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Annual Statement for the year 2018 of the WAYNE MUTUAL INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 ULS. Ar@ASUNY SECUMHES......oveurereeceeerieirestsessireesssie et ssessssssssenss | sesssssssessssesssnssessanes | sonssessnnens 0.0 [ o | e | e (01 IO 0.0
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government ageNCIES. .........ccovuevevieveverereeeeiereeeeeseenes | cveveresesisesssessesesiess | coeveseesenas 0.0 | oo e | e s (0] A 0.0
1.22 Issued by U.S. government Sponsored agencCies............ewrerereeneenrernens | veveeeeneernenns 99,993 | ..ccoeee. 0.1 | o 99,993 | ..o | e 99,993 | ..ocvenee 0.1
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMLIES).....vvverecereireiieieie ettt sttt ssssssntnens | sesessssesessessnssnssessans | sesessessnes 0.0 [ o [ evereessneisssseneenes | cnreeeseeeeeeseneeees (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccceeveevees | vevviirenas 1,725,210 | ..o 22 | e, 1,725,210 | oo | e 1,725,210 | oo 2.2
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations 15,966,196 15,966,196 15,966,196
1.43 Revenue and assessment obligations..............ccceeevveeveeceeeeeiesreceenens | evereenns 20,965,062 20,965,062 20,965,062
1.44 Industrial development and similar obligations.............ccccoeveveviveeviveiens | cevviiinas 2,358,359 | ..o 31 | i 2,358,359 | ...cooeviveeriireeiiees | e, 2,358,359
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA.............ccooeeveienrieereeceeeeeeens | e 49,333 | oo 0.1 | oo 49,333 [ | e 49,333 | oo 0.1
1.512 Issued or guaranteed by FNMA and FHLMC............ccoovrmrurrininnns | v | vvveeseneens 0.0 [ o | e | e (0 [ I 0.0
1513 Al 0NN ...t sssnins | sbsessssss e issessenines | esineiand 0.0 [ oo [ e | e [V [ 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........cccoeees | cevevvveeneieeeiieeens | cvevevinns 0.0 [ oo e | e (0 [ A 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Lin€ 1.5271 ..o | s | cereeneeneens 0.0 [ o | e | e (0 [ I 0.0
1,523 All 0NN ...ttt sssenins | sbsessssissessseissnsssneses | rnrineinnd 0.0 [ oo [ e | e 0 [ oo 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDFIA SECUMHIES).....vvvereiriices ettt sntsnenees | essesens 15,249,986 15,249,986 |....covvvrrrrerrrriinenns | cerrerneinnens 15,249,986
2.2 Unaffiliated non-U.S. securities (including Canada ..4,232,545 4,232,545 | .... 4,232,545
2.3 Affiliated SECUMLIES. ... .cvuveeeeerereieireeireireiserseeseseiesesseseissssssssssssssssnssessessesssenses | seessnnsnssessnnsssssessens | sesessneness0000 | onirnsisrisinsnnininns [ eorneesnsnssesnsnsens | covernesssensssssssssseseees 0
3. Equity interests:
3.1 Investments in MUtUAl FUNDS............coiviviieieee e | v 4,223,866 | ............. 55 | e 4,223,866 |.....coovvereireieiiireies | e 4,223,866 | ............ 55
3.2 Preferred stocks:
321 AFfIIEA. ..e. ettt ens | estene s entnsensenes | eeseneenen 0.0 [ o [ ereeresensiessnseenes | e eeeees [V O 0.0
3.22 UNAfilIALEA........cvoeeieeeici st ssssessssiees | sbnssssesses s | e 0.0 [ oo [ e | e (I 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 AFfiIAEE. .. ..ot eeenenssesnesseseinee | eeeneeseesneenene D00 | i 0.0 [ oo 500 | coreerrererireierineins | e 500 | .o 0.0
3.32 Unaffilidted.........cooveririeiiseisce et sisssseisessnennes | eeeenenn 0,315,386 | i 6.9 | e 5,315,386 | ..o | s 5,315,386 | ............. 6.9
3.4 Other equity securities:
341 AR, .. ..o | eeeeneen 882,108 | i 0.6 | oo 481,608 | ... | s 481,608 | ............. 0.6
342 Unaffilidted.........coeereeererrrrssessesenensenisssesssssnssnees | veeneeneenns 103,372 | i 0.2 | s 163,372 | oo | v 163,372 | oo 0.2
3.5 Other equity interests including tangible personal property under lease:
351 AfIIAEEA. ...ttt esns | sestens s ensnsentents | esseneenea 0.0 [ o e | s [V IO 0.0
3.52 UNAfilIAtE. ...ttt sssieees | sbesiees e | e 0.0 [ [ e | e [V [ 0.0

© ® N o

Mortgage loans:

41
4.2
43
44
45
46
Real estate
5.1
5.2

Construction and land development
Agricultural
Single family residential Properties...........ccoovevvveceeeeeeiiieeeeeeeeeee e
Multifamily residential properties.
COMMETCIAI IOBNS.......oocvuieicieiiee bbb

Mezzanine real estate [0aNns............c.cccvvveeeiiesiere e

investments:

Property occupied BY COMPANY.......c..civriiiieririeereisieeesesee e sseeeeseen
Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)............cccccceevieveeriiieieseee e

5.3

Property held for sale (including $......... 0 property acquired in

SatiSfACtioN Of AEDE).........overeeei et
CONTACE I0ANS.......cveiviciieee e

Derivatives

Receivables for securities

Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash
. Other invested assets
. Total invested assets

equivalents and short-term investments...........cccoveeeveenivccsiceeienes

............... 642,343 | .o 0.8 | 842,343 | | 042,343 | 0.8
.......................................... 0.0 | e [ | e | 0.0
.............................. 0.....0.0
.............................. 0.....0.0
.............................. 0.....0.0
.............................. 0. .0.0
......... )9, NN D00, O
................ 5,368,645 | .............7.0
.............................. 0......0.0
.............. 77,035,548 | .........100.0
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Annual Statement for the year 2018 of the WAYNE MUTUAL INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOE YEAT........ovueurererereierireisresssesseeessssssssessessssssessessssssessessess s s st ens e ssesses st snsessessessessessasssnssesssssesssssssnssassnsnnssns 647,070
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........c.ovurrrnrerininrireieiesessiesssssse st ssesssssssssesssssssssessessssssessesens 26,858

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........cvuriiurincnrieinerrsseese et seesesessees 26,858
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt bbb bbbttt

3.2 Totals, Part 3, COIUMN ...ttt ettt st bbbttt 0
4. Total gain (10SS) 0N diSPOSAIS, Part 3, COIUMN 18.........oiuiiriiiecireieieie sttt is ettt sttt s8££ 8 ettt
5. Deduct amounts received on disposals, Part 3, COIUMN 15............coiiiiiiiieiecseece ettt bbbt b s bbb bbbttt
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt bbbttt

6.2 Totals, Part 3, COIUMN 13.......o ettt bbbt bbb bbbt bbb baee 0
7. Deduct current year's other-than-temporary impairment recognized:

T4 Totals, Part 1, COIUMN 12 ...ttt ettt ettt ettt s s st sastesenanesssnaetasans et esnsesssenantanes

7.2 Totals, Part 3, COUMN 10........cuuiiiiiiiiiiirinsri bbb 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ... 31,585

8.2 Totals, Part 3, COIUMN O.......ourieeteeeeetseete ettt ettt a bbbt ae bt a et s st sttt ae s bbb nae bt s eee 31,585
9. Book/adjusted carrying value at end of current period (LINES 14+2+3+4-5+8-T-8)...........cccceriueriieeeriieesieesieseeteees st s st sss st sttt tenassssessassssasnanneas 642,343
10.  Deduct total NONAAMItEEA @MOUNES............oiuiiiiis bbb
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10)..........cuuuerummreemirirresieeiseesisessesssssessseeses s est bbbt bbb 642,343

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDET 31 Of PHOE YEAI..........ceuiviieeieicticreee ettt st bbb saenaes 219,506
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........cceueuerrierieetieese et tes sttt b s ssenans

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........ccevevevereieiiieseese et sees 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12. ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. ACCIUAI OF GISCOUNL.......oovevereiesceiesise st R 8888
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......oueeeeeececteee ettt ettt bttt b se et s ettt enee

5.2 Totals, Part 3, COIUMN ..ottt ettt bbbttt b se e b ettt enee 0
6. Total gain (IosS) 0N diSPOSAIS, Part 3, COIUMN 18.........ovu ittt s s stk R bbbttt
7. Deduct amounts received on disposals, Part 3, COIUMN 15............ccoiiriiiieieeeeese ettt ettt b s bbb st s bt s b b et aese bt s s 26,361
8. Deduct amortization of premium and mortgage interest points and COMMItMENE FEES..........ovrurririirriririinee sttt
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...ttt bbbt et bbb s s b

9.2 Totals, Part 3, COIUMN 13 ...ttt bbb a bbb bbbttt 0
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 1. ...ttt bbbt bbbt na et

10.2  Totals, Part 3, COIUMN 10.........coiuiiiieieiiteie ettt bbbt bbbt bbb st en st sae st 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........cccoevrivrieriericreiecceseeeee s 193,145
12, TOtal VAlUALION GIIOWANCE..........oouviriierii ettt
13, SUDLOLAL (LINE 11 PIUS LINE 12).....ceeueeereeeuneeiseeiiseeseessseesseesseees st ess st 8888885888885 8 88888t 193,145
14, Deduct total NONAAMItEEA GMOUNTS............ciuiiii bbb
15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14).......cruriieiiicreieeeiececeeeee ettt sttt a sttt sae bbbt naes 193,145

S102




Annual Statement for the year 2018 of the WAYNE MUTUAL INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOE YT ........ovueurerererrierereisresssessesesessssssessesssssssssessssssessessess s st enssessesses st ansessessess e st essasssnssesssssesssssssnssassnsnnssns

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........c.ovriinrirrirenereieeeseeie ettt ssenens

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........cvirirurinrneiesrses et esnees 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16........c.ovuiiceiieie ettt sttt e a et a e bbbt sees s
3.2 Totals, Part 3, COIUMN 12.........oiiieieieiecee ettt st a ettt sa e 0

4. ACCIUAI OF QISCOUNL.........oevicetie ittt sttt bbbt s bbb bbb s s b s et s bbb e b s b sttt b s s e b a e bt s bbb b e s s

5. Unrealized valuation increase (decrease):

51 Totals, Part 1, Column 13.........ccoeverveerverccrerrereevesrevcereee AR ... B BB B oo
5.2 Totals, Part 3, Column 9.......c.ccooeveververvrrereccrcesrcrccreseereeieeeen . N Nl B N B 0
6. Total gain (10sS) 0n disposals, Part 3, COIUMN 19..........c.cuiiiiieieiiei ettt sttt s e bbb bbb bbb b b b st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............cocuiiiueieiiieiiicere ettt ettt sttt s ettt s bttt bt et e s s et et se st st et s s aet s et et ensetes s anabanes
8. Deduct amortization of premium and AEPIECIAHON. ...........c.cvuiieiiiceie et b e bbb bbb bbb sttt ann
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN T4........ooiiiii bbb 0
10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15. ... bbb
10.2 Totals, Part 3, COIUMN T1......ouuieiiriciieiieeeiee ittt 0
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-8+9-10)........cccevueririiiiririiireiesie sttt b st st ess et s st ensssees 0
12, Deduct total NONAAMItEE @MOUNES............ciuiiii bbb bbb
13. Statement value at end of current period (LINE 11 MINUS LINE 12).........virivricricrereieiessie sttt st s sses st s st es st st sssesssss st esass et st s s sassnsssesssssnens 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDEE 31 O PHIOM YEAT.........c.ciuiieicicieie ettt bbbttt bbb bbbt bee s 64,209,012
2. Cost of bonds and Stocks aCqUIrEd, Part 3, COIUMN 7...........c.oviuiiiicieeicieiiee ettt s et es sttt s ettt es s b et es et b s bbb es s et et se st s es b et s se b et s et e b s s et essnsetassnsetenas 14,497,112
3. ACCIUAL OF QISCOUNL. ..ottt bbb s bbb bbb s s s s bbb s bbb s e s s b s s bbb s b s sttt b b n s s s bbb s st 60,388
4. Unrealized valuation increase (decrease):
A1 PAE T, COIUMN 121ttt eess sttt (7,166)
4.2 Part2, Section 1, Column 15
4.3  Part 2, Section 2, Column 13 (1,229,376)
A4 Pt 4, COIUMN Tt cetsee st eeess et (492,038) (1,728,581)
5. Total gain (loss) on disposals, Part 4, Column 19............ccevvvvvrcrriininenne 275,903
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 6,352,731
7. Deduct amortiZation OF PIEMIUM............cciiriieiierecieie ettt sttt et st s e bt s s s st et es et et s s s b e e e s se et st sen s ettt n s ss et et es st et enbes s sen s s s asteseseanes 135,935
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part2, Section 2, Column 16.
8.4 Part4, Column 15 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part 2, Section 2, Column 14.
94 Part4, Column 13 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note SR, LiN€ BR(2).........cccueeveveererereesieeeseseesee s sssssssnens 6,748
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9110)........ccevreririirireieiicteee et en s saes 70,831,916
12, Deduct total NONAAMIEA @MOUNLS.............eveeurreriiireriereses et ess s8R 500
13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.vireieicriiieieieiesieie ettt sttt ss s st s bbb s sas s s s seensesntas 70,831,416
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Annual Statement for the year 2018 of the WAYNE MUTUAL INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States......ocovrererverns | o 49,333 | oo 50,215 | oo 49,423 | oo 50,610
Governments (Including all obligations 2. CANAUA........ceiieieicerecieees | et | ettt tens | ebestetess et sttt esinaes | erebeseiet sttt ettt benes
guaranteed by governments) 3. OthEr COUNMMMES. .vvurerrererrines | crerresrinssssesssssssssesssssnsssesess | eessesessesssssssssessssssssssssensnssns | nsssessssssssssssssanssssessassnssnss | sesssssssosssnssessassnsssssassnssnees
4. TOtalS..covereeerrirsrieserinsrrisnies | v 49,333 | .o 50,215 | oovrererienerinenreniens 49,423 | ..o 50,610
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ooiieceiieeiieeseiieien | e 1,725,210 | oo 1,705,991 | v 1,736,005 | .o 1,700,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS...ooooereeiieiiiceiicees | et 16,173,684 | oo 16,050,186 | .....ccovvvrannen. 16,214,073 | .o 16,255,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS....coosereinrrersrinsenrnssienes | nsveessiensnneees 23,215,926 | .oovvveririniriinns 22,973,038 | ..oocvrrrrrrinienes 23,299,561 | .ovvvrrsrirnenennn: 23,209,000
Industrial and Miscellaneous, 8. United States........ccoevvveeees | coviiiciriiiennns 15,249,986 | ......cocvereennnne 14,949,139 | oo 15,293,583 | ..o 15,332,000
SVO Identified Funds, Bank Loans 9. €aNada.......ccouereerrierieenni | e 897,811 | oo 691,082 | ..o 698,687 | ...overrrrririis 700,000
and Hybrid Securities (Unaffiliated) 10. Other Countries........c.cocoevcees | overererrerernnnan. 3,534,734 | ..o 3443446 | ... 3,538,675 | oo 3,545,000
11, TotalS. o | e 19,482,530 | cooovrrrniriennnes 19,083,667 | .ooovvrernirrennees 19,530,944 | oo 19,577,000
Parent, Subsidiaries and Affiliates 12, TORAIS...veeieeriieiisrienisriissiis | | chesensssssnsesnsssnsssnsssssssnsssnses | ansbsnssnssesssenssenssnsssssssnssness | ooesssess st
13. Total Bonds.......couuermueessrssns | covvvervreinriennes 60,646,684 | ...ccooovvrrerarnenns 59,863,097 | .cooornrrrrrnirreens 60,830,007 | .oooonerrrernirinens 60,791,610
PREFERRED STOCKS 14, UNHEA SEALES......vevecevcriieeies [ e | oeeiieessness s siessnns | cesseessssesssesss s sesssssenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ......oevererirriiririniinnes | seresiseissessssssssssssesressnnsess | srtsssessessssssssess s sessensenssess | stsessestess s estens st esssnsesas
16. Other COUNMMES. ......vuurierieins [ | cressesssssssssssssssssssssiienies | srvensesnsssssssssssssesssesssesssesces
17, TOtAlS. .cooveeercrcisrinireisnisrines | v 0 | o [0 OO 0
Parent, Subsidiaries and Affiliates 18, TORAIS. ..veeieeiiiiiiisrisrisris [ | cresnessssnssnsesnsssnssssssnsssnnes | sriensssnseseni s
19. Total Preferred Stocks......... | ccoooviviiiniiniiniicniinninnns 0 ] e 0 [ oo 0
COMMON STOCKS 20. United States..........covevererinens | covrneeernerirereinens 9,222,881 | oo 9,222,881 | oo 8,252,202
Industrial and Miscellaneous (Unaffiliated) 21, €aNada.......cceveveieieeeeiens | e 80,148 | oo 80,148 | oo 74,466
22. Other Countries. ......ccueremrrens | covvnmreenssesnssneencrenns 399,595 | ..vvrresrriiririenienn: 399,595 | .ovvvriscrinerienens 378,685
23, TotalS....coveisiiecircnieiieies | v 9,702,624 | ..o 9,702,624 | ..o 8,705,352
Parent, Subsidiaries and Affiliates 24, Totals......ccooviniiiiiiiciiiiei | o 482,608 | ....coooviiriiiiiens 482,608 | ..o 465,961
25. Total Common Stocks......e. | cccovvveinirinneen. 10,185,232 | .oooovveririce, 10,185,232 | ..oooovvveinciericnenes 9,171,313
26. Total StoCKS. .. uwweseerssnssssinns | coviiriiisriinniens 10,185,232 | oovoovvsrrins 10,185,232 | ..ovvvrvernnnriiinenn 9,171,313
27. Total Bonds and Stocks...... | ....c.ccooeveenen. 70,831,916 | cooovvvrrceienne 70,048,329 | ..ooovvvrrrienne 70,001,320

S104




Annual Statement for the year 2018 of the WAYN E M UTUAL INSU RANCE COM PANY

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
U.S. Governments

Totals

GoIS

U.S. States, Territories and Possessions, etc., Guaranteed

......................... 8 1,284,901

..... 1,725,210

3.7 Totals... 894294 | ... ....399,294

..... ..1,284,901 1,725,210

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

874,358 |............... 3,241,031 | 6,922,588 |............... 5,265,551 |.... 0 I 14,793,955
el . . ..12,078

............. 16,303,528 | ..o

216,375,181 | v 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
BT NAIC Tttt esnenen | seeenntesennens 754,487 | .o 5,801,734 |..covvrnnne 7,528,042 ..o 8,387,302 | oo 396,624 | .......... ) 0.9, SO D 22,868,188 |.....covvrvririnnes 375 | 22,045,797 | ..vvoeveeirnens 4.3 | 22,868,188 |.....cvererieierirrieinne
100,024 198,658 : 347,738 347,738




Annual Statement for the year 2018 of the WAYNE MUTUAL INSURANCE COM PANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

10.7

Totals

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
...1,593,393 7,009,846 4,317,552 | oo, 695,906 |.... ) .0 SO I 13,616,697 9,446,384 ...13,616,697
..700,974 |.. 2,862,236 |.... ...2,134,388 ....100,000 XXX ..5,797,598 |... ..5,379,391 5,797,598 |....
................. 167,556 | ..ovocvevercreieeinae XXXoooovoeeeienn | eeveiieinnne... 167,556 veverrerennn 175,108 rvereeeenennn. 167,556
7.
8.
2
(=
o
8.7 TOtAIS. ...ttt snrennes | ereseenses st aeneenes [V {01 {01 I [0 0. D0, S [ 0 {00 [ e [ 0.0 | oo, [V 0
9. SVO Identified Funds
.......... XXX oo e XK e e e XK e | XXX e rrveeeeeeniesesneneen0
.......... XXX o e XK e e e XK e [ v e XXX rrveeeenesieseesnenen0
.......... XXX oovevenne e XK e e XK e e XX e rreererneenenennenen0
.......... ) 0.9 CHRNIN INSRINNEY 0.9, GRS INRTIRED 0,0, CHSNRINTININ INTRIORED 0,0, GRS rrereneenenennenen0
.......... ) 0.9 CHSNI INSRINY 0.9, GRS INUTNY 0,0, GRS TR ¢,0, G rrereneenenennnenen0
.......... D ,0 SN RN 0.0, SR IR o0 IR DU o0 RN JROR [P OOORRONON |
9.7 TOHAIS. ...ttt rnsnes | erssanes .0 S XXX e | e, DS S I L. S I DS S [ [0 0
10. Bank Loans
10.1 NAIC1
10.2 NAIC 2.
10.3 NAIC 3.
104 NAIC 4.
10.5 NAIC5
10.6 NAIC6




Annual Statement for the year 2018 of the WAYN E M UTUAL INSU RANCE COM PANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

NAIC Designation

or Less

1 2 3
1 Year Over 1 Year Over 5 Years
Through 5 Years | Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

111
11.2
11.3
11.4
115
11.6
1.7
11.8

Total Bonds Current Year

..... 3,226,810

............. 16,499,245

800,999 |.....ccoouue. 2,933,889

............. 19,675,470
............... 2,333,046
.167,556

............................ 0]..........54,562,956

............. 6,216,989
167,556

............. 54,562,956
............... 6,216,989
.167,556

Line 11.7asa % of Col. 7.........

..... 4,027,808

............... 6.6

121
12.2
12.3
12.4
125
12.6
12.7
12.8

Total Bonds Prior Year

2,770,689
300,070 |....

............. 13,247,218
2,691,417

............... 6,915,244

100,000 |...

............. 47,628,482
5,551,565

............. 47,628,482

..5,551,565 |..

Line 12.7as2 % 0f Col. 9....ovovvviiiiciiicsie

L0IS

131
132
133
134
13.5
13.6
13.7
13.8
139

Total Publicly Traded Bonds

..... 3,226,810
...800,999

............. 16,499,245
2,933,889

............. 19,675,470
............... 2,333,046
.167,556 |..

.............. 6,216,989

............ 54,562,956

.167,556

............. 47,628,482
............... 5,551,565
..175,108

............. 54,562,956
............... 6,216,989

167,556 |..

Totals
Line 13.7 as a % of Col. 7.....
Line 13.7 as a % of Line 11.7, Col. 7, Section 11

............. 19,433,134
..31.9

..... 4,027,808
..6.6

14.1
14.2
143
14.4
145
14.6
14.7
14.8
14.9

Total Privately Placed Bonds

Totals
Line 14.7 as a % of Col. 7.....
Line 14.7 as a % of Line 11.7, Col. 7, Section 11

Includes §.......... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes $.....1,098,846 current year of bonds with Z designations, $.....

Includes §.......... 0 current year of bonds with 5GI designations, §..........

..... 0 prior year of bonds with Z designations and §..........

0 prior year of bonds with 5* or 5G| designations and $...

0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the
statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

.......0 current year, §$....

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of short-term and cash equivalent bonds

by NAIC designation: NAIC 1§.....300,818; NAIC 2§

.......... 0;

NAIC 3§....

...... 0;

NAIC 4 §

0;

NAIC5S.........

0;

NAICBS.......... 0.

0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on




Annual Statement for the year 2018 of the WAYN E M UTUAL INSU RANCE COM PANY

SCHEDULE D - PART 1A - SECTION 2
All Bonds Owned December 31

2 3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed

Maturity Distribution of
1

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

1.1

1.2
1.3
14

U.S. Governments
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

4,572

21

22
23
24

All Other Governments
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

3.1

32
33

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities

80IS

3.4 Other Loan-Backed and Structured SECUMHES. ...........evrvrireierrerieienes [ erririereissssinissssens | eosmensesssessssssenensess | erosssmsesssssssssessessssnns | snsesesssssnessesssssssasses | ersessssessessessnsansessnnes | sronsessse X0 Kasnsersesnns
3.5 TOtAlS. ... | ornsssnenesnnnennns0 | veveinneneennn 481,022 [ 894,294 {399,294 | 0 [ XXX
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 ISSUET OblIgatioNS.......c..vvvererrireirieireineeieiseisieessessseessessseeensssessnsenns | ceeenseenesnnsn 8 14,308 | i 3,312,683 | ..............6,922,588 |.............5,265,551 | ..covivvririnreinnns | e ) 0.0
4.2 Residential Mortgage-Backed SECUMEIES. .........ceurerieiririeeiriniieins | verreinsssisensssssensinsns | eeesesseesesssseseessesenns | sressessssesessssessessssnnss | eessesessssesiessssssessens | seseessssssessessssessessesnns | sessesees ) 0.0

43

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

5.1
52
53

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

ISSUET OBlIGAtioNS.........vvevevivcecieece e
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.....

Commercial Mortgage-Backed Securities.....

Other Loan-Backed and Structured Securities.. 405,705 |... ..200,972 |. .886,618 | ... 1,493,295 1,642,719 1,493,295 |.
4,511 | 801,734 | 7,726,700 |.............. 436,357 | 396,624 | oo XXX i 23,215,926 | oo 381 [ 22,145,893 | ..oovvivriereennn15 [ 23,215,926
. Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET OBlIGAtiONS........c..cvveeiecveeeiee ettt | ceessseneenas 2,294,367 |....coeu..... 9,872,082 |.............. 6,619,497 |.oiiiieeeen 795,906 | ..o | cereereee XK [ e 19,581,852 | .ovvvvrrriennnn 32,1 | 15,000,883 | ..ovvovvrirreeennn 281 | 19,581,852
6.2 Residential Mortgage-Backed SECUMLIES...........ccceieeiieriiieiiieeins | criiieisiseeissisinnes | srsssesesssisssssssssessnsses | sosssesssssssssssssessssseses | sesesessssesessssesessssesesss | sevessnsessssnsesessssnsssnse | ensererss X Kumrerersnrens | eovrveersnserersnsnsernns | eveveveisisrsiennnenn 0.0 [ [ e 0.0 [

............ 19,581,85

2

............ 15,000,883

............ 19,581,852

0
0
0

0

81

8.2
8.3
8.4

Parent, Subsidiaries and Affiliates
Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities




Annual Statement for the year 2018 of the WAYN E M UTUAL INSU RANCE COM PANY

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

6
No Maturity
Date

7
Total
Current Year

8
Column7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

9.1
9.2
9.3

SVO Identified Funds

Exchange Traded Funds Identified by the SVO

Bond Mutual Funds Identified by the SVO....

Totals

10.1
10.2
10.3

Bank Loans

Bank L0ans - ISSUEM...........coouirivrriiiciicnresc s
Bank Loans - Acquired

Totals

111
11.2
113
11.4
115
11.6
1.7
11.8

Total Bonds Current Year

Issuer Obligations
Residential Mortgage:

Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities

SVO Identified Funds

Line 11.7asa % of Col. 7.........

-Backed Securities...

.............. 4,027,808
........................ 6.6

60IS

121
12.2
12.3
12.4
125
12.6
12.7
12.8

Total Bonds Prior Year

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities

SVO Identified Funds
Bank Loans
Totals

Line 12.7 as a % of Col. 9.........

............ 26,468,999

.............. 3,070,759
........................ 5.8

13.1
132
133
134
13.5
136
13.7
13.8
13.9

Total Publicly Trade
Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities

SVO Identified Funds
Bank Loans
Totals

Line 13.7asa % of Col. 7.........

d Bonds

Line 13.7 as a % of Line 11.7, Col. 7, Section 11.......cccocvevvvevreervennnes

.............. 4,023,236

........................ 6.6

14.1
14.2
143
14.4
14.5
14.6
14.7
14.8
14.9

Total Privately Placed Bonds

Issuer Obligations...........ccccevvevevennenen.
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

SVO Identified Funds
Bank Loans....

Line 14.7as@ % 0f COL. 7....covvveeericiciceseeine
Line 14.7 as a % of Line 11.7, Col. 7, Section 11




Annual Statement for the year 2018 of the WAYNE MUTUAL INSURANCE COM PANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term iNVEStMENES ACUITEA.............cooveveieeeeeeceeeeee ettt enenenes | creteaeseseses s ettt ettt ettt s s sees 301,184 | o K1 I O T OO
3. ACCIUAI OF BISCOUNL. ...ttt | Sebeb bbb s s bbb 257 | e 257 | ot | et bbbt | Sresbeee Rt
4. Unrealized valuation INCTEASE (ABCTEASE)............ceevirireiiereiieieisiie ettt ss e st ssse s s s bns | saebessssesessseses st et es s e s s s st bes s s b sassesssna L0 O O O DO E TP PE TR
5. Total gain (I0SS) ON ISPOSAIS..........ccueviriieiiieieiiieteii ettt ettt ettt b b s s s s st bsseaes s sbabas | sesebesssssesassstessssssebes st et es s et esssebessnsesannd 0 | ettt ettt enaes | ebereb et sttt es et b st et e s st b s sebesssetetanas | Shebsaeteseseae st e et s et et s et b st et et seaebebanseaesns | ebebssetebsret et et ee e bbbt s et b et et st b anaebenas
6. Deduct consideration received 0N GISPOSAIS............cviiiiuiuieiicecicecicicccte ettt s s s eae s s s s s b bebebeses | eesssssss s s s s s s s s s s s s s s s s s s s s s s 0 [ ettt ettt ettt ettt es e ees | etetete et e e ettt ettt e et et et et et et et et et et et atesasasasas | ebetetetetetetetetetetetetetetetetetetetetetetebetetetetetetatas | ereseseseaesesesesesesesetebes et et et et et et ebet et et ebetebereteras
7. Deduct amortization Of PrEMIUM...........ceuriuiirireicece ettt b e ssensnes | oetessesssssssessessesasses s e et enses s st s s ssnns B23 | oo B23 | 1ottt | Sheeaeaes et b et et b st s st b s s e st enaes | Sebsetebesr et et s e b ettt bbbt bbb s s
<2
3 8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccovcuiveiireinieiciciciees et ssisieies | cretessereses et ssse s ssse e ss e sasbe s s e L0 T T DO DO E SRR TR
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........cccevirirriiiiiieeieeens | coreeirieeeiiee s 300,818 | v 300,818 | oo 0 | e [0 U 0
11. Deduct total NONAAMIEA MOUNES...........ccueierirerieriiiereieiei et | feEsee st 0 ettt | ffnh e Rt E st | £feeE e R e R R bRt | £ Rt enE R
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....ciiiiiriiiiiiiieisiesiciesiseissesseiessssissssssens | ovsiesssssesessssssssssssessssesessssssassssenas 300,818 | v 300,818 | oot 0 | ot 0 ] o] 0




Annual Statement for the year 2018 of the WAYNE MUTUAL INSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C - Sn. 1
NONE

Sch.DB -Pt. C -Sn. 2
NONE

Sch. DB - Verification
NONE

SI11, SI12, SI13, Si14



Annual Statement for the year 2018 of the WAYNE MUTUAL INSURANCE COM PANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

GLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN..........ovuriirerireereeeineereeeiseesssesetseessssssses st ssssssessessssssssessessessnes | ssessssssessssessassssssessesssssssssessessssessessessnes AT 802 | ..ottt stennes | ereteeee ettt A7 662 | oo
2. Cost Of CaSh EQUIVAIBNTS BCGUITEM...........cccueveeeeeieeere ettt ettt ettt s et sttt s s sast et s ssasssssntesssnassssantass | stessssetesessesesessssssessssesesnsesensnsetesenaetasans 2,132,194 | oo | et st 2,132,194 | oo
3. ACCTUAIL OF BISCOUNL.......oouieeieiiii bbb | Sebiee bt bbb 0 | s | e | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........cceviuiveiirereiiesete ettt s se e a bbb s s bbb sbe b s s ssesssssaebasas | o4ebessssssessssesesesseses e s s b e b s e s et s s s et sen s s s s s b s s bns 0 [ ottt seaets | shebeseae b a et s et s bt s At b et b s e s s s st baes et esanaete | Hebebsasaebesseaee et ee et b et A s s b bbb st et st s a b naes
5. Total Gain (I0SS) ON QISPOSAIS. .......eurvrrerererrerriseiseeeseiseiseeseseeesessessssssessessassssssse st ess s s st ess s s e ssessassansessessesssesssssessassssssnssassssnns | feetssssessssassssssessassssssessassasssnssnssessnsnessessassnnssnssn 0 | ererete ettt ettt n e | ebeebst sttt et e b b st a bbb s s b b s s st tenaens | Stebietstesae st s e s et a e e s b st b bbbt et
6. Deduct consideration reCeiVEd ON QISPOSAIS..........c..ccuiveiueveiieieieeeteeecte et es et ss e s et es st sesae et ssassssessstesesassssessetesnas | stesissstesessesesesesesessssesesnsesessssetesenaetasans 2,281,005 | oottt n et enens | oot ettt ettt ettt ettt ettt enen et et enenen e enenns 2,281,005 | ..o

7. Deduct amortization of premium....

8. Total foreign exchange change in book/adjuSted CAITYING VAIUE...........c.ccvuiveciriceeiecteee et ssse s s besassans | stesssssssessesssssssssessssssses et s sessss s bssssasssssssensessnean 0 [ ettt tes | Shebeiea et bt a b s b s A bbbt s et e s s e st bes et e s s et | Hebetsinaebesaea et et ee et b Rt s s b b s b e sttt t s ae b naes
9. Deduct current year's other-than-temporary impairment FECOGNIZEA..........c..uueuuiuiiriieireireeeiere ettt eens | seseesee e sns st se bbbt 0 | ettt ettt ettt ettt sttt snsetetsnssrenersnnetes | ehesssesesssetesaesetesassetesasenes et ntetenesesessenetesnsesasannese | nesetesiesesessesesesansetetant et et ae et et an st et e bt n et et esseaesanans
10. Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T+8-9).........ccceririerireirieiieieteteeeeee e esetetesins | seeretesisssssesseseses et es et ses st st bes s sesnee 08,8571 | vt 0 [ e 98,8571 | et 0
11. Deduct total NONAAMItIEd @MOUNLS.............oiiiiiiii s | fE bbb 0 et | | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11)....cviuiiiiiisiiiiisiiiiisiiessisiiessssssesssssssssssssesssssssessssssessssas | soesssssssesssssssessessssassesssssnssssessessssassessnsassases 08,851 | vttt nnna 0 | ettt 98,851 | ottt 0
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Annual Statement for the year 2018 of the WAYN E M UTUAL INSU RANCE COM PANY

SCHEDULE A - PART 1
Showing all Real Estate OWNED December 31 of Current Year
6 7 8 9

1 2 Location 5 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year's Impairment Change in B/A.C.V. Exchange Change | Interest Incurred and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./JA.C.V on Encumbrances Incurred

Properties Occupied by the Reporting Entity - Administrative
HOME OFFICE........ooouiiiiiisiiissisisistsi s [ [WOOSTER...cooccccccoovree [OH..... [ 06/30/1972.] 09/27/2016. 1,729,432 | oo [ 642,343 | ............. 1,300,000 31,585 | | e | s (31,585) | .verreeriisiissiicines | v, 134,400
0299999. Properties Occupied by the Reporting Entity - Administrative. 1,729,432 0 | o 642,343 .1,300,000 31,585 0 0 ...(31,585) | ... ...134,400
0399999. Total - Properties Occupied by the Reporting Entity - 1,729,432 0]... 642,343 .1,300,000 31,585 0 0 ...(31,585) | ... . ...134,400
0699999, TOAIS.........cvvoverrereeeeieieeeieee sttt i 1,729,432 0]... 642,343 | ............. 1,300,000 31,585 0 (V)] (31,585) | ovvvevrriiriiins (V)] [ 134,400
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Annual Statement for the year 2018 of the WAYN E M UTUAL INSU RANCE COM PANY
SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
4 5

1 Location 6 7 8 9
2 3
Date Actual Cost at Amount of Book/Adjusted Carrying Additional Investment Made
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Value Less Encumbrances After Acquisition

Acquired by Purchase
FIRE ALARM SYSTEM / SECURITY SYSTEM.. WOOSTER OH...... 02/14/2018. | KOORSEN FIRE & SECURITY ..ottt sssanisnens | sressssssssesssesssssessenes 6,417 6,417
PARKING LOT REPAIR... WOOSTER OH...... 06/25/2018. | MOSER CONCRETE CONST. 20,441 20,441
0199999. Total - AcqUIred DY PUMChESE. ........cviieeiiiiiciee ettt sttt ebenens ebanacaans 26,858 26,858 0
0399999, TOAIS........vuevevieiecicieieieieiie ettt bbbttt ebnserens 26,858 26,858 0




Annual Statement for the year 2018 of the WAYN E M UTUAL INSU RANCE COM PANY

SCHEDULE A - PART 3

Showing all Real Estate DISPOSED During the Year, Includlng Payments During the Final Year on "Sales under Contract"

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13

Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,

Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain | Total Gain Interest Repairs and

Disposal and Changes in | Encumbrances Year's Impairment Change in inB./A.CV. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances | Prior Year | Depreciation | Recognized | Encumbrances| (11-9-10) B./A.C. V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred

€03

NONE
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Annual Statement for the year 2018 of the WAYN E M UTUAL INSU RANCE COM PANY

SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 1 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
Mortgages in Good Standing - Commercial Mortgages - All Other
e [ | MOUNT VERNON................. [oH..... | 08/10/2017. 475 ... 193,145 275,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other..... e e | e 193,145 0 0 0 .275,000 XXX
0899999. Total - MOrtgages i GOOU STANGING.........cueuiiueiiii ettt ettt ettt ettt st et et esetes st etesesssseteseesesesssseseseseseeesessssesaseseaesessesebes | oesessisissessassssessesesessssesesssetesasnsesesansesesesassesansnsssessnns | cresaes 193,145 0. 0 0 0 . 0. .275,000 XXX
3399999, TOMAIS. .....uvveesireiiieeteietse ettt ststeees oesebetetsseses et e bbb e s b e b e sttt s bt skt s Rk e Rt R ek ek SRRt s R bk e Rt etk b ek e AR et et es  fesiesehebebe Rt et e s e bbb Rtttk bttt ettt b e s s et s snetanas | eberan 193,145 | oo 0. 0 0 0 | e (U [P 275,000 XXX
General Interrogatory:

1. Mortgages in good standing §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.

2. Restructured mortgages §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.

3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §$.......... 0 interest due and unpaid.



Annual Statement for the year 2018 of the WAYN E M UTUAL INSU RANCE COM PANY

SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

Loan Number

Location

4

City

3

State

Loan Type

5

Date Acquired

6

Rate of Interest

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

S03

NONE




Annual Statement for the year 2018 of the WAYN E M UTUAL INSU RANCE COM PANY

SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Current Year's Book
Value/Recorded Other-Than- Value/Recorded
Investment Current Year's Temporary Total Change in Total Foreign Investment Foreign Exchange
Loan Date Disposal | Excluding Accrued | Unrealized Valuation|  (Amortization) / Impairment Capitalized Deferred Book Value Exchange Change in| Excluding Accrued Gain (Loss) on | Realized Gain (Loss)| Total Gain (Loss) on
Loan Number City State | Type | Acquired Date Interest Prior Year | Increase (Decrease) Accretion Recognized Interest and Other (8+9-10+11) Book Value Interest on Disposal Consideration Disposal on Disposal Disposal

Mortgages Closed by Repayment
I [CRESTON. ..o N N R e e T 6,06 [ 0
0199999. Total - Mortgages Closed by Repayment...........ccc.cc....... 0 0 0 0 ) 0 0 0 6,061 | .o 0 0 0
Mortgages With Partial Repayments
2 [MOUNT VERNON. ..o lot. Lo Josrootz. o oo oo oo b b b0l bl 20,300 0
0299999. Total - Mortgages With Partial Repayments........ 0 0 0 .0 0 0 ..20,300 0 0
0599999. Total Mortgage: 0 0 0 .0 0 0 ..26,361 0 0

903




Annual Statement for the year 2018 of the WAYNE MUTUAL INSURANCE COMPANY

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO07, E08, E09



Annual Statement for the year 2018 of the WAYNE MUTUAL INSURANCE COM PANY
SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
¢} nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rate of | Paid Accrued During Year | Acquired Date
U.S. Government - Residential Mortgage-Backed Securities
36179N M9 6 [G2MAT1284 - RMBS......oooooooscscecccseeceesssssssssssseeeesssssssssessseeeeesssssseseseseeee [ | 7] 1 I 49,423 49,333 (G RIIN [OPRTRRIIN IR 3.000 |...... 3.376 |MON... | .coocrnnrenns 127 | v 1,540 | 12/24/2013. | 09/20/2043.
0299999. U.S. Government - Residential Mortgage-Backed SECUNMTIES...........v.werrrreirseirirsssiessesessssssssssssssnscesnssssssssssssansssssssssnss | svssssossensesanes 49,423 (44) 0 0 XXX XXX XXX ....1,540 XXX XXX
0599999. Total - U.S. GOVEINMENE........ceruieeiiesiessisssisssississsssssssssenessesssesssenaa 49,423 (44) 0 0 XXX XXX XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligati
13063C LJ 7 |CALIFORNIAST. 2| 1FE 204,800 |..100.121 | .................200,242 | ....... 200,000 203,087 (517) | ceverrevrvrinervens v [0 3.375 [, 3.063 01/08/2015. | 12/01/2031.
20772 4P 4 |CONNECTICUT ST 2 99,433 | ..... 94.566 | ..ovverrrrern 94,566 | e 100,000 99,497 31 | e e | 00003000 [ eeee 3.045 10/31/2016. | 10/15/2032.
207720 KQ 4 |CONNECTICUT ST...ooovvvririnineinineiernsiesesseissssssisssssssesssssesssssssesssssnns | seenns | oo | eververine | eoend TFE | ot 200,000 |..... 99.074 | .coovvven.. 198,148 | ... 200,000 200,000 [ .oovvrvrirenieriniriees e [ | [ 20002551 [ 2.551 07/28/2017. | 10/15/2022.
20772J N8 1 |CONNECTICUT ST 2 100,375 |..... 99.273 100,000 100,272 (35) [ oo | e | 2000:3.250 | e 3.206 12/07/2015. | 11/15/2029.
20772K  AF 6 [CONNECTICUT ST....ccovivirirrmirerinireeeineiesnssessssssenssessesssssessesssssssssssnens | eonenee | oo [ovrvneonens | vere IFE | v 195,520 |..... 97.928 .195,856 200,000 195,703 183 | i [ [0 30130 3.600 10/04/2018. | 01/15/2024.
25476F RS 9 [DISTRICT COLUMBIA........ 2| e 1FE 218,300 |...105.104 210,208 | ....... 200,000 215,908 (1,905) [ ..o | cevreerrenirnernerinns | 204000 | e 2.804 09/25/2017. | 06/01/2035.
546417 BL 9 |LOUISIANA ST 2| 1FE 199,492 |..... 96.403 192,806 | ....... 200,000 199,526 26 | oo | e | 0000.3.000 [ e 3.020 09/12/2017. | 10/01/2033.
677522 NA 8 |OHIO ST...cccoovvrvvrrririns 2| 1FE 281,325 |...101.289 .278,545 275,000 279,595 (820) | evevueverireriens [ e [03.000 |, 2.651 11/09/2016. | 09/01/2029.
70914P  SQ 6 | PENNSYLVANIA (COMMONWEALTH OF)...... 2| 1FE 130,885 |...104.473 .130,591 129,848 (1,037) [ oo | eevrneenernseineinns | 204000 e 2.801 03/20/2018. | 06/01/2029.
93974C  RU 6 [WASHINGTON ST.....ciiiiiririimiiiisrsnissesnsissosssssssessssssesensssessssesssssssssssssssassses | asenes 2| . 1FE 105,875 |...105.756 .105,756 101,774 (835) | v v [20005.000 |, 4.068 01/20/2011. | 01/01/2025.
1199999. U.S. States, Territories & Possessions - Issuer Obligations..............ccceevuenenee 1,736,005 XXX 1,705,991 | ..............1,700,000 | ............. 1,725,210 (4,908) 0 0 XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). 1,736,005 XXX ,705,991 1,725,210 (4,908) 0 0 XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
010033 KB 4 | AKRON OHIO......coouiiiuiiriiieineieiiesiieeeiseise st ssssssesenas | seeees 2| 1FE 44,964 |..102.296 | ...ooovvrerrirnns 46,033 | ..ooooriiienn 45,000 44,978 3 | s [ [20023.000 | 3.008 03/25/2014. | 12/01/2025.
IT1 036677 EH 1 |ANTELOPE VALLEY CALIF CMNTY COLLEGE DIST @.... 3 1FE 164,581 |..... 74.740 , 245,000 182,646 8,503 | oo | e | e | e 3.246 03/18/2016. | 08/01/2028.
b 038105  4F 6 | APPLETON WIS......iiiiirieieieieessneesssesssssessseessssssssessssssssssessssssssssnssssees . 2| 1FE 202,000 |...100.620 200,000 200,775 (333) | cevereerrrineriens [ e [0 2.375 [ 2.197 09/02/2014. | 04/01/2024.
O 041447 C8 4 |ARLINGTON HEIGHTS ILL 2| 1FE 201,500 |..... 97.586 200,000 201,141 (147) [ oo | cevrerieeiseneiennns [ 00 3.000 [ 2.908 04/20/2016. | 12/01/2031.
043519 VW 4 | ASCENSION PARISH LA PARISHWIDE SCH DIST.........ooccnmvenirierrrerienineenns 2 98,697 |..... 94.409 . 98,951 T | e [ [2002.000 |, 2.141 10/18/2016. | 03/01/2027.
072671 LC 2 |BAY VILLAGE OHIO CITY SCH DIST.... 2 .29,841 |...100.028 29,883 10 | o [ [2223.000 | 3.046 08/05/2014. | 12/01/2028.
075293 BT 6 |BEAVER OHIO LOC SCH DIST......ccvorrerriirnerierirereneenns 2 47,456 |...100.807 48,215 168 | oo [ [03.000 | 3.469 03/05/2014. | 12/01/2027.
076622 PA 1 |BEEBE ARK SPL SCH DIST......cccosviimirnerinrieernneineissriesisesssssisssessesssessnens. | eovseen | oo | conneveenine | oo IFE | i 100,650 |..... 96.691 100,440 (138) | ceveveererirseiiiens [ v [ 201500 [, 1.354 05/18/2017. | 02/01/2022.
080680 GR 6 |BELOIT WIS SCH DIST. 2 100,000 |..... 97.429 100,000 | .ovouvverrienrireriienns e [ | e | 000e3.0000 | s 3.000 02/23/2016. | 04/01/2032.
083419 YW 5 |BENTONVILLE ARK SCH DIST NO 006.... 2 102,100 |...100.283 100,231 (549) [ vvvereerrreriens | cerrerreeiisnseienens [ 000 3.000 [ 2.435 06/05/2014. | 06/01/2025.
084203 WJ 3 |BERKELEY CNTY S C SCH DIST 2 101,464 |..... 98.591 101,278 (134) | oo [ [2023.000 |, 2.824 07/17/2017.| 03/01/2031.
094077 MJ 0 |BLOOMFIELD N MEX MUN SCH DIST NO 006. 2 99,375 | ..... 99.998 99,448 40 [ | e | 200.3.000 | e 3.057 01/30/2017. | 09/01/2030.
100770 AL 0 |BOSTON HEIGHTS VLG OHIO 2 75,548 | ... 97.201 75,462 (85 [ oo | e | 200.3.000 | e 2.907 05/30/2017. | 12/01/2030.
101565 F6 1 |BOULDER LARIMER & WELD CNTYS COLO ST VRA.. 2 100,000 |..... 97.057 100,000 | ooouverrrerierienes e [ | eeneenernnnnerens | 000e3.0000 | s 3.000 02/23/2016. | 12/15/2033.
112097  XQ 8 |BROKEN ARROW OKLA.......ccoovuiririiieiniicrnrineisninsiensesienesisseensssssssensnenes | evenee | oo | vevennvenens | eorend TFE [ i 101,822 |..... 99.328 101,239 (292) [ vvveveersieriiens | eerverrerieseseiierens 000 2.000 | 1.672 11/22/2016. | 12/01/2022.
117637 TV 0 |BRYANT ARK SCH DIST NO 25 2 100,904 |..... 99.396 100,663 (172) | e v [203.000 |, 2.804 06/29/2017.| 02/01/2031.
121638  CT 5 |BURLINGTON CNTY N J...oiiiiirireineriinninenieeiseessenissssssessessssessesssssssnsnsnens | sevveee | oo [ eovnennnnns | coned TFE | it 100,300 |..... 98.992 100,265 (28) [ oo | e | 2002500 | e 2.463 07/27/2017.| 01/15/2027.
121638 CU 2 |BURLINGTON CNTY N J... 2 101,359 |..... 98.611 101,190 (131) | e v [200.2.625 |, 2.461 08/29/2017. | 01/15/2028.
121638  CV 0 |BURLINGTON CNTY N J... 2 101,430 |..... 98.874 101,250 (137) | ceveeerveinerinens e [ 002,750 |, 2.577 08/17/2017.| 01/15/2029.
15317P  AF 7 |CENTRAL COLO WTR CONSERVANCY DIST ADAMS........ccccrvvmurrrmnnrernnnens | vvverer | oo [ eoverivenne [ ool TFE | i 92,574 |...100.044 90,373 (402) | covvoverrrrneiiens [ v [200:2.000 | 1.542 04/29/2013. | 12/01/2019.
169196 LQ 3 |CHILLICOTHE OHIO CITY SCH DIST. 2 289,575 |...106.325 285,036 (2,293) [ oo | e | 204000 | e 2.966 12/22/2016. | 12/01/2030.
194469 FQ 0 |COLLEGE STATION TEX 2 101,554 |..... 99.194 101,341 (144) | cevooerrseiiens [ [2223.000 | 2.814 06/27/2017. | 02/15/2031.
199491 7W 5 |COLUMBUS OHIO 2 137,705 |...101.094 136,258 (B26) [ vvrervervrreirens | cevrerreerrsnseiiennns [ 000 3.000 [ 2.728 07/31/2012. | 02/15/2028.
199492 PA 1 |COLUMBUS OHIO. 2 100,837 |...101.235 100,592 (81) [ oo | e | 203,100 | e 2.999 10/30/2015. | 07/01/2030.
199492  QzZ 5 |COLUMBUS OHIO. 2 103,400 |..... 96.541 102,577 (353) | cevevrerrrineiinns [ v [20023.000 | 2.574 08/10/2016. | 08/15/2033.
199492 RV 3 | COLUMBUS OHIO.......coiverrierierireirerisisssesiesssssesssnssesens 2 104,250 |..... 96.541 103,207 (A41) | ceveeveneriens [ e [20023.000 | 2.472 07/22/2016. | 08/15/2033.
235219 NB 4 |DALLAS TEX...... 2 199,960 |..... 95.651 99,960 1 e | e [0 3.000 [ 3.004 11/27/2017. | 02/15/2033.
238388 RX 2 | DAVENPORT IOW 2 196,000 |...100.085 196,385 211 | e | 0003125 [ 3.293 03/08/2017. | 06/01/2032.
239019 U8 3 | DAVIS CNTY UTAH SCH DIST.....oouiiieimeireiieisneeiesiseisesissssessesesseesssens 2| 1FE 200,000 |...100.694 200,000 | .ooreeerrerirneirieenns | e | e | [ 20003.250 [ 3.249 05/01/2017. | 06/01/2033.
242811 W7 8 |DECATUR ALA 2| 1FE 159,650 |..... 98.020 158,454 (462) | ovvovvreineiiens [ v [20023.000 |, 2.637 05/05/2016. | 10/01/2031.
245505 RZ 7 |DEL VALLE TEXIN [0 O 2| 1FE 177,625 |...101.054 176,671 (280) | evevneerrerrreriens [ e [2003.000 | 2.810 02/24/2015. | 06/15/2028.
248775 Z3 5 |DENTON CNTY TEX............. 2| 1FE 206,230 |...100.836 205,819 (134) | oo [ 2030125 [ 3.046 09/03/2015. | 07/15/2029.
253291 JN 9 | DICKINSON N D PUB SCH DIST NO 001 2 ... 1FE 203,730 |..... 99.169 202,590 (A24) [ ovverreeeieriens | cerrereeirsnseiienens 00000 3.000 [ 2.748 02/11/2016. | 08/01/2031.
256057 GT 1 |DOBBS FERRY N'Y UN FREE SCHDIST.......cccovvvririrnrins 2| . 1FE 100,593 |.... 97.996 100,512 (57) | cvvveererveriveinnns v | 200002.500 | .o 2415 07/25/2017. | 07/15/2029.




Annual Statement for the year 2018 of the WAYNE MUTUAL INSURANCE COM PANY
SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

1'0L3

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rate of | Paid Accrued During Year | Acquired Date
287425 C3 4 |ELKRIVER MINN INDPT SCH DIST NO 728. . 2| . 1FE 276,240 |...108.252 | .... .259,805 261,861 (4,033) [ oo | e | e 4.000 |...... 2.101 02/02/2015. | 02/01/2026.
290641 W4 7 |ELYRIA OHIO 2| 1FE 114,648 |...100.966 111,063 113,062 (1,585) w4000 ... 1.994 03/28/2018. | 12/01/2030.
298029 L5 6 |EUCLID OHIO 2| . 1FE 112,283 |...101.814 101,814 102,092 (2,251) [ o [ v [ 04000 | 1.685 11/04/2013. | 12/01/2020.
303279 KC 6 |FAIRLAWNNJ . . 2| ... 1FE 89,256 |..... 89.100 90,594 T4 | s [ [ 202,000 | .o 3.039 02/28/2017.| 09/01/2029.
305837  JK 3 |FAIRVIEW PARK OHIO........coiiiiiiiiiriiiiiisniisissiesessseeesssssesessessssssnes | sevenes . 2| 1FE 51,255 |...100.366 50,620 (148) | ovvovvrrriiens [ [2223.000 |, 2.664 11/30/2012. | 12/01/2028.
34679T QH 1 |FORT BEND CNTY TEX LEVEE IMPT DIST NO 15...... v [ . 2| .. 1FE 197,500 |...100.696 197,788 154 | s e [0 3125 | 3.240 01/24/2017. 09/01/2030.
357154  6X 6 |FREMONT CALIF UNI SCH DIST ALAMEDA CNTY......... 2| 1FE 94,439 | ..... 95,312 482 | v [ [ 2002000 | .o 2.613 02/27/2017. | 08/01/2027.
368347 BU 3 |GEARY CNTY KANS UNI SCH DIST NO 475...... . . . 2| . 1FE 199,750 |..... 99,800 49 | i | e | 000:3.000 e 3.017 11/29/2017. | 09/01/2032.
392641  Z2 5 |GREEN BAY WIS......oiiiiieirireie et ssssssssessensssinns | sevenes . 2| 1FE 105,596 105,498 (62) ] cvveverereerrenne [ e | 20000 2.250 | e 2179 05/31/2017. | 04/01/2027.
393078 CE 8 | GREEN LAKE CNTY WIS......ooiiiiiiiiiiiiisrississiesiesesssississsiesiesssssss | coenes . 2| 1FE 110,963 110,630 (192) [ ovvreveervrreirens | eeverivesnneiiennns [ 0000 2.050 [ 1.863 03/29/2017.| 03/01/2024.
41456P HG 5 |HARRIS-MONTGOMERY CNTYS MUN UTIL DIST NO 2| 1FE 213,114 213,432 109 [ oo e [0 3125 [ 3.200 11/20/2015. | 09/01/2030.
414964 SK 3 |HARRIS CNTY TEX MUN UTIL DIST NO 157 . . 2| . 1FE 101,183 100,963 (173) | e v [0 2.750 |, 2.550 08/29/2017. | 03/01/2030.
427542 LG 8 [HERMISTON ORE........ccoovuiriiiriiiniierissirieeieseisse s ssssesssssnssesans | conenes . 2| .. 1FE 250,000 250,000 [ ..o [ e [ | [0 3.000 [ 3.000 09/14/2016. | 12/01/2032.
434326 BW 3 [HODGKINS ILL.....couereivrericieiireeieiseisiesissiesessssssssssssssssessesssssesssssssssessnses | eovenes | oo | seessesniens | ceven 1FE| oo 203,548 193,032 | ....... 200,000 | ... 202,735 (352) | ceverrerrrineiiiens [ v [ 200.2.800 | 2.585 08/24/2016. | 01/01/2026.
467107 CG 1 [JACKSON CNTY MICH 2| 1FE 204,714 |...100.582 201,164 | ....... 200,000 | ... 204,284 (410) | ceveoverrneiiens [ [2003.529 [, 3.250 12/05/2017. | 12/01/2028.
467107 DB 1 [JACKSON CNTY MICH . . 2| 1FE 199,452 |.....99.005 | .................198,010 | ....... 200,000 | ... 199,466 T4 | e [ 203125 | 3.150 05/31/2018. | 11/01/2031.
479370 E9 5 [JOHNSTON IOWA......ooiiiiiiiiiersnistierisisesesie st snssnas | coenes . 2| . 1FE 198,336 |...100. .200,326 | ....... 200,000 198,375 39 | e | 03125 [ 3.200 08/27/2018. | 06/01/2032.
495033 EM 0 |KING CNTY WASH SCH DIST NO 401 HIGHLINE..... B I . 2| 1FE 130,000 130,000 | cvoovecererirrreenines [ v | e [ | 03125 | i 3.125 05/11/2017. | 12/01/2032.
504102 H8 0 |LAPORTE TEX INDPT SCH DIST. 2| . 1FE 100,500 100,333 (49) | cvvvvrerreiviinnns [ | 2003.000 | .o 2.940 03/18/2015. | 02/15/2027.
514224 PE 8 |LANCASTERNY CENT SCH DIST. . . 2| .. 1FE 200,033 200,052 18 | e [ [2023.000 | 2.994 08/01/2018. | 06/01/2030.
537292 LH 5 |LITTLE MIAMI OHIO LOC SCH DIST.....ccovtiririmiiiirererinrieiinisseensnsiseeenissienas | ceveees . 2| 1FE 51,088 50,860 (94) | cvveeerrereceinnns [ | 2000 3.560 | e 3.311 06/30/2016. | 12/01/2034.
538650 KB 7 |LIVINGSTON CNTY N Y..oiiiiiiiiriniiirsnieiersiseeesssisssessessssssssessssssssesssens | sevnes . 2| . 1FE 138,358 139,186 140 | oo [ [0002.500 |, 2.617 09/18/2012. | 05/01/2024.
544646  4X 7 |LOS ANGELES CALIF UNI SCH DIST 2| 1FE 94,417 94,978 A15 | e e [ 202,000 | e 2.548 08/17/2017.| 07/01/2029.
544646 47 2 |LOS ANGELES CALIF UNI SCH DIST . 2| 1FE 196,000 s 200,000 | ... 196,439 229 | coevcvereeeeeierens | e | 2003.000 | ... 3.174 01/19/2017.| 07/01/2031.
602142 BT 7 |MILTON UNION OHIO EXMP VLG SCH DIST.....c.ovvevrreerierrirerirererissirerenes | cevees . 2| . 1FE 101,503 |...100. 100,124 | e 100,000 | ... 100,000 (183) [ v | eevreererseirerennns [ 0003625 [ i 3.625 01/19/2010. | 12/01/2021.
602366 UU 8 |MILWAUKEE WIS........cccoiiiiiiiiiiieissieiesisisssisisssiesssssssessessssesesssssnens | sevenes . 2| 1FE 192,454 i 92,964 510 | oo e | 00002250 [ i 3.140 03/23/2018. | 03/01/2028.
603790 CD 6 | MINNEAPOLIS MINN SPL SCH DIST NO 001 2| 1FE .95,656 95,751 95 [ oo | cerreesersnneeiennns [0 2,000 [ 2.763 11/06/2018. | 02/01/2025.
609269 FS 9 |MONESSEN PA SCH DIST.....ccotiriiieirriernrineierineienienerenes . 2| .. 1FE 101,000 100,207 (213) [ v e [ 0002250 [ 2.030 08/25/2014. | 12/15/2021.
613035 L9 3 |[MONTGOMERY ALA.......oiiiiiiiieiiiieiesisissnssssssssse e sssssessessssssessssssssansnes | sevenes . 2| 1FE 244,375 244,444 B9 [ oo e [0 2700 [ 3.264 12/10/2018. | 04/01/2023.
653352 N2 6 |NIAGARACNTYNY. 2| . 1FE 101,748 101,110 (514) | covereererineriens [ v [0 2.750 [ 2.202 09/28/2017. | 02/01/2030.
654710 SN 3 |NISKAYUNAN'Y. . 2| 1FE 206,188 |...103.190 205,804 (384) | v [ 203,500 |, 2.997 06/26/2018. | 06/01/2031.
659443 EH 4 |NORTH FORK OHIO LOC SCH DIST. P [PTOSTOI IO TFE| i 55,830 |...108.079 . 55,446 (B7) [ oeverneereeinerne | eevrneeneeirseiineinns | 2005400 | e 5.250 11/17/2010. | 06/01/2025.
660631 WP 3 |NORTH LITTLE ROCK ARK SCH DIST NO 1 . 2| 1FE 202,000 |...100.275 200,000 | ... 200,683 (416) [ evvrrrervrrrerens | cereriveisnneiiernns [ 000 3.000 [ 2.778 01/23/2015. | 02/01/2029.
661292 YE 6 |NORTH OLMSTED OHIO........ccoiiimiiiieiiiinisiieisisce s | covees . 2| . 1FE 202,090 |...100.268 200,000 | ... 201,614 (247) [ v | e [0 3.000 [ 2.851 01/17/2017. | 12/01/2029.
662055 KQ 4 |[NORTHROYALTON OHIO CITY SCH DIST 2| 1FE 214,400 |...103.428 200,000 | ... 212,338 (1,699) [ coovvevrrerveines v [ 04000 | 2.938 10/11/2017. | 12/01/2037.
663719 WK 4 |NORTHAMPTON PA AREA SCH DIST.....ccovvvevvrreririrnines . . 2| 1FE 101,198 |..... 97.911 . 100,000 (181) | veveeverreirseiiens v [2000.2.000 |, 2.000 04/19/2017. | 08/15/2023.
664482 GP 5 |NORTHEASTERN OHIO LOC SCH DIST CLARK CNT....c..vvrmriririneircrenirenns | cevees . 2| 1FE 98,223 | ..... 97.199 98,242 19 | [ 003375 | 3.503 08/30/2018. | 12/01/2037.
671130 MW 9 | OAK CREEK-FRANKLIN WIS JT SCH DIST.......vivirriereiernisniesiersssssienes | veveees . 2| 1FE 218,350 |...100.637 218,826 125 [ e e [ 00002750 [ 2.823 04/07/2015. | 04/01/2027.
671579 ZC 7 |OAK PARKILL 2| 1FE 196,840 |..... 99.913 197,470 216 | oo | v | 00003000 [ e 3.151 12/08/2015. | 11/01/2028.
684575 4K 6 |ORANGECNTY N Yoo . 2| 1FE 92,326 |..... 89.390 93,106 524 | oo | e | 002,000 2.718 06/28/2017. | 03/15/2030.
686033 DL 2 |OREGON OHIO CITY SCH DIST....ouiviererierriinnrierierireresesissiseniessssssenins. | woeees . 2| 1FE 63,123 |...102.188 61,408 (339) | evevrerrineriiens [ [2003.000 | 2.369 04/02/2013. | 12/01/2023.
686033 DN 8 | OREGON OHIO CITY SCH DIST.......comrirrrriiireriniinieeriseiseiesieresisesesissiennes | seveees . 2| .. 1FE 117,818 |...101.664 116,360 (325) [ v | ceverrverenireiieinns [ 000 3.000 [ 2.680 05/21/2013. | 12/01/2025.
696667 4B 7 | PALM SPRINGS CALIF UNI SCH DIST.....cocovvverneiririiines 2| 1FE 95,429 |..... 91.314 95,715 256 | v [ | 0002500 | e 2.883 11/16/2017. | 08/01/2032.
69750R FN 2 | PALOMA LAKE MUN UTIL DIST NO 1 TEX . 2| . 2FE 72,713 |...100.607 71,653 (425) | cevvoeerriseiens [ e [2003.250 | 2.570 06/13/2016. | 09/01/2031.
698874 EB 6 | PAPIO-MISSOURI RIV NAT RES DIST NEB.......ccoviimrinriirieinireiersssesienis | vevees . 2| 1FE 198,000 |...100.323 200,000 | ... 198,145 94 | oo e | 0000 3.250 [ e 3.329 05/08/2017. | 12/15/2033.
724190  EJ 8 |PIQUA OHIO CITY SCH DIST.....coiviirerinrirernrieieeieereesssieressseeessessssesenssenes | cevees . 2| 1FE 89,517 |...100.635 . 100,000 | .. 92,412 B06 | ..o [ | 2000 3.250 | i 4.193 10/16/2013. | 12/01/2028.
735218 GU 7 |PORT PORT ARTHUR TEX NAV DIST.. 2| 1FE 199,000 |..... 98.415 .196,830 200,000 | ... 199,090 B0 [ oo e [0 3.250 [ 3.296 04/24/2017. | 03/01/2031.
741751 Y3 9 | PRINCE WILLIAM CNTY VA 2| . 1FE 200,000 |...100.767 .201,534 200,000 [ .oovvrerererirernirnees [ errernnierennnns [ | [ 0000 3.000 [ 3.000 08/24/2015. | 08/01/2030.
748508 GK 8 |QUINCY MASS................. 2| 1FE 163,195 |...102.873 . 161,964 (332) [ v | cererirerenrerieinns [ 000 3.000 [ 2.754 11/20/2014. | 06/01/2026.
755516  AY 7 |READING OHIO CMNTY CITY SCH DIST 2| 1FE 73,754 | ... 95.567 73,830 A8 [ s | e | 03125 | L 3.241 05/30/2017. | 11/01/2036.
76541V QH 3 |RICHMOND VA 2| .. 1FE 100,000 |...100.137 100,000 | cvouvereererirrrienines [ v | e | | 03125 | 3.125 12/07/2015. | 03/01/2032.
766651 QS 5 |RILEY CNTY KANS UNI SCH DIST NO 383 2| 1FE 114,617 | ..... 99.510 114,636 19 | e [ [20223.000 | 3.047 08/03/2018. | 09/01/2030.
778550 KB 8 |ROSWELL N MEX INDPT SCH DIST. 2| 1FE 200,000 |...101.025 200,000 [ .ovvreerererinrenrenes | errerenisemiennninns [ onrseienennniens | vevvneiessnsssiennns 20000 3.000 [ i 3.000 04/28/2015. | 08/01/2028.
779120 FL 3 |ROUND LAKE BEACH ILL..... 2| .. 1FE 101,471 |..... 99.777 100,947 (B03) [ e | eervrreienreieines 000 2.350 [ 2.023 03/28/2017. | 01/01/2023.
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792775 QU 5 | ST MICHAEL MINN INDPT SCH DIST NO 885........ccrvverrriirierienirceienireenns 197,670 |...100.854 | ......cccceveuve. 201,708 | ....... 200,000 | ... 197,928 141 | e [ [ 3.125 03/21/2017. | 02/01/2031.
794760 KH 0 |SALINAKANS ARPT AUTH....... 198,854 200,000 198,959 B9 [ v | ceererierenisesienins [ e 3.000 07/12/2017.| 09/01/2031.
797646  J5 6 | SAN FRANCISCO CALIF CITY & CNTY ..ocvvrvriiiiricieriiins 200,000 200,000 200,000 ......3.000 01/22/2016. | 06/15/2033.
797717 MJ 3 | SAN FRANCISCO CALIF CITY & CNTY UNI SCH.....cvoeveiiierreeerciseis 200,000 200,000 200,000 [ .ovvrerererirerenienes | errereniseeenenins e | e | o 3.250 03/28/2017. | 06/15/2032.
800086 GK 0 |SANDS POINT N Y...oiiiiiiciiniieiisninississiiesiesisssiisniis 100,704 ....100,000 100,609 (92) | cvvveerineievennns [ v | e 2.500 12/07/2017. | 01/15/2030.
805788 VA 1 |SAYREVILLE N J...ooiiiiiiiiicnicnrceneeesseienienesisseesssssssensensennss | cveres | oo | everinniene | e TFE | i 98,019 100,000 98,484 245 | oo | e | s 2.000 01/26/2017. | 10/15/2024.
806347 MS 6 |SCHAUMBURG ILL 147,600 150,000 147,999 159 2.250 07/06/2016. | 12/01/2029.
817207 QL 0 |SENECA VY PA SCHDIST 100,948 100,000 100,000 (182) | vevvvvereeineienis [ e [ oo 2.125 04/19/2017. | 03/01/2024.
817207 RX 3 |SENECA VY PASCHDIST.... 101,199 ....100,000 100,724 (230) .2.000 11/29/2016. | 01/15/2023.
82620Y GK 3 [SIENNA PLANTATION TEX MUN UTIL DIST NO 1.. 200,000 200,000 200,000 ....3.500 05/27/2015. | 09/01/2028.
846897 DQ 6 |SPARTANBURG CNTY S C SCH DIST NO 002 246,660 250,000 246,808 137 [ s e [ 3.000 10/18/2017. | 03/01/2035.
849520 SZ 5 |SPRING CREEK UTIL DIST TEX 101,500 101,189 (188) [ evrrvrererereerens | eevrveeerisnineerenines [ s 3.000 04/13/2017. | 10/01/2028.
851120 HW 8 | SPRINGFIELD OHIO CITY SCH DIST CLARK CNT.......vvevnriiennvrnenirerinnnnes | ceveres | oo [ everveene [ ool TFE | i 25,478 25,272 (31) ......5.900 12/13/2010. | 12/01/2025.
852410 LJ 6 |STAFFORD CONN 238,800 238,835 35 | o [ e [ e 3.000 07/26/2018. | 08/01/2030.
862386  JF 7 | STOW OHIO. ... essssenes 51,119 50,000 | .voverriernnrreirenens [ | e [ | v 3.000 08/05/2014. | 12/01/2026.
869410 EC 0 |SUTTER CALIF UN HIGH SCH DIST.....c.coocvvrmrrirnrnrrernnrernnsnerensersnneerenes | @eve | oo | vevvreree3 [ el IFE ] i 234,641 256,654 8,343 .1 05/10/2016. | 08/01/2029.
871463 SN 6 | SYLVANIA OHIO CITY SCH DIST 214,800 200,000 210,099 (1401) [ oo | e | s 4.000 05/04/2015. | 12/01/2027.
890568 Z3 5 | TOPEKA KANS 203,526 200,000 203,328 (198) .3.000 08/08/2018. | 08/15/2028.
895139 AT 0 | TRENTON N J..ooiiiiiiieininiinisessisienssesesisseensssssssssensssssssensssssnssenss | vevenns | oo | eovernenens | eeend TFE ] i 101,750 100,000 100,074 (296) .2.767 12/14/2012. | 04/01/2019.
903613 BV 8 |UINTAH CNTY UTAH. 250,000 . 250,000 250,000 ......3.000 02/04/2016. | 12/15/2032.
926325 KV 2 |VICTORIA TEX INDPT SCH DIST. 218,380 |...105.720 200,000 215,779 (2,348) [ ..o | e | e 4.000 11/17/2017. | 02/15/2034.
952347 T5 1 |WEST CONTRA COSTA CALIF UNI SCH DIST.....coovvmriiiiereierieirenisinirnnens 212,252 |...106.383 200,000 211,614 (638) | vvveeveririiens [ e [ e 4.000 04/27/2018. | 08/01/2035.
952530 2F 9 |WEST DES MOINES IOWA.... 98,438 |..... 99.287 100,000 98,849 200 .2.000 11/29/2016. | 06/01/2024.
953769 KZ 8 |WEST LAS VEGAS N MEX SCH DIST NO 2....c..cvcrvvrrernnrreierneirnnrensenisnssenenns | veveens | oo | everveons [ eoend TFE ] e 101,574 | ..... 97.680 100,000 101,248 (209) .2.000 05/31/2017. | 08/15/2024.
967244 4SO |WICHITA KANS 149,992 |...101.739 .152,608 150,000 149,996 4 .3.000 08/03/2018. | 06/01/2030.
971365 DX 6 |WILLSBORONY CENT SCHDIST......cccocmivrvrrririrrns 107,545 |...105.749 .105,749 ....100,000 103,047 (1,178) v b.375 10/23/2013. | 06/15/2026.
97966V AS 8 | WOODLAND PK N J BRD ED 219,460 |...102.719 205438 | ....... 200,000 205,834 (4,452) | ..oovoovvvenincins | e | s 4.000 08/25/2015. | 04/15/2027.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations............cccouccuereiiucereiecieiececeieseeinas 16,214,073 XXX ....16,050,186 ...16,255,000 16,173,684 ) 0 0 XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: . 16,214,073 XXX wionennr 16,050,186 ...16,255,000 | . 16,173,684 (12 505) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
00344N KV 5 [ABILENE TEX. ..ot ssssiessssssssessesssssssessessssssesssssssssesses | ovens 202,300 |...101.184 | ..cccevvvrnee. 202,368 | ....... 200,000 201,446 (259) [ v e [ s 3.000 04/13/2015. | 02/15/2027.
010056  FF 1 | AKRON OHIO INCOME TAX REV.....ccviriiiriirniniiereniesiesisersesssisesssissesenins | cevenes 50,397 50,000 | ovvvvririrerieinnies | eerereenenisnsienines | verrenineenninnes | e | oo 3.000 10/07/2014. | 12/01/2029.
010056 FG 9 |AKRON OHIO INCOME TAX REV. .25,609 25,000 X 01/16/2015. | 12/01/2030.
010056  JE 0 | AKRON OHIO INCOME TAX REV......ccomivirimririiieiineriesisesisssessssssssesisenens | voveees 135,000 135,000 | oo e | e [ | 3.500 11/28/2016. | 12/01/2033.
011839 JR 9 |ALASKA HOUSING FINANCE CORPORATION........ccvurreirerinrirerrerinnisesnnienes | veveees 227,250 |..... X 226,739 (212) [ oo | e [ 2.450 07/15/2016. | 06/01/2028.
017350 3Z 0 |ALLEGHENY CNTY PA RESIDENTIAL FIN AUTH M..... 200,718 |...100.324 200,647 (71) .3.050 02/07/2018. | 11/01/2027.
01753P DY 4 |ALLEN CNTY KANS PUB BLDG COMMN REV.... 231,125 |...107.039 229,972 (1,153) .4.000 03/09/2018. | 12/01/2028.
02765U BV 5 | AMERICAN MUN PWR OHIO INC REV.... .94,055 |...100.391 90,115 (928) .5.000 01/14/2011. | 02/15/2024.
027650 FK 5 | AMERICAN MUN PWR OHIO INC REV.... 101,880 |...103.162 100,862 (256) .4.000 06/26/2012. | 02/15/2030.
044072 AM 8 |ASHEVILLE N C SPL OBLIG 100,502 |..... 96.148 100,449 (46) +er2.500 10/24/2017. | 10/01/2029.
047849  GU 2 | ATLANTA GA TAX ALLOCATION.......covtvemrimrireriinirnrinerierinensensssnisssssessnnes [ eoveren | oo | ennrivenine | verend TFE | i 103,836 |...102.504 102,843 (517) | ceverrerrrinrinens [ e [ e 3.769 01/12/2017.| 01/01/2024.
073186 LW 6 | BAYTOWN TEX....o ittt sssssessesssssens | sevenes 95,903 |..... 92.925 | v 97,571 | 105,000 97,095 B58 | ..o [ e | e 2.250 02/16/2017. | 02/01/2029.
091156  LL 1 |BIRMINGHAM JEFFERSON ALA CIVIC CTR AUTH 198,162 |...101.358 200,000 198,658 136 .3.000 03/05/2015. | 07/01/2027.
091582 YG 5 |BISMARCKN D 182,500 |..... 80.780 250,000 198,382 4,111 .1.000 12/04/2014. | 05/01/2029.
102885 JU 5 |BOWLING GREEN ST UNIV OHIO GEN RCPTS, 103,561 |..... 99.193 100,000 103,115 (320) .3.500 07/28/2017. | 06/01/2037.
12008E  JX 5 |BUILD NYC RESOURCE CORP N Y REV.......ccoomivernriniiesrrenverinnneiennnes | vevenne | oo | e 1,2 [l AFE ] 213,388 |...100.289 215,000 213,642 77 .3.500 07/14/2015. | 07/01/2032.
12677R CR 6 |CABARRUS CNTY N C LTD OBLIG........cccocvviriemririiirnnircrnnineeerseiseennincennns | eovens | oo [revrinenn | vt IFE | 101,153 | 96.242 100,000 101,035 (103) .3.000 10/30/2017. | 06/01/2032.
13017H AE 6 | CALIFORNIA EARTHQUAKE AUTH REV.....cccoourmermmrnrnninencnnnnerrennseins | cevvee | oo | verivernnee | e IFE | riiiiii...85,015 | . 99.882 ..84,000 84,144 (142) .2.805 10/29/2014. | 07/01/2019.
13034A KX 7 |CALIFORNIA INFRASTRUCTURE & ECONO 106.332 200,000 219,257 (2,455) .4.000 06/08/2016. | 02/01/2033.
13068L Q7 3 | CALIFORNIA ST PUB WKS BRD LEASE REV.......cccovovvrvivernninerernnsererinnes [eovnee [0 | vervveieen2 | e IFE | e, 100,605 | ... 98.015 100,000 100,541 (55) ......3.000 10/26/2017. | 09/01/2032.
13281K  XH 6 | CAMDEN CNTY N J IMPT AUTH LEASE REV.......cccovviiirnererceireieineiennena | cevees 100.579 | ..oovverrernn 301,737 | 300,000 306,918 (2,252) [ cooeveveeiereenes [ e [ 3.528 02/09/2017. | 12/01/2021.
150573 EU 3 | CEDAR RAPIDS IOWA SWR REV......cccoviviivrinireiniinereineirsnnsnsssnnenessseenss [ evnes | oo | vervveieen2 | e TFE | 0. 250,758 | ... 98.975 | v 242,489 | 245,000 249,045 (686) | ..vvvovveeveriiens [ e [ 3.000 05/25/2016. | 06/01/2031.
167593 KV 3 |CHICAGO ILL O HARE INTL ARPT REV.. 216,840 |...102.095 | .................204,190 | ....... 200,000 209,445 (3,004) [ oo | e | e 4.000 06/24/2016. | 01/01/2027.
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167593  KZ 4 |CHICAGO ILL O HARE INTL ARPT REV.......cccomiimrriiriirineiierinerisesisnissiinns | ceves 2| . 1FE 219,562 |..106.277 | ...cccvvvrnee. 212,554 | ....... 200,000 212,274 (3,865) [ ..oovververrierins | v | s 5.000 |...... 2.851 | Jdoei | e 5,000 | .......... 10,000 |01/31/2017.|01/01/2031.
17131H  CQ 9 |CHULA VISTA CALIF INDL DEV REV......cocevrieerreiniirererineirerissiseesissssesenenes | covenes 2| 1FE 200,000 |.....98.761 | .................197,522 | ....... 200,000 200,000 [ ooovvrnrirerereerenis | errrerienineeenns | e | e | aeend 4.000 12/19/2018. | 05/01/2039.
172254 LT 9 | CINCINNATI OHIO ECONOMIC DEV REV. 2| . 1FE 102,262 X .105,720 ....100,000 101,665 (206) .....4.600 11/18/2015. | 11/01/2035.
18571P AN 5 | CLERMONT CNTY OHIO PORT AUTH ECONOMIC ] =SS R 2| 1FE 50,979 |...103.645 ..51,823 50,522 (119) | cevvreereerreiens [ e [ e 5.000 12/04/2013. | 12/01/2026.
18571P  AQ 8 | CLERMONT CNTY OHIO PORT AUTH ECONOMIC DE.........ccooovervrriirerniirens | vevres 2| 1FE 50,676 |...103.775 50,371 (84) 5.250 11/26/2013. | 12/01/2028.
192688 BM 0 |COLBERT CNTY ALABRD ED SPL TAX SCH WTS, 2| 1FE 100,000 |..... 95.479 95,479 100,000 2.500 12/13/2017. | 05/01/2028.
194468 S4 7 |COLLEGE STATION TEX 2| 1FE .99,996 |...100.174 100,174 100,001 (0) 4.125 08/25/2008. | 02/15/2020.
199547 DK 3 |COLUMBUS OHIO ST CMNTY COLLEGE GEN RCPTS. 2| . 1FE 83,772 | ..... 96.580 62,777 63,804 32 .3.000 06/12/2018. | 06/01/2033.
20774Y  UU 9 |CONNECTICUT ST HEALTH & EDL FACS AUTH RE. 2| 1FE 101,374 | ..... 99.258 99,258 101,087 (149) .3.000 01/12/2017.| 07/01/2027.
207758 SN 4 | CONNECTICUT ST SPL TAX OBLIG REV....... 2| . 110,370 |..... 96.185 .110,613 110,393 23 ......3.000 .| 12/06/2018. | 09/01/2029.
20775B  YE 0 |CONN ST HSG FIN AUTH HSG MTG FIN PG........cvovvierrenriernninerneneeenirens | e | oo [everiniinns | e 1FE| oo 103,012 |...101.440 101,440 100,922 (B72) | cevereerveineinnens [ e [ e 3.000 12/04/2012. | 05/15/2021.
218183 KG 5 |CORBIN KY INDPT SCH DIST FIN CORP SCH BL.......ccccovuvmerierinriniinrinens [ s 2| 1FE 100,966 100,817 (101) 3.000 06/29/2017. | 02/01/2030.
232287 DQ 2 |CUYAHOGA CNTY OHIO SALES TAX REV 2| .. 1FE .60,000 60,000 ......3.000 10/30/2017. | 01/01/2035.
238676  EX 4 |DAVIE, TOWN OF ...ttt nssssssensnes | seveees 9| ... 1FE 101,750 . . 101,391 (B48) [ v | e [ s 3.000 12/18/2017. | 10/01/2031.
242803 AV 6 |DECATUR GA PUB FACS AUTH REV......cocoviiiiirieinrinrierisississierssssesesssnes | sevenes 2| . 1FE 196,456 |..... 91.457 182 914 196,624 118 3.125 07/19/2017. | 02/01/2039.
246430 AH 5 |DELAWARE TRANSN AUTH U S 301 PROJ REV. 2| 1FE 101,500 |...100.428 .100,428 101,068 (148) .3.375 12/16/2015. | 06/01/2033.
259226 CL 0 |DOUGLAS CNTY NEB EDL FACS REV......... 2| 1FE 227,361 |...106.753 225,645 (1,594) .4.000 11/21/2017. | 07/01/2035.
2713711 XK 7 |EAST CAROLINA UNIV N C UNIV REV. 2| ... 1FE 100,000 |..... 96.517 100,000 .3.000 02/23/2016. | 10/01/2033.
277210 GB 0 |EASTERN WASHINGTON UNIV WASH REV! 2| 1FE 95,342 | ..... 91.083 96,022 321 2125 10/26/2016. | 10/01/2029.
300060 NH 9 |EVERETT WASH WTR & SWR REV............ 200,000 |...100.683 . 200,000 200,000 ......3.000 10/22/2015. | 12/01/2029.
3137TEA CA 5 |FREDDIE MAC ..100.308 | ..........c......100,308 | ..ocirnvnec. 100,000 99,993 31 | s [ s [ e 3.750 06/30/2009. | 03/27/2019.
34153P  6Y 9 |FLORIDA ST BRD ED PUB ED.......ccovimiiiierieiiirsisissieienssseesssssseesssssenes | cevenes ..100.702 | oo 100,702 | oo 100,000 100,658 (8B) [ vovoverneverieeiis | e | e 2.700 03/19/2018. | 06/01/2027.
349316 LJ 6 |FORT WAYNE IND WTRWKS REV....... ...102.819 200,000 200,133 (20) 3.250 11/19/2014. | 12/01/2028.
373511 GE 8 |GEORGIA ST HIGHER ED FACS AUTH REV. ..101.113 ....125,000 125,000 3.000 06/03/2015. | 06/15/2026.
373541  4X 6 | GEORGIA MUN ELEC AUTH PWR REV. ...101.356 100,000 102,746 (648) .3.000 11/08/2012. | 01/01/2023.
384784 HF 4 | GRAIN VALLEY MO......cocimiiriirireiniireinrineisennsnesssisenssssseesssssssssssssessnnens | veveens | oo | eevneinennn [ o TFE | i 44,618 [0 92.389 | v 88,195 | 50,000 44,990 191 .3.625 12/29/2016. | 03/01/2036.
39121F BN 7 | GREAT RIVERS GREENWAY MET PK & REC DIST 104.942 . 250,000 266,540 (3,054) w8125 10/23/2017. | 12/30/2033.
398258 AM 5 | GRIFFIN-SPALDING CNTY GA HOSP REV. cevnrerernernnnneneneenneenens | oevnee oo | vevennieen | e TFE | i 101,774 L 98.004 | ..oovvererenn 98,004 | e 100,000 101,542 (163) [ oo | eerrveiernnireeenines [ s 3.000 07/27/2017. | 04/01/2029.
407277 CR 1 [HAMILTON CNTY OHIO CONVENTION FACS AUTH.......ccocrmvrmirmvineirernnisneres | corerns 100.872 49,940 4 3.625 11/25/2014. | 12/01/2030.
407287  KJ 9 [HAMILTON CNTY OHIO SALES TAX.....ccvvrermrnrrernrirerenirerernnerensensnesenenns | @eene [ oo [ovrcveires | v IFE | ciinenn...58,629 | ... 93.721 88,211 3,713 07/01/2009. | 12/01/2021.
407837 ER 0 [HAMILTON OHIO WASTEWTR SYS REV.......ccovvnvemrirrnrrernniseernsiseiseerensinns | eoveree oo [vvrineern2 | v IFE | i 121,508 | ... 98.507 ....125,000 121,519 T | e [ | 3.500 11/28/2018. | 10/01/2037.
411873 VD 1 |HARDIN CNTY KY SCH DIST FIN CORP SCH BLD........ccccovvvvrrvrrerimrnrrernnns | eoveree [0 [rvvienn2 |l IFE 100,856 | ... 98.410 ....100,000 100,744 (107) 3.000 12/11/2017. | 03/01/2030.
414008 CF 7 |HARRIS CNTY TEX CULTURAL ED FACS FIN COR.......cccovvrvvrrernirveinnccrnnns | eoveree [ [rvvinenn2 | et IFE | 81,180 | oo 90.943 80,909 (110) ......3.000 06/14/2016. | 11/15/2032.
45201Y  J9 9 |ILLINOIS HSG DEV AUTH REV......coivviiiriiernisieinicsisnveisssssesssssiienes [ ovenns | oo | vevvvnienes | e TFE | 00,201,096 | ... 99.475 .198,950 200,000 200,231 (392) | ceverrerrrinriiens [ e [ 1.550 10/05/2016. | 08/01/2019.
455057 PE 3 |INDIANA ST FIN AUTH REV. 104.974 .209,948 200,000 210,166 (6,627) 5.250 11/30/2016. | 07/01/2020.
462590 LB 4 |IOWA STUDENT LN LIQUIDIT ..202,558 |..... 98.515 .197,030 200,000 201,172 (651) 2.379 11/01/2016. | 12/01/2020.
469466 EM 4 |JACKSONVILLE FLA PORT AUTH REV... 238,600 |...108.118 .216,236 200,000 224,184 (6,055) ......5.000 08/01/2016. | 11/01/2024.
469495 DM 4 | JACKSONVILLE FLA TRANSN REV....cccumsisssssssssssssssssssssssssssssssssssssssssssssss | woveee 203,000 |.....98.794 197,588 | ...... 200,000 202,198 [V2:1) F PR R P 3.250 02/23/2016. | 10/01/2032.
47309Q AL 5 |JEFFERSON CNTY KY SCH DIST FIN CORP SCH.......ccovveruerirerreiieerneirens | cerees 2| . 1FE 125,871 |...100.825 131,073 ....130,000 125,918 AT | e | e | e 3.000 11/06/2018. | 10/01/2029.
47770V AX 8 | JOBSOHIO BEVERAGE SYS OHIO STATEWIDE LIQ........ccconivinermrnerivinins [revree [ e 1 e 1FE| oo 176,400 |...101.162 177,034 175,000 176,313 (87) 3.235 09/11/2018.| 01/01/2023.
478497 ZH 6 |JOHNSON CNTY KANS PUB BLDG COMMN LEASE P.. 2| 1FE 96,364 |..... 92.831 ....100,000 96,965 279 | oo | e | e 2.000 10/27/2016. | 09/01/2028.
485429 7P 3 |KANSAS ST DEV FIN AUTH REV.....cooiiiiiiinirereirireisscessessissienenineines | e 2| .. 1FE 97,750 | ..... 92.691 ....100,000 98,129 170 2125 09/22/2016. | 11/01/2028.
491071 FQ 4 |KENTON CNTY KY PUB PPTYS CORP REV...... 2| . 1FE .99,892 |...101.156 100,000 99,906 8 .3.000 02/28/2017. | 03/01/2029.
49151F YD 6 |KENTUCKY ST PPTY & BLDGS COMMN REVS 2| 1FE 100,006 |..... 99.735 100,000 100,003 (3) .3.000 05/16/2018. | 04/01/2029.
499764 QR 2 |KNOXVILLE TENN GAS REV. 2| 1FE 125,000 |..... 99.028 125,000 125,000 .2.000 12/12/2012. | 03/01/2024.
507152 AP 1 |LAGRANGE-TROUP CNTY GA HOSP REV 2| ... 1FE 101,667 |..... 97.915 ....100,000 101,451 (151) .3.250 07/31/2017. | 04/01/2031.
508336  EK 6 |LAKE CNTY ILL..o.ciiiiiiiiiciseeseeees e 2| 1FE 200,000 |...101.244 200,000 200,000 +...3.000 07/06/2015. | 11/30/2027.
509433 BA 5 |LAKE CNTY OHIO CMNTY COLLEGE DIST GEN RC.........oevunvimrrinerirerirenins [ v 2| . 1FE 50,009 |...100.248 | .........cc......50,124 | i 50,000 50,002 () [ e | e | s 3.250 11/25/2014. | 12/01/2029.
520354 TP 6 |LAWRENCE TWP IND SCH BLDG CORP..........cccrmriiirririrnriniirerinsisesnsieninnes | ceveees 2| 1FE 200,000 |..... 99.101 | o 198,202 | ... 200,000 200,000 3.000 06/21/2017.| 01/15/2031.
527759 QH 0 |LEWIS CNTY KY SCH DIST FIN CORP SCH BLDG 2| 1FE 110,833 |..... 97.419 110,000 110,741 (74) ......3.000 09/26/2017. | 09/01/2031.
543098 CF 2 |LONGMONT COLO ENTERPRISE WASTEWATER REV........cccomvvevvrirervrnies | ceres 2| 1FE 195,750 |..... 99.899 | ..o 199,798 | ... 200,000 196,518 239 | e [ e | e 3.000 09/22/2015. | 11/01/2030.
54811B  NA 5 |LOWER COLO RIV AUTH TEX TRANSMISSION CON 2| 1FE 216,000 |...104.285 208,570 | ....... 200,000 211,526 (3,259) 4.000 08/10/2017. | 05/15/2031.
56041M RV 8 | MAINE GOVERNMENTAL FACS AUTH LEASE RENT..... 2| 1FE 200,000 195,248 | . 200,000 200,000 03125 08/10/2017.| 10/01/2033.
56052E 3V 8 |MAINE ST HSG AUTH MTG PUR........coviiiiriiniiiciiecisrienississieseniniins | v 2| 1FE 193,283 291,661 | 90,000 92,703 (580) [ .eererererericerens | cerreierisnirerenines | s 3.850 05/07/2018. | 11/15/2029.
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57429N  BK 7 |MARYLAND ST TRANSN AUTH PASSENGER FAC CH.......cccooevvmrmerrerirnrins | crv . .89,500 |..... 96.520 | ..ovveiernnn96,520 | e, 100,000 | .. 93,331 906 | oo [ | e 2.500 |...... 3.677 06/27/2014. | 06/01/2025.
57587A YD 4 | MASSACHUSETTS HOUSING FINANCE AGENCY PRO........ccccooerercmrveiniecns | eoveree [ oo [rvvriveires | v IFE | 121,908 | ... . e 118,895 | L 120,000 | ... 121,644 (256) [ vevvrrerrrrnrrereiens | eevrerrersnesnsieniens [ e 2.650 12/18/2017. | 12/01/2024.
579847 AL 8 |MCCREARY CNTY KY SCH DIST FIN CORP ENERG.... . e . 225,000 | ... 223,760 133 0002375 05/17/2016. | 05/01/2027.
584556 FD 1 |MEDICAL CTR EDL BLDG CORP MISS REV.......... [SSTTURIRIRIN BN e | el AFE ] 099,389 [....97.963 | 97,963 | 100,000 | .. 99,427 38 [ s | e [ 3.000 12/20/2017. | 06/01/2031.
584730 AA 3 |MEDINA CNTY OHIO PORT AUTH DEV REV... (SOOI PO o] ...103.421 ..20,000 | .. 20,839 (A04) [ oo e [ 8.000 06/26/2013. | 12/01/2030.
584730 AE 5 |MEDINA CNTY OHIO PORT AUTH DEV REV... ...102.358 ..45,000 | .. 45,002 () [ oo | e | e 5.125 01/05/2011. | 12/01/2020.
59333N  ZC 0 |MIAMI-DADE CNTY FLA SPL OBLIG . 250,000 | ... 156,871 6,310 .1 07/21/2016. | 10/01/2033.
59334P  GA 9 |MIAMI-DADE CNTY FLA TRAN SYS SALES SURTA... 200,000 200,000 | ... 200,000 3.000 02/27/2017. | 07/01/2028.
597290 GS 8 |MIDDLETOWN TWP DELAWARE CNTY PA SWR AUT 94121 100,000 | .. 94,888 402 .2.400 01/18/2017.| 10/01/2029.
604366 DK 7 |MINOT N D ARPT REV e 196,000 200,000 | ... 196,822 274 ......3.000 11/09/2015. | 10/01/2028.
606033 AN 8 |MISSOURI DEV FIN BRD ANNUAL APPROPRIATIO.........ccocomurrerreirenrnieerinienns . 124,950 125,000 | ... 124,965 KT VRO ORISR PR 3.000 06/03/2015. | 10/01/2027.
606341 DD 4 |MISSOURI ST BRD PUB BLDGS SPL OBLIG............ . . .84,088 ....100,000 | .. 85,211 1,123 1.000 03/27/2018. | 10/01/2027.
62426V BT 3 | MOUNTAIN REGL WTR SPL SVC DIST UTAH WTR........... - 109,681 105,000 | ... 108,579 (1,102) .....3.500 01/17/2018. | 12/15/2031.
64465P L5 5 | NEW HAMPSHIRE MUN BD BK .90,641 ...100,000 | .. 92,199 T8 [ e [ e [ e 2.000 12/20/2016. | 08/15/2027.
645424 AN 2 |NEW HOPE CULTURAL EDUCATION FACILITIES F.. 100,000 100,000 | ... 100,000 3.250 12/18/2017. | 08/15/2032.
64972C YW 7 |[NEW YORKN'Y CITY HSG DEV CORP MULTIFAM ..247,500 250,000 | ... 248,188 316 .2.150 10/12/2016. | 05/01/2024.
64990B 2Z 5 |[NEWYORKSTDORMAUTHREVS..........ccccouvvnuce. 99,176 ....100,000 | .. 99,358 105 .2.000 03/29/2017.| 10/01/2024.
658207 TJ 4 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP. ..100,928 100,000 | ... 100,677 (161) .1.950 05/18/2017.| 01/01/2023.
65830R BG 3 |NORTH CAROLINA TPK AUTH TRIANGLE EXPWY S 101,616 ...100,000 | ... 101,365 (147) .3.125 04/13/2017. | 01/01/2029.
658880 MQ 3 |NORTH DAKOTA ST BRD HIGHER ED HSG & AUXI 297,219 . 300,000 | ... 297,411 143 ......3.000 08/07/2017. | 04/01/2033.
659079 BJ 5 |NORTH DAVIS UTAH SWR DIST SWR REV....... 166,440 |..... 99.626 189,289 | .oovevvieis 190,000 | ... 175,814 2,031 | oo | e | e 2125 01/22/2014.| 03/01/2025.
66285W  XF 8 |NORTH TEX TWY AUTH REV 208,832 |...104.169 208,338 | ....... 200,000 | ... 208,582 (250) 4.000 09/19/2018. | 01/01/2034.
662907 EZ 3 |NORTH TEX MUN WTR DIST TEX WTR TRANSMISS. 200,400 |...102.209 .204,418 200,000 | ... 200,253 (42) .3.000 12/16/2014. | 06/01/2027.
665306 ND 4 |NORTHERN KY WTR DIST REV.......cocvvrirmrirvinninnne 277,760 |...100.957 .282,680 280,000 | ... 278,304 140 .3.125 12/18/2014. | 02/01/2029.
673421 BF 9 | OAKLAND MACOMB MICH INTERCEPTOR DRAIN DR. 190,500 |..... 98.825 .197,650 200,000 | ... 192,508 512 .3.000 11/14/2014. | 10/01/2030.
674380 BJ 8 |OBETZ OHIO INCOME TAX REV. .50,000 |...100.370 ...50,185 50,000 003625 09/27/2018. | 12/01/2035.
677525 UQ 8 |OHIO ST AIR QUALITY DEV AUTH REV 115,005 |...105.985 121,883 115,004 (V2] [SUTRURIR IPPRTRTRTIRIR IOV 5.250 12/16/2010. | 12/01/2025.
677561 KP 6 |OHIO ST HOSP FAC REV. 124,822 116,874 124,830 7 3.250 09/27/2017.| 01/01/2037.
67756C BC 1 |OHIO ST HOSP REV. 132,442 130,097 130,000 3.500 10/25/2012. | 01/15/2027.
67756D EG 7 |OHIO ST HIGHER EDL FAC COMMN REV. 101,125 100,922 (127) .....3.500 05/10/2017. | 12/01/2033.
67756Q TR 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV.. 115,000 115,000 | ovouvvenirerienienes [ e [ e | e | e 3.200 10/12/2016. | 09/01/2036.
67759T EU 8 |OHIO ST TRANSN PROJ REV. 49,532 49,661 33 3.125 11/25/2014. | 11/15/2027.
677695 DE 5 |OHIO TWP PA SAN AUTH SWR REV. 101,490 101,146 (300) .2.750 10/18/2017. | 08/15/2030.
683548 BD 2 |OPELIKA ALA UTILS BRD UTIL REV 114,000 .103,758 103,277 (2,258) .4.500 12/19/2012. | 06/01/2022.
688259 ML 1 |OSHKOSH WIS WTR REV.... 200,000 .196,102 200,000 | ... 200,000 .3.125 06/26/2017.| 01/01/2033.
708796 8C 4 |PENNSYLVANIAHSG FIN AG 200,000 .198,504 200,000 | ... 200,000 .3.200 01/02/2018. | 10/01/2028.
71779Q  AD 4 |PHILADELPHIA PA AUTH FOR INDL DEV CITY A.....cvvviernireenrnreneerernnnenns | vereeee | oo | eevmrvereee [ el TFE ] i 231,800 .210,266 | . 200,000 | ... 213,648 (6,987) ......5.000 05/11/2016. | 12/01/2020.
717893 B2 6 |PHILADELPHIA PAWTR & WASTEWTR REV 89,159 |..... 95.387 95,387 | oo, 100,000 | .. 90,046 453 [ s [ e [ 3.000 12/29/2016. | 10/01/2034.
73358W GV 0 |PORTAUTHNY&NJ 114,500 |...108.293 108,293 ....100,000 | ... 106,942 (2,017) 5.000 06/11/2014. | 10/01/2025.
73674N  BM 2 | PORTLAND ORE RIV DIST URBAN RENEWAL & RE........cccoevvervmveernrnnreres [vvrer [ oo | vervvreen 1|ttt TFE | i 102,500 |...102.128 102,128 100,000 | ... 100,969 (260) .0 3.780 07/03/2012. | 06/15/2022.
749841 KB 7 |RACELAND-WORTHINGTON KY INDPT SCH DIST F 198,920 |..... 95.852 ....100,000 | .. 99,020 89 | i [ s [ e 2.500 11/14/2017. | 11/01/2028.
754361 BE 2 |RAVENNA OHIO LIBR IMPT REV. 100,006 |..... 98.547 | v 98,547 | 100,000 | ... 100,003 (2) 3.000 05/29/2013. | 12/01/2026.
762197 MC 2 |RHODE ISLAND HEALTH & EDL BLDG CORP HIGH ...100.066 200,000 | ... 199,824 24 .3.100 07/26/2018. | 11/01/2022.
76804A AJ 4 |RIVER CITY INC KY PKG AUTH REV ...102.448 87,113 (589) .3.000 06/03/2013. | 06/01/2022.
810489 TZ 7 |SCOTTSDALE ARIZ MUN PPTY CORP EXCISE TAX. 204,292 |..... 99.459 203,737 (381) .3.250 06/28/2017. | 07/01/2032.
820794 CM 5 | SHAWNEE ST UNIV OHIO GEN RCPTS 49,022 |..... 95.886 49,056 33 .3.250 04/19/2018. | 06/01/2034.
82161P  BY 2 |SHELBY CNTY KY PUB PPTYS CORP FIRST MTG.. 94,767 |..... 93.639 95,599 440 w2125 01/26/2017.| 11/01/2027.
83309A EX 5 |SNOHOMISH CNTY WASH HSG AUTH REV........cocomivrerivirneiverrnrincnnennnne | vevenee [ oo | evvverivens [ e TFE | i 72,450 |...102.325 . 70,945 (268) [ .eeverererrrrrrerens | cevreriersniseeeninns [ s 3.000 01/04/2013. | 05/01/2022.
850269 DW 8 | SPRINGDALE ARK SALES & USE TAX REV. 197,880 |..... 98.026 | .................196,052 | ....... 200,000 | ... 197,952 72 3.125 04/12/2018. | 04/01/2032.
851039 GW 1 [SPRINGFIELD MO SPL OBLIG. 202,920 |..... 97.487 . 200,000 | ... 202,527 (256) .3.250 06/01/2017. | 07/01/2031.
857536 D7 8 | STATE UNIV IOWA UNIV REV.. 101,577 |..... 98.562 | ..vvvererrennn 98,562 | e 100,000 | ... 101,427 (138) | ceveveeereerneirens [ ereerreniseinserienes [ v 3.000 11/28/2017. | 07/01/2031.
858620 Z7 5 |STEPHEN F AUSTIN ST UNIV TEX UNIV REVS..... 226,474 |..106.036 | .................212,072 | ....... 200,000 | ... 221,104 (2,427) 4.000 09/28/2016. | 10/15/2031.
864881 MD 6 | SUGAR LAND TEX WTRWKS & SWR REV N 104,100 |...101.511 101,511 ....100,000 | ... 101,808 (662) ......3.000 10/27/2014. | 08/15/2026.
87638Q PK 9 |TARRANT CNTY TEX CULTURAL ED FACS FIN CO............ . 88,754 |..... 94.395 ...94,395 ....100,000 | .. 89,736 500 | oo | v | s 3.000 12/29/2016. | 11/15/2033.
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88786C AL 2 | TIPPECANOE CNTY IND LOC INCOME TAX REV. ceerereenenen [ s . 2| 1FE 200,000 |..... 99.310 | covvrerrienns 198,620 | ....... 200,000 | ... 200,000 [ .ooovvonrirerirriiinis e | e | e | 3.000 09/10/2018. | 02/15/2030.
889257 AB 7 |TOLEDO-LUCAS CNTY OHIO PORT AUTH LEASE R. N [T {1 =5 N 101,105 |...100.678 .100,678 ....100,000 | ... 100,384 (120) | covereererineinens [ ereernemireiserieenes [ e 5.100 12/21/2011. | 12/01/2021.
889396 NY 9 |TOLEDO OHIO WTRWKS REV. e 2| 68,580 |...101.844 71,291 . 68,886 105 3125 03/05/2014. | 11/15/2027.
890680 NN 7 | TOPEKA KANS UTIL REV.....cooiiiirieririereeiieiseriesiesesseesssissessesssesssensensns | voeees . 2| ... 1FE 101,366 |..... 97.358 ...97,358 101,154 (160) | evvveerreererrens [ erreerreniseerseriieens [ e 2.500 08/17/2017. | 08/01/2029.
899656 QV 7 | TULSA OKLA MET UTIL AUTH UTIL REV....oiiiiirieriireniserseeenissieenes | vevees . 2] ... 1FE 101,000 |...101.445 101,445 100,782 (115) [ v | evrvriersnineeennes [ s 3.000 01/30/2017. | 02/01/2029.
914023 KN 5 |UNIVERSITY AKRON OHIO GEN RCPTS 2| .. 1FE 97,507 |...101.025 .101,025 97,926 122 .3.500 05/28/2015. | 01/01/2032.
914119 UT 7 |UNIVERSITY CINCINNATI OHIO GEN RCPTS 2| 1FE 105,285 |...106.018 .106,018 102,530 (690) .4.000 11/05/2013. | 06/01/2026.
914378 EP 5 |UNIVERSITY KY GEN RCPTS 2] ... 1FE 103,888 |...101.822 101,822 102,488 (432) .3.500 03/23/2015. | 04/01/2031.
914745 AU 8 |UNIVERSITY OF ALA AT BIRMINGHAM GEN REV. 2| 1FE 199,999 |..... 97.751 97,751 100,002 (0) .3.125 12/16/2015. | 10/01/2032.
91474P  GU 8 |UNIVERSITY NORTHN IOWA UNIV REVS.. s 2] ... 1FE 100,864 95,726 | . . 100,798 (66) w2750 12/27/2017. | 07/01/2030.
915138 MK 4 |UNIVERSITY TOLEDO OHIO GEN RCPTS......... [SSTTRRIN PR . 2| ... 1FE 215,122 212,928 | ....... 200,000 | ... 212,829 (1,314) [ oo | e | e 4.000 03/23/2017. | 06/01/2030.
91514A DA 0 [UNIVERSITY TEX UNIV REVS.......cccoimiirniiiiinineinnsinsieessiesessssiesssssseenis | covenes . 2| . 1FE 208,000 185,456 | ....... 200,000 | ... 204,317 (1,598) [ oo [ v [ 2.500 08/30/2016. | 08/15/2036.
917547 ZC 8 |UTAH ST BLDG OWNERSHIP AUTH LEASE REV e 2| 1FE 305,066 297,237 | ....... 300,000 | ... 303,719 (529) ......3.000 06/01/2016. | 05/15/2031.
917565 ML 4 |UTAH TRAN AUTH SALES TAX REV.....cooimiiiiieieiiniineeiesiseissesississsienes | soneees . 2| 1FE 209,888 202,570 | ....... 200,000 | ... 207,520 (2,044) [ ..o | e | e 4.000 11/01/2017. | 06/15/2039.
917567 CE 7 |UTAH TRAN AUTH SALES TAX REV. JOR I . 2| 1FE 211,504 199,998 | ....... 200,000 | ... 208,973 (1,090) [ coovveverreervniee v s 3.000 08/17/2016. | 12/15/2029.
924194  PB 3 | VERMONT HSG FIN AGY MULTI FAMILY ...ccoorvimrirrererinnrnenseniseesenssssinenes | eonenen | oo | vvvevnnene | e IFE e, 96,792 96,338 | .ooovrvrerirens 95,000 | .. 95,593 (215) [ vvrererersrreeeiens | eevreriersnesseeniens [ e 3.050 01/08/2013. | 08/15/2021.
92812Q 2M 8 |VIRGINIA ST HSG DEV AUTH.. 110,428 .108,988 110,227 (69) 3.250 12/01/2015. | 08/01/2031.
92812V JQ 0 |VIRGINIA ST HSG DEV AUTH.. 102,641 101,930 (P2} ) [N ISR DU 3.000 05/05/2016. | 11/01/2031.
92812V NQ 5 |VIRGINIA STHSG DEV AUTH.......ccovvimirerniirernineirernsreissinerssseisensssssenenns | eonenee | oo [vvrvveinens | oo TFE | i 101,123 100,938 (154) .1.950 09/26/2017. | 10/01/2024.
92812V NW 2 |VIRGINIA ST HSG DEV AUTH.. 101,745 101,533 (176) 02,875 09/26/2017. | 10/01/2030.
928172 P74 |VIRGINIA ST PUB BLDG AUTH PUB FACS REV...... ISP B . 124,997 124,996 (V1 SOOI FUPPIURRPURRIRTRRPOR PPN 3.000 10/12/2016. | 08/01/2035.
956454 BA 9 |WEST VLGS IMPT DIST FLA REV.....c.viiiiiiiernieierssisesesissssssiesssssssns | seveees e [l IFE ] 267,560 |.....99.849 | ................264,600 | ....... 265,000 | ... 267,081 (4BB) [ ..vvorvrerrrrcirens | cevreeiersnineeerines [ s 3.015 12/20/2017. | 02/01/2023.
956695 B3 3 |WEST VIRGINIA ST WTR DEV AUTH WTR DEV RE. ...120,000 | ... 121,324 (858) .3.000 04/02/2013. | 07/01/2020.
97689Q DG 8 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O, ..60,000 | .. 59,633 26 .3.150 12/08/2016. | 09/01/2030.
982354 CM 2 |WRIGHT ST UNIV OHIO GEN RCPTS ....100,000 | ... 100,024 (72) .5.310 12/29/2009. | 05/01/2019.
98267Y CD 7 |WYANDOTTE CNTY/KANS CITY KANS UNI GOVT P. 200,000 | ... 198,192 64 0003375 02/26/2018. | 08/01/2034.
98322Q  NK 9 |WYOMING CMNTY DEV AUTH HSG REV......ccosiiniiiniinirinisissiesssissrsssinsse | s 219,220 |...100.457 | ..ooco0e0re215,982 | oo 215,000 | ... 218,551 (422) | oo [ [ 3.250 05/17/2017. | 12/01/2028.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 21,804,118 XXX | e 21,498,267 | ............ 21,709,000 | ........... 21,722,631 [ .o 0] e (46,352) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
117534 AL 1 |BRYAN OHIO CITY SCH DIST CTFS PARTN. ....ccomirmeremrererireersensssssersenes | ceven . 2| 1FE 140,006 |...101.378 ...40,551 40,003 ()] ESSTOTRRIN VRN IO 3.250 ...1,300 | 06/04/2014. | 12/15/2027.
172253  CN 4 | CINCINNATI OHIO CITY SCH DIST CTFS PARTN.. e 2| 1FE 104,082 |...102.028 .102,028 102,836 (431) 003375 ,375 | 01/06/2016. | 12/15/2028.
172724 AD 8 | CIRCLEVILLE OHIO CITY SCH DIST CTFS PART.. IR IO . 2| . 1FE 103,155 |...108.377 108,377 101,070 (510) | cevermrerrerireriens [ e [ s 7.000 02/03/2011. | 12/01/2026.
18925P ED 6 | CLOVERLEAF OHIO LOC SCH DIST CTFS PARTN.......cccmiiumirierierereerseenaes [ s . 2| . 1FE 55,433 |...101.223 ...55,673 55,229 [(CE<) 1 SOOROON VORI IOV 3.500 07/31/2015. | 03/01/2030.
458934 BH 8 |INTERMEDIATE SCH DIST 287 MINN CTFS PART. 2| 1FE 97,789 |...100.572 .100,572 98,136 172 .3.000 12/20/2016. | 05/01/2028.
578305 GG 3 |MAYFIELD OHIO CITY SCH DIST CTFS PARTN.... 2| 1FE 109,302 |...100.503 .110,553 . 109,403 28 .3.500 03/30/2015. | 09/01/2034.
640546 AZ 0 |[NEOSHO CNTY KANS CMNTY COLLEGE CTFS PART. . 2| 1FE 200,000 |..... 92.653 .185,306 200,000 | ... 200,000 .2.625 06/03/2016. | 04/15/2030.
641494 CM 9 |NEVADA SYS HIGHER ED CTFS PARTN........ccoovvummermnrirnerinnns 2| 1FE 196,174 | ..... 97.822 .195,644 200,000 | ... 196,714 193 .3.000 01/13/2016. | 07/01/2032.
726030 HD 4 |PLACER CNTY CALIF WTR AGY WTR REV CTFS P.. = 2] ... 1FE 93,917 ... ....100,000 | .. 94,320 374 w2375 11/30/2017. | 07/01/2031.
771617  FH 5 |ROCHESTER MINN INDPT SCH DIST NO 535 CTF........oevevevrrirrrrerinerrenes [ vorenes . 2| 1FE 101,230 |..... ....100,000 | ... 101,096 (100) | eveveerrriererrens [ e [ e 3.000 08/10/2017. | 02/01/2031.
790409 EB 8 |ST JOHNS CNTY FLA SCH BRD CTFS PARTN......covivieiiiiirirersineireriniines | vevees 2| 1FE 199,500 |..... ...100,000 | .. 99,630 24 3.250 01/11/2013. 07/01/2031.
792075 MA 8 | ST LUCIE CNTY FLA SCH BRD CTFS PARTN e 2| 1FE 100,000 100,000 100,000 | ovouveerrrierierienes [ e [ e | e | e 3.125 02/25/2013. | 07/01/2026.
93613P AU 2 | WARRENSVILLE HEIGHTS OHIO CITY SCH DIST SOOI DOV . 2| 1FE .50,000 |..... 94.268 | ... ..47,134 50,000 | evvurererrerirneinens [ eerrrinerenieninee | e | e | s 3.250 12/20/2017. | 12/01/2036.
971044 CH 3 |WILLOUGHBY-EASTLAKE OHIO CITY SCHDIST L...ccovvirnriisesrissinsninssnsinnins | evvees .. 2] ... 1FE 144,855 |..... 95.041 137,809 144,858 4 | | [ 3.125 11/29/2017. | 03/01/2035.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities . et 1,495,444 XXX L1,474772 1 .............1,500,000 | ............. 1,493,295 | .o, 0 (315) 0 0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ s 23,299,561 XXX ] 22,973,038 | ............ 23,209,000 | ........... 23,215,926 | .o 0 [ (46,667) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R  BD 3 [ATATINC...coooviiriricriericiiseiseiiesiesisenississessssssssssensssssssssesssssssesssssssssesses | anvens | oo [ eovseveen T | e0nFE | 100,007 | ... 98.276 298,276 | v 100,000 | ... 100,020 ((6)]] SUSTUTURUN VRTINS IV 3.000 07/17/2013. | 02/15/2022.
010392  FN 3 | ALABAMA POWER CO.....c.cceovrrvrieinririernsinsnnsineisnsnsisenssnessesssssssssssssnnssnne | veveens | oo | eorene,2 [ et IFE | 189,841 [ L. 95.371 200,000 | ... 189,993 152 .2.800 .1 12/12/2018. | 04/01/2025.
026874 DD 6 | AMERICAN INTERNATIONAL GROUP INC.......ocoomrererrrernerrnneinerseniseesnennns [ eovneen | oo | eeneenn 1,2 | i 2FE | i 101,758 | 95.791 ....100,000 | ... 101,305 (180) 1003750 05/25/2016. | 07/10/2025.
031162 BU 3 |AMGEN INC.... revrnrnnenssessnssssessnn e | o |12 | e 2FE | 100,948 . 99.614 100,000 | ... 100,063 (202) 2.200 05/27/2014. | 05/22/2019.
031162 BY 5 |AMGEN INC.... e ceernernnennenn 98,877 | 95.722 . ....100,000 | .. 99,224 [ 2 TR ORI PP 3.125 10/26/2015. | 05/01/2025.
035242 AL 0 | ANHEUSER-BUSCH INBEV FINANCE INC........cocostuirimrirrirmrieinnieiersnnsnirenes o . 197,400 |..... 97.235 | v 194,470 | 200,000 | ... 197,503 103 | e [ [ 3.300 . 10/25/2018. | 02/01/2023.
037833 AS 9 |APPLEINC.......ccovvrririnnns 100474 | 90,427 | 90,000 | .. 90,982 (166) | vevvevereeerrens [ e [ e 3450 |.....3.226 [MN......| cocoovrrnnn 474 | e 3,105 | 06/10/2014. | 05/06/2024.
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046353  AF 5 | ASTRAZENECA PLC......cooviiiriririirissiiesierieesssissiisesiesessssssssssssesisenes | seenes Clornn 1] 2FE] 100,207 ].....99.281 | 99,281 | e 100,000 | ... 100,027 (3B) [ veveverreieerieris | e | s 1.950 |..... 1.912 10/31/2013. { 09/18/2019.
05565Q CS 5 |BP CAPITAL MARKETS PLC......coiiriieineirerieiisriesisiessesiesesisseeniesissesenins | eeveees Clon 1] IFE] 100,000 | .....99.071 | oo 99,071 | e, 100,000 | ... 100,000 3.535 12/10/2018. | 11/04/2024.
06048W QR 4 |BANK OF AMERICA CORP.... 2| 1FE 200,000 . 200,000 | ... 200,000 [ .o e [ | [ 3.000 04/28/2015. | 04/30/2030.
06048W RZ 5 |BANK OF AMERICA CORP.... 100,000 L4524 | 100,000 | ... 100,000 | cvooveeeerereerreenires [ v | e [ e | v 3.000 11/20/2015. | 11/25/2030.
06048W VK 3 | BANK OF AMERICA CORP.... 100,000 |..... 93.845 ..93,845 | i, 100,000 | ... 100,000 | .ovooieninrierienes [ e [ | v | e 3.000 12/22/2017. | 12/27/2027.
06051G  FN 4 |BANK OF AMERICA CORP........ccccovrmimernrinrierisernineersniseeenssssssssnssenisnsens | vevenns | oo | veveviverene | e TFE | e 198,144 | ..... 98.917 197,834 200,000 | ... 199,432 429 2.250 12/15/2015. | 04/21/2020.
06367W BN 2 | BANK OF MONTREAL 197,078 |...100.053 200,000 | ... 197,165 87 3.250 .| 11/06/2018. | 09/19/2023.
06406F AD 5 |BANK OF NEW YORK MELLON CORP........ 94,847 | ..... 94.947 ....100,000 | .. 95,361 514 2.200 06/07/2018. | 08/16/2023.
06406R  AJ 6 | BANK OF NEW YORK MELLON CORP.........cccovurmrrirmrireririernnirernnisennnneniens | vvree | o | vereeninene | eoren TFE | i 99,990 |...100.327 100,000 | .. 99,991 1 .3.450 .1 12/10/2018. | 08/11/2023.
06738K DL 2 |BARCLAYS BANKPLC 100,000 |..... 99.112 100,000 | ... 100,000 .r.3.988 03/07/2011. | 03/15/2021.
06740K HW 0 |Barclays Bank Delaware............cccooerevninrrernireeennrerienneressnsnessnsenssnssrens | eovenee | G [ vviiveires | vt IFE | i 100,007 |...100.090 ....100,000 | ... 100,002 ()] SRR IV DO 2.350 08/19/2014. | 08/20/2020.
06741V NZ 1 |BARCLAYS BANKPLC C 5] ... 1FE 200,000 |..... 97.133 200,000 | ... 200,000 3.250 03/27/2017. | 03/30/2027.
06746X FE 8 |BARCLAYS BANKPLC . .|C 5 1FE 200,000 |...100.000 200,000 | ... 200,000 [ .ovvererirerieinnrenes | erverenseeieneninns [ | e [ 4.000 06/14/2018. | 06/29/2023.
093662 AF 1 |BLOCK FINANCIAL LLC.......ooviiiiirriiicierinisiesierssissierssieeenisessssesienines | eeveees o I 12] ... 2FE| oo 202,360 |...100.830 200,000 | ... 202,316 (A4) | oo [ | e 4125 12/18/2018. | 10/01/2020.
097023  BJ 3 |BOEING CO....coovvrrririersrinciennisssiensssssiesssssssesssssssssnssssssssssssesssnssesses | snvenes | oo | eoren 1,2 [ et TFE | i 93,856 |..... 94.549 ...94,549 ....100,000 | .. 93,990 134 2.500 11/05/2018. | 03/01/2025.
09710L  BQ 7 |Axos Bank... . 100,000 |...100.000 .100,000 100,000 | ... 100,000 .2.000 07/25/2016. | 07/29/2026.
11133T  AC 7 |BROADRIDGE FINANCIAL SOLUTIONS INC.......ocvovvrivnrnvirnrrnereennerersninnenes [ everee [ o | vereeene 1,2 crii2FE | i 101,972 | ..... 95.189 100,000 | ... 101,522 (182) .3.400 06/22/2016. | 06/27/2026.
14040H BG 9 | CAPITAL ONE FINANCIAL CORP.........cccovverermrrrienrereienireresiseerenssnsnesenssenes | covenee | oo [revrineernn | veenFE | 100,429 | ... 93.394 100,000 | ... 100,280 (40) .3.200 02/25/2015. | 02/05/2025.
14042E  5U 0 |Capital One, National Association.. 100.387 103,000 | ... 103,398 (244) .2.400 10/09/2015. | 08/19/2020.
14912H RH 5 | CATERPILLAR FINANCIAL SERVICES CORP..........ccccovirermrvirinrinienrnnveenns | eoveree oo [roviieiine | o IFE | ecee..100,000 | ... 98.581 100,000 | ... 100,000 00 3.200 06/30/2014. | 07/15/2024.
14912L 6Y 2 | CATERPILLAR FINANCIAL SERVICES CORP.......ccccovvvrerimricrnrinnnerinrnerens [eevree [ oo | vevvveeen 1| el TFE | ii..99,898 | ... 99.012 ...100,000 | .. 99,921 23 | e | s [ e 2.100 09/13/2018. | 01/10/2020.
14913Q  2A 6 | CATERPILLAR FINANCIAL SERVICES CORRP..........ccornirermrririnrrmrsnrnnsninns | eoveree [ oo [ v |t IFE | cinnnn...98,851 | .o 98.020 ....100,000 | .. 99,044 193 1.850 08/24/2018. | 09/04/2020.
166764 AT 7 |CHEVRON CORP.........ccoovvirirminrierirereinrirersnnsirsssnssnienensssiessnssssssssensnsnns [ veneee | oo | vevenene 1,2 | il IFE | ciiiiie.99,353 | .. 97.892 100,000 | .. 99,647 107 241 02/26/2016. | 03/03/2022.
17275R  BL 5 [CISCO SYSTEMS INC.....coovvrrrrrrreirernrscererinsinsississrssnsseiersssisssenssssssssssssssnns | eovene | oo [ooneen 1,2 | vt IFE | viiiiiii00.92,696 | ... 93.268 100,000 | .. 92,747 51 .2.500 .| 12/06/2018. | 09/20/2026.
17284A Q6 8 |CIT Bank, National Association ...100.039 .100,039 100,000 100,001 (2) .2.100 05/22/2012. | 05/16/2019.
17284C G5 7 |CIT Bank, National Association ..100.370 .100,370 ....100,000 100,195 (81) .2.700 08/28/2014. | 05/28/2021.
172967 KX 8 | CITIGROUP INC. ...100.055 .200,110 | . 200,000 201,425 (388) oo 4.168 10/26/2016. | 09/01/2023.
173070 W3 9 | CITIGROUP INC. 297,545 | e 100,000 99,850 24 | o | e [ 3.691 08/26/2014. | 08/27/2024.
173073 BE 2 |CITIGROUP INC....coovriririiiiieineieierissiesssissisesssssesssnenes 82271 | 100,000 100,000 3.250 06/02/2016. | 05/31/2036.
17325F  AA 6 | CITIBANK NA 249,375 | . 250,000 250,067 (491) .....2.000 03/14/2017. | 03/20/2019.
17401Q  AB 7 |CITIZENS BANKNA.......cccovvrirrrririririnnns 198,582 | ....... 200,000 200,660 (A7 (0) ] SN SRRSO PPN 2.450 05/25/2016. | 12/04/2019.
19043T  AA 3 | Coastal Community and Teachers Credit Un ...100.000 248,000 ....248,000 248,000 3.100 09/14/2018. | 10/04/2021.
1912199 AW 4 |COCA-COLA ENTERPRISES INC........cccovvrvrrnee. L A21.724 121,724 ....100,000 123,952 (2,655) .7.000 08/26/2014. | 10/01/2026.
200340  AQ 0 |COMERICA INC......ccooviimirirninriiinissiesssrsissisississiesssssesssssesssssssssesossnne | vevenns | oo | vvvseiveens [ e ITFE ] iiii010..202,085 | ... 97.215 194,430 200,000 201,580 (174) .3.800 03/24/2016. | 07/22/2026.
22160K  AF 2 |COSTCO WHOLESALE CORP.......cccocrirmrrriririnircrsrirerernrirernsssesennenennsnnne | eovenee | oo [rverinennT | it IFE | i 101,619 | 98.917 .101,885 ....103,000 102,764 246 .1.700 02/20/2014. | 12/15/2019.
22533A 3V 7 |CREDIT AGRICOLE CORPORA . 100.091 .200,182 200,000 200,000 .3.606 02/26/2016. | 02/28/2021.
22533A  4M 6 |CREDIT AGRICOLE CORPORATE & INVT BK MEDIL........ccccocovevimrvevnrrinerenns | eoveee [ Cl 9] il AFE ce....200,000 | ... 90.710 181,420 | ....... 200,000 200,000 ......3.000 08/26/2016. | 08/30/2031.
22548Q 3E 3 |CREDIT SUISSE AG (NASSAU BRANCH).........ccovverernirrnnnrersrneinsseresenns | vevens | C w5 | ol AIFE ] inennnn..200,000 ... 94.084 188,168 | ...... 200,000 200,000 | ..oovverrierirriiniis e | e | e | 3.686 04/11/2016. | 04/14/2026.
244199 BE 4 |DEERE & CO....oooeviiicrcrcieeerreneeresiseesissnsesenisenssssseensnssssenssssssssensenss | venenns | oo | evverireinn | coed ITFE | i 98,743 [ ... 97.866 ...97,866 ....100,000 98,962 219 2.600 03/27/2018. | 06/08/2022.
24422E  RT 8 | JOHN DEERE CAPITAL CORP.........cccovvirirrineirereineiernriseenssnsissnssnsnesssnsnsnes | eovenee | oo [rovriveires | v TFE | v 113,743 | 97.923 .109,674 112,000 113,071 (246) ......2.800 03/09/2016. | 01/27/2023.
24422E  TJ 8 |JOHN DEERE CAPITAL CORP........coevirimrinriinerinnrienienisssessesisssnenssensnnens | cevvee | oo | verivernnee | e IFE | iiiiiiii000..99,286 | ... 98.614 ...98,614 ....100,000 99,482 196 [ v v [ 1.250 09/13/2018. | 10/09/2019.
24424C BT 7 | JOHN DEERE CAPITAL CORP........ccosvmtimererniirernrinsienisereensninesesssiseninsnses | eveeee | o | vevenenenees | eoned TFE | 000,200,000 | ... 96.666 193,332 | ....... 200,000 200,000 2.750 10/26/2015. | 10/15/2022.
254672 XQ 6 |Discover Bank. ...100.382 .100,382 ....100,000 100,382 (54) .2.400 02/22/2016. | 02/10/2026.
254673 SJ 6 |Discover Bank. ...100.000 .100,000 ....100,000 100,000 .3.350 .1 07/23/2018. | 08/01/2023.
25468P CN 4 |WALT DISNEY CO....cccovvrverinriiriirinniseiinniseniesississssssssssessenessnesssssenssnens | convee | oo | vevvvereen ] [t IFE | ii00000..228,922 | ... 99.389 223,632 225,000 | ... 226,186 (426) .2.750 06/20/2018. | 08/16/2021.
263534 CK 3 |E1DUPONT DE NEMOURS AND CO.......ccoovvrirmireenrierennrerensenssnsenensnenes | vereene | oo | eeveeovees] [l IFE ] 101,243 [ 97.771 97,771 ....100,000 | ... 100,774 (175) .2.800 03/30/2016. | 02/15/2023.
26441C AR 6 |DUKE ENERGY CORP........cccovmmiirirniiiinrinsisnnnniensninesensseensssssssssssssssssnsnes | voveree | oo | verenene 1,2 | iii2FE | i 101,056 | ... 95.711 95,711 100,000 | ... 100,564 (214) ......1.800 08/30/2016. | 09/01/2021.
278642  AK 9 |EBAYINC....ccooiiiiivicicincninnenssisnessssessssnissssssesssssssesissssnes | vevenns | oo | v 1,2 [ FE | 100,431 [ 98.600 ...98,600 ....100,000 | ... 100,178 [(G1:) ) TSSOSTOROONTON IVPURORPRORPIOR BV 2.875 02/23/2015. | 08/01/2021.
278642 AL 7 |EBAYINC....ooioiiiicinicieercisinsesnsiensninenenissesensesssseenssssssssssensesssenes | veveens | oo | evneen 2 [ e 2FE | 099,142 [ o 96.385 ...96,385 ...100,000 | .. 99,458 88 3.450 03/17/2015. | 08/01/2024.
281020  AK 3 | EDISON INTERNATIONAL.......coovmrvrerirneiieirnerinsiensssenissessssssnsssessssenssssssenssens | eovnees | oo | convevenes 1| e 2FE | i, 99,094 | .. 97.331 97,331 | . ....100,000 | .. 99,412 318 w2125 04/16/2018. | 04/15/2020.
32117B  CN 6 |First National Bank . . 100.000 .250,000 | ....... 250,000 | ... 250,000 [ .ovoreeeirerierenienns | ervereniseienenins o | e | v 3.350 10/15/2018. | 12/27/2022.
345397 WF 6 |FORD MOTOR CREDIT CO LLC.....c.vviirieierinieinrieisssisisssssssesssssesenes | sevenes e | 2FE | ... 209,100 .. 95.865 | .ovrvrrennn 191,730 | e 200,000 | ... 206,027 (1,498) [ ..oovorrivenins | e | e 4.250 11/23/2016. | 09/20/2022.
36159S 5B 3 [ SYNChroNy BanK........coovviuiiiiieiieiieiricecee e nisseensssssesensennnes | coenes ..100.700 | ......c0eer..e.. 100,700 | oo 100,000 | ... 100,484 (168) [ evveverereeierens | eevrverereeireeeniees [ e 2.900 06/28/2012. | 11/16/2021.
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36962G W7 5 | GENERAL ELECTRIC CAPITAL CORP........ccoooiiiririiniierieriererseeiesieesieens 9| ...... 2FE 152,800 |..... 80.506 | ..coovvveiran 161,012 | ....... 200,000 | ... 174,628 3454 | e | e | 2.962 12/14/2011. | 05/05/2026.
36966R 7M 2 | GENERAL ELECTRIC CAPITAL CORPORATION........cccoernrurermerrmnrerernnirenies [ everee | o | vevverenes | eereiFE | .. 100,000 | ... 92.775 100,000 | cvooveerererirerreenires [ e | e | o | e 4.250 09/07/2010. | 09/15/2022.
369667 ER 9 | GENERAL ELECTRIC CAPITAL CORPORATION........ccccovirmermrneererniiesnnniennes | coveree [ oo [rvvriviire | venn2FE | 100,000 | ... 95.321 100,000 3.250 02/21/2012. | 02/15/2021.
38141E  H2 8 | GOLDMAN SACHS GROUP INC........cccovvvrirermrnrieeireieeenirereniseeresssssseenseenes | coveree | oo [revriveirens | veennFE | 100,880 | ... 99.332 ...99,332 100,209 (G ) USRI USRI DR 3.500 09/20/2012. | 09/15/2020.
38141E P4 5 | GOLDMAN SACHS GROUP INC ...103.067 103,067 100,000 | .ooooveniiniierienes [ e [ | v | e 5.000 04/30/2012. | 05/15/2022.
38143A TN 5 | Goldman Sachs Bank USA......... ...100.098 .100,098 100,000 2.250 05/22/2012. | 05/30/2019.
38147Q BS 4 | GOLDMAN SACHS GROUP INC ..101.014 .101,014 99,513 103 4.288 10/15/2013. | 06/17/2023.
381487 MY 2 | GOLDMAN SACHS GROUP INC........ccovvvrirrinrineirnennissisnseiessssessssssesenennns | covene | oo [rerineern2 | v IFE | e 100,000 | ... 91.402 91,402 100,000 .3.000 05/31/2016. | 06/15/2025.
38150A BN 4 | GOLDMAN SACHS GROUP INC... ...100.321 .200,642 200,000 200,000 .4.000 .| 10/26/2018. | 10/30/2028.
40431G K4 0 |HSBCBank USA............ ..101.024 .247,509 245,000 245,103 (960) vern2.500 02/03/2015. | 02/09/2024.
44644A  AE 7 |HUNTINGTON NATIONAL BANK.......cccovrvrnrirermrinreerinerneineirersniseeenssesenienn [ everee | o | vevvveienn | eorend TFE | i 249,425 | ... 99.655 249,138 | ....... 250,000 249,459 B4 | s [ s [ 3.550 10/02/2018. | 10/06/2023.
44932H AB 9 |IBM CREDIT LLC......c.ccevvvcrinec L97423 ... 97.193 297,193 | 100,000 97,598 175 1.800 11/02/2018. | 01/20/2021.
459200 HG 9 |INTERNATIONAL BUSINESS MACHINES CORP.... ..199,185 .188,803 200,000 200,017 (7) ... 1.875 08/25/2016. | 08/01/2022.
459200 JG 7 |INTERNATIONAL BUSINESS MACHINES CORP.... .144,927 145,889 | ..oovvvier 150,000 144,973 AT | oo | e | e 3.450 12/03/2018. | 02/19/2026.
46625H JH 4 |JPMORGAN CHASE & CO......... ..198,200 197,086 | ....... 200,000 198,274 S (TSRS ISR PO 3.200 10/25/2018. | 01/25/2023.
46625H JJ 0 | JPMORGAN CHASE & CO ..100,227 ....100,000 100,136 [Z26) ] [N ISR B 3.375 06/01/2015. | 05/01/2023.
46625H KA 7 | JPMORGAN CHASE & CO .99,744 100,000 99,796 52 2.250 09/20/2018. | 01/23/2020.
46625H MN 7 | JPMORGAN CHASE & CO . 148,903 150,000 148,917 14 3.900 12/03/2018. | 07/15/2025.
48128F VK 5 | JPMorgan Chase Bank, National Associatio.... 200,000 200,000 200,000 .3.000 10/10/2018. | 04/16/2026.
494550 BL 9 |KINDER MORGAN ENERGY PARTNERS LP ..102,400 ....100,000 101,142 (308) .r.3.950 08/01/2014. | 09/01/2022.
501044 CQ 2 | THE KROGER CO.....coiiiiiiiiiceiiiiiesisieiisie et ....100,000 100,902 (199) [ v | eerreiernnireeennes [ s 3.400 04/16/2018. | 04/15/2022.
534187 BE 8 |LINCOLN NATIONAL CORP...... 200,000 199,670 50 3.350 04/28/2016. | 03/09/2025.
539439 AS 8 |LLOYDS BANKING GROUP PLC 197,880 200,000 197,916 36 .4.050 .| 11/29/2018. | 08/16/2023.
57772K  AB 7 | MAXIM INTEGRATED PRODUCTS INC 101,590 101,321 (73) .3.375 02/19/2015. | 03/15/2023.
58013M EU 4 |MCDONALD'S CORP 100,963 100,673 (94) .3.375 10/21/2015. | 05/26/2025.
58933Y AR 6 |[MERCK& COINC 96,084 96,168 84 .2.750 .| 11/06/2018. | 02/10/2025.
59156R BM 9 |METLIFE INC ..100,850 100,613 (90) ......3.000 04/05/2016. | 03/01/2025.
61166W AT 8 | MONSANTO CO. ..100,067 100,036 (72 [N ISR IO 2.750 11/09/2015. | 07/15/2021.
61166W AU 5 | MONSANTO CO ..102,228 100,000 101,526 (260) 3.375 03/16/2016. | 07/15/2024.
61690U BB 5 |Morgan Stanley Bank, NAA............ ..250,000 . 250,000 250,000 +r.3.400 .1 10/31/2018. | 11/08/2022.
61745E  5R 8 | MORGAN STANLEY DEAN WITTER & CO 100,000 |..... 97.880 297,880 | oo 100,000 100,000 | cvvovvevererrnirienines v | e | | v 4.277 03/16/2011. | 03/15/2021.
61745E  G6 2 | MORGAN STANLEY DEAN WITTER & CO 100,000 |...100.500 100,500 | .ooovervierane 100,000 100,000 42771 04/15/2011. | 04/25/2023.
61746B  EC 6 [MORGAN STANLEY.......ocooiiiiiiiriniierniieissieiensseiesessseenssnenes 202,262 |..... 99.514 .199,028 200,000 201,473 (386) .3.887 12/13/2016. | 10/24/2023.
61760A RS 0 |Morgan Stanley Private Bank, National As 250,000 |...100.000 .250,000 250,000 250,000 .3.550 .1 10/31/2018. | 11/08/2023.
61760Q HB 3 |MORGAN STANLEY.. 100,000 |..... 96.625 96,625 100,000 100,000 4.207 08/13/2015. | 08/28/2025.
636180 BL 4 |NATIONAL FUEL GAS CO. ...99,728 | ..... 97.571 97,571 100,000 99,860 30 .3.750 05/13/2014. | 03/01/2023.
63743F  UJ 3 |NATIONAL RURAL UTILITIES COOPERATIVE FIN. ..100,000 |..... 100,000 100,000 w0 3.150 09/02/2014. | 09/15/2024.
63743F VB 9 |NATIONAL RURAL UTILITIES COOPERATIVE FIN. ....100,000 100,205 (22) [ oo | e | s 3.500 11/25/2014. | 11/15/2026.
65539A BA 7 | NOMURA AMERICA FINANCE LLC ....100,000 100,000 4.000 01/24/2014. | 01/29/2022.
665772 CH 0 |NORTHERN STATES POWER CO (MINNESOTA) 100,000 97,083 364 venn2.150 07/05/2018. | 08/15/2022.
68389X BA 2 |ORACLE CORP ....100,000 100,348 (131) | ceverrerrirnirens v [ 2.800 09/24/2014. | 07/08/2021.
68389X BL 8 | ORACLE CORP ....100,000 96,276 388 2.400 06/20/2018. | 09/15/2023.
713448 BR 8 |PEPSICO INC. 100,000 101,106 (583) .3.125 02/07/2014. | 11/01/2020.
713448 DN 5 |PEPSICO INC. 100,000 92,051 55 .2.375 .| 12/06/2018. | 10/06/2026.
717081  DH 3 |PFIZERINC, 100,000 99,806 26 .3.000 05/16/2018. | 06/15/2023.
718172 AL 3 |PHILIP MORRIS INTERNATIONAL INC. 100,000 99,857 50 .2.900 02/12/2014. | 11/15/2021.
718172 BT 5 | PHILIP MORRIS INTERNATIONAL INC. 100,000 100,702 (91) 1enn2.750 02/23/2016. | 02/25/2026.
718172 CA 5 | PHILIP MORRIS INTERNATIONAL INC. . ....100,000 97,403 306 | v | e | e 2.375 07/16/2018. | 08/17/2022.
740189 AG 0 |PRECISION CASTPARTS CORP......cocovvirirrrnrirernrerernnicnsninenernnirensesseesenins | veveene | oo | eveeen 2 [ it IFE ] iii00.91,950 | ..o 97.236 97,236 | oo 100,000 96,214 858 2.500 08/21/2013.| 01/15/2023.
74052B  AA 5 |PREMIER HEALTH PARTNERS........cccoinirernireinrnnnnennissssnessssssnenssssnns | eovenee oo [ 1,2 ot IFE | ... 183,600 | ... 92.769 .185,538 200,000 183,727 127 2,911 .| 12/04/2018. | 11/15/2026.
741503 AW 6 |PRICELINE GROUP INC LOTA23 | 100,000 100,871 (128) | cevereerereneirnens [ e [ e 3.650 03/11/2015. | 03/15/2025.
741503 AZ 9 |PRICELINE GROUP INC........cccovvrrrnne 145,805 | ..ovvvrreinns 150,000 151,774 (210) 3.600 05/24/2016. | 06/01/2026.
747525 AE 3 |QUALCOMM INC .196,760 200,000 196,851 51 .....3.000 12/07/2018. | 05/20/2022.
747525 AF 0 |QUALCOMM INC ..96,255 | oo 100,000 96,572 BT [ e | e [ s 3.450 11/20/2018. | 05/20/2025.
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778296 AA 1 |ROSS STORES INC......cocovvviiririerinirnerierissesesssneniensssesssssssssensessnness | eoveeen | oo | ceneee 12 | et IFE | i 101,412 100,000 | ... 100,859 (141) | v [ [ 3.375 |...... 3.203 10/30/2014. | 09/15/2024.
78010U DV 6 |ROYAL BANK OF CANADA 100,000 ....100,000 | ... 100,000 | cvooveeeererererreenires [ v | e | o | v 2.250 |...... 2.233 02/21/2014. | 02/28/2022.
78010U WD 5 |ROYAL BANK OF CANADA 100,000 ...100,000 | ... 100,000 2.250 |.. 07/17/2014. | 07/22/2022.
78012K  FM 4 |ROYAL BANK OF CANADA 200,000 | ... 200,000 [ .ovvrerererirerenienes | errereniseeienenins [ | e | 2.400 10/27/2015. | 10/30/2025.
78012K  JA 6 |ROYAL BANK OF CANADA ....100,000 | ... 100,646 (B44) [ v e [ 2.350 02/22/2016. | 10/30/2020.
78486Q AD 3 |SVB FINANCIAL GROUP.........cccovvvmrirnnee 100,000 | .. 99,817 28 .3.500 03/04/2015. | 01/29/2025.
80281L AD 7 | SANTANDER UK GROUP HOLDINGS PLC. 100,000 | ... 100,608 (287) .3.125 06/28/2016. | 01/08/2021.
822582 AM 4 | SHELL INTERNATIONAL FINANCE BV . .103,505 100,000 | ... 100,717 (560) 4.375 07/01/2010. | 03/25/2020.
822582 AS 1 |SHELL INTERNATIONAL FINANCE BV........ccccoeovvvimircivrreriernererneenninnnenenns | vereene | G v [l IFE ] 98,729 [ L 97.486 ...97,486 100,000 | .. 99,256 193 .2.375 03/09/2016. | 08/21/2022.
832696 AB 4 |JM SMUCKER CO .100,170 | . ...100,000 | ... 100,959 (325) ....3.500 03/14/2012. | 10/15/2021.
83369E GK 0 [SOCIETE GENERALE SA.........cccooimirirnnirerninserserssssnsersniseesenssssssssens | woveeee | C v | ol IFE ciennn.200,000 | .....93.656 | ................ 187,312 | ....... 200,000 | ... 200,000 [ .ovvererererireierrenes | erverenisenenenins e | e | e 3.000 03/28/2016. | 03/31/2023.
842587 CL 9 | SOUTHERN CO......ccoovvviiinriniicrieninciinsssiscsienissssensissisessssssssssnsensis | o | oo | cennee 1,2 | e 2FE | 101,204 1....99.386 | ..ovviieeren99,386 | i 100,000 | ... 100,225 (B83) [ everrrrerrrereiens | e [ 2.150 05/24/2016. | 09/01/2019.
863667 AF 8 | STRYKER CORP.... . . 200,000 | ... 200,000 03375 04/29/2014. | 05/15/2024.
863667 AH 4 |STRYKER CORP........ccosimiiriirriirernnnerennsininsisensnssssenssisessessssnsssensenss | veeens | oo | eveee 2 [ e 2FE | 100,952 | .o 96.723 296,723 | i 100,000 | ... 100,694 (90 [ covevereerreireeiis | e | s 3.375 01/19/2016. | 11/01/2025.
86787G  AJ 1 | SUNTRUST BANK......ccoirviirirriirrirnriersissienssssseesssssssssssenssssssensssssssssssnnes | soenns | oo | vvnrinennn | e 2FE | o0, 203,386 | ... 94.805 189,610 | ....... 200,000 | ... 202,621 (1) [ e | eeereriersnieeenines [ 3.300 06/23/2016. | 05/15/2026.
882508 AU 8 | TEXAS INSTRUMENTS INC....... - ....100,000 | .. 99,837 273 .1.650 02/20/2014. | 08/03/2019.
89233P 6P 6 | TOYOTAMOTOR CREDIT CORPORATION........ .|C 100,000 | .. 98,767 141 .3.000 11/25/2014. | 09/19/2027.
89233P 6R 2 | TOYOTAMOTOR CREDIT CORPORATION .|C 100,000 | .. 95,906 868 ......3.000 07/22/2014. | 10/25/2032.
89233P 6W 1 | TOYOTA MOTOR CREDIT CORPORATION .|C 100,000 | ... 100,000 | oo [ e [ | v | e 3.000 02/06/2013. | 12/07/2027.
89236T BF 1 |[TOYOTAMOTOR CREDIT CORP. .|C 2| 1FE 100,000 100,000 | ... 100,000 2.250 02/25/2014. | 03/20/2024.
89236T CE 3 |[TOYOTAMOTOR CREDIT CORP......c.oovrrmriiriiriieriniiseiesiseisesesiserssiseienens | coenes C 2| 1FE 100,000 ....100,000 | ... 100,000 | cvooverrererirerreerires [ v | e | e | v 3.000 03/13/2015. | 03/20/2030.
89236T DH 5 [ TOYOTAMOTOR CREDIT CORP........covvvirrierririirerinissienssssesessessssssesensns | covenes [OF SR IV 1FE ....99,527 100,000 | .. 99,654 127 [ s e s 1.550 09/13/2018. | 10/18/2019.
904311 AA 5 |UNDER ARMOURINC.............. 200,000 | ... 167,556 (7,166) (386) 3.250 09/23/2016. | 06/15/2026.
911312 BC 9 |UNITED PARCEL SERVICE INC... ....100,000 | .. 98,176 318 | e | e | s 2.350 05/16/2018. | 05/16/2022.
91159H HK 9 |U.S. BANCORP 150,000 | ... 148,528 13 .3.600 12/12/2018. | 09/11/2024.
92343V CN 2 | VERIZON COMMUNICATIONS INC ....99,523 100,000 | .. 99,758 84 .3.000 07/21/2015. | 11/01/2021.
92343V CR 3 | VERIZON COMMUNICATIONS INC ..100,417 100,000 | ... 100,292 (43) .....3.500 12/18/2015. | 11/01/2024.
949746 SA 0 |WELLS FARGO & CO......ccc.e. ....100,000 | ... 100,554 (209) [ evvrererrrireirene | eerreiernnireeennes [ s 2.100 09/14/2016. | 07/26/2021.
94974B  GL 8 |WELLS FARGO & CO......cvrvrvrirvirirrersineiersisseensssissessssssssssssssessnsssssessssnns | vonene | oo [vnrvencren | oo IFE | i 214,942 1.....98.367 | ... 196,734 | . 200,000 | ... 212,027 (1,188) [ oo | e | e 4.300 06/20/2016. | 07/22/2027.
94974B GR 5 |WELLS FARGO & CO . . 200,000 | ... 199,183 131 1errn2.550 09/13/2018. | 12/07/2020.
94986R R8 6 |WELLS FARGO &CO.... rerrrrersnne e | oo | o [ | e TFE ] 100,000 . 89.195 89,195 | i, 100,000 | ... 100,000 | ovouvvrrirerierienes [ e [ | v | e 2.000 07/26/2016. | 07/29/2026.
95000N 2H 1 |WELLSFARGO &CO................ 200,000 |..... 98.701 197,402 | ... 200,000 | ... 200,000 [ .oovooevreiriereninees [ e [ e [ 3.250 05/12/2017. | 05/17/2027.
961214 DQ 3 | WESTPAC BANKING CORP 97,371 96.920 96,920 97,715 344 0002500 06/07/2018. | 06/28/2022.
99000N  ZP 9 | COMENITY BANK . ..100,000 |...100.000 .100,000 100,000 | .o Lo | v Lo | e 2.300 09/22/2015. | 09/30/2020.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........coeiininciiiiniiisiincenes 19,530,944 XXX ....19,083,667 19,482,530 (7,166) (4,528) 0 0 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 19,530,944 XXX ....19,083,667 19,482,530 (7,166) (4,528) 0 0 XXX XXX XXX
Totals
7799999. Total - Issuer Obligations...........cccoevecrvsrisricsiienns 59,285,139 XXX .59,104,056 | ........cccee.(7,166) | covvveec (68,293) 0 0 XXX XXX XXX | ........455,320 | ..... 1,521,720 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities. 49,423 XXX 49,333 (44) 0 0 XXX XXX XXX 1,540 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities . 1,495,444 XXX 1,474,772 . ,493,295 (315) 0 0 XXX XXX XXX | ... 4,59 | ........48,047 XXX XXX
8399999, Grand TOtal = BONGS............vuririiiiiririiiiiicieiiti ettt ensns | enrenirenes 60,830,006 XXX | s 59,863,096 | ............ 60,791,610 | ........... 60,646,684 | ............(7,166) | ........... (68,652) 0 0 XXX XXX XXX | .. 470,042 | ..... 1,571,307 XXX XXX
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Common Stocks - Industrial and Miscellaneous (Unaffiliated)

00206R 10 2 [AT&T ORD...oiviurireirriiriesiesiesiseesssissessess st essssisssssssssnns | aevsees 2,800.000 5,600 0er(28,952) | oo | s (28,952) L | 11/28/2017.
00773T 10 1 | ADVANSIX ORD.....ccovviiiririieiniierissiessesssissssssssessss e ssessssssessssssssanssessessns | nesseses (709) (709) L | 08/13/2007.
015351 10 9 | ALEXION PHARMACEUTICALS ORD.......cocureremrrmerrreersrensersensenesenssensseesnes [ wonenens | eor | eeverernnerenid00.000 | v 38,944 | 1100097.360 | oo 38,944 | i 51,852 | e [ e | cevneesesissssesieninees | ceessssessessen (8,892) [ ..vvvuuerrierrieereeins [ e (8,892) L | 11/09/2016.
01741R 10 2 |ALLEGHENY TECHNOLOGIES ORD (9,480) | ... .(9,480) |. L | 12/14/2015.
037833 10 0 |APPLE ORD 4,935 ...(20,108) ...(20,108) |. L | 02/11/2008.
039483 10 2 |ARCHER DANIELS MIDLAND ORD.......ovvturemeerrenerserseseseessesssesssssesssseess | woeeens 1,742 1,157 L | 11/28/2017.
053807 10 3 |AVNET ORD 1,014 | [ 576) | e | e (4,576) L | 02/04/2014.
055622 10 4 |BP ADR EACH REPSTNG SIX ORD. 2410 | oo | e (8110) [ [ e (4,110)|. L | 08/31/2015.
075887 10 9 |BECTON DICKINSON ORD 500.000 1,510 5,630 L | 03/15/1999.
09062X 10 3 [BIOGEN ORD......cccoorirennce 350.000 | ..oooorvernennn105,322 | ......300.920 | oo 105,322 [ v 94,558 | oo [ e | e | cenenesennnnnne(8,178) | i | e (6,178) |. L | 02/09/2017.
09253U 10 8 |BLACKSTONE GROUP UNT 6,292 .(5,746) |. L | 01/24/2017.
09739D 10 0 |BOISE CASCADE ORD........couvireerrrinerieriereneessninsrsseriensssessensssssessnses | evveene | oee | veerernnn 1,500,000 | iviiiriinnrnenn 35,775 | 110000023850 | oo 35,775 | 51,399 | s | e 135 ...(15,624) | . L | 10/16/2018.
100557 10 7 |BOSTON BEER CL A ORD.......ceouumivmmiimrimeiserisessesseseseeessssssssssssesssesessssas 14,922 L | 11/13/2017.
10922N 10 3 |BRIGHTHOUSE FINANCIAL ORD........ccccevvrevirinrinerimninenieninniseissssnsnnenss [ eovenne | eon | evveerrinenenn 116000 | i 3,536 | 100000.30.480 | 3,536 [ iviiiiieiienncn8,980 [ o e | e | covversnenenene{ 3,287) | covvierineienienineiens | e (3,267)|. L | 08/24/2015.
11135F 10 1 |BROADCOM ORD.......... 1,292 3,902 |. L | 04/04/2018.
128030 20 2 |CAL MAINE FOODS ORD.........ccoccemiimiriverierinrinniissineienississssiessisssssnnsnnes | coveens | | cverrennd1,200.000 | o 50,760 | 142,300 | eoeiiiiiennenn 50,760 | cooeivicienen85,018 | s | v 523 (2,580) | . L | 12/14/2015.
136069 10 1 |CANADIAN IMPERIAL BANK COMMERCE ORD. 2,605 ....(16,009) ...(16,009) | . L | 05/04/2017.
14149Y 10 8 |CARDINAL HEALTH ORD. 3,755 ....(33,340) 33,340) | . L | 09/18/2017.
151020 10 4 |CELGENE ORD.... ..(11,933) 11,933)|. L | 10/16/2018.
156700 10 6 |CENTURYLINKORD.... . 3,240 .(3,060) | . L | 11/13/2017.
166764 10 0 |CHEVRON ORD ...500.000 ..54,395 | ... 108.790 2,240 .(8,200) |. L | 07/31/2015.
172967 42 4 |CITIGROUP ORD......vvvrrrerirmerinerienieneneeneninns 2,000.000 104,120 52.060 3,080 ...(44,700) | L | 01/24/2017.
22410J 10 6 |CRACKER BARREL OLD COUNTRY STORE ORD.. .159.860 4,325 485 |. L | 12/14/2015.
231021 10 6 |CUMMINS ORD 1,776 ...(17,200) ...(17,200) | . L | 08/24/2015.
25179M 10 3 | DEVON ENERGY ORD.....ccostuurirmrrierinrineersseinsisenienesseesseissssessssssssssensnns | eonenns | ene | vrnernneedy000.000 | covvriviiinnnnnn 81,144 | 10000 22.540 | v 81,144 | 107,819 [ e [ e 984 ....(51,680) (51,680) | . L | 04/04/2018.
254709 10 8 |DISCOVER FINANCIAL SERVICES ORD 1,350 ....(16,146) ...(16,146) | . ..L | 08/24/2015.
25470M 10 9 |DISH NETWORK CL A ORD ...(22,780) (22,780) | . ..L | 03/29/2017.
278265 10 3 |EATON VANCE COM NON VTG ORD.. 2,048 ....(33,936) ...(33,936) | . L | 12/14/2015.
291011 10 4 |EMERSON ELECTRIC ORD L5 T ORINN IO (8,948) | ...vvuvvereerercrrienins [ v (8,946) | . L | 02/26/2007.
29446M 10 2 |EQUINOR ASA......oviimiinerneineinniiseiesssseessssisssssesssesssssssssssssssssssssssssss | conenene | C | vorneene 1011000 | i 21,403 | 121470 | 21,403 | e 17,597 [ [ e 808 (253) (253) | L | 03/02/2016.
30231G 10 2 |EXXON MOBIL ORD..... 2,100 ...(10,043) (10,043) | . L | 06/26/2017.
30300D 35 2 |FIRST TRUST - UNIT 6135 SMALL MID CAP ST.....cccovvvmmrrmreneernneenernnnerenens | evveren | ooe | eeereerenn9,749.000 | v 75,262 | i 7720 | e 75,262 | 98,700 | oo | e 330 ...(23,438) L | 07/31/2018.
309627 10 7 | FARMERS NATIONAL BANC ORD.........cccovumriiriirierereisneessessesessesssenesseesnns | oeee 2,399 ....(16,070) L | 06/29/2015.
31337# 10 5 |FEDERAL HOME LOAN BANK OF CINCINNATI.. 5,615 A | 03/21/2018.
316773 10 0 |FIFTH THIRD BANCORP ORD.......ccccsviirriirirmniersissierssissesesssessssssssssnsssens | veves 1,836 ....(18,387) L | 10/25/2013.
345370 86 0 |FORD MOTORORD............. 2,025 ....(16,444) L | 04/04/2018.
35671D 85 7 |FREEPORT MCMORAN ORD........coocoiirrrinriniineiseersssinsisensssssseessssssnsinnss | evnnees | oee | eeerernernn,000.000 | civiviinirnnnd1,240 | 1000010310 | 81,240 | 050,078 | oo | e 600 ....(34,600) L | 07/27/2015.
366505 10 5 |GARRETT MOTION ORD. 603 L | 08/13/2007.
372460 10 5 | GENUINE PARTS ORD 1,701 606 L | 11/28/2017.
375558 10 3 | GILEAD SCIENCES ORD. 1482 | oo [ v (5,909) L | 11/09/2016.
384802 10 4 |WW GRAINGERORD....... 1,340 11,528 L | 11/28/2017.
410345 10 2 |HANESBRANDS ORD 1,500 ....(20,950) L | 01/24/2017.
436106 10 8 |HOLLYFRONTIER ORD 1,584 (120) L | 01/20/2015.
438516 10 6 |HONEYWELL INTERNATIONAL ORD.........coooovmverereeerriennrenseiensensssnsnssennsennns | eveneees | eve | eeerrennn,000.000 | oo 132,120 | 100132120 | v 132,120 [ e 54,365 | e | e 820 77,755 L | 08/13/2007.
444717 10 2 |HUGOTON ROYALTY UNT 1 (51) L | 05/12/2006.
446150 10 4 |HUNTINGTON BANCSHARES ORD 6,822 ..(20,849) L | 06/16/2008.
45337C 10 2 |INCYTEORD.... (851) L | 10/16/2018.
458140 10 0 |INTEL ORD 2,400 oo 1,540 L | 09/29/2000.
45845P 10 8 |INTERCEPT PHARMACEUTICALS ORD . .100.790 21,185 21,185 L | 11/09/2016.
459200 10 1 |INTERNATIONAL BUSINESS MACHINES ORD..........oeverrermrinerincrierireenenens . .113.670 4,968 ...(31,800) ...(31,800) |. L | 09/17/2004.
478160 10 4 | JOHNSON & JOHNSON ORD......covvmiireriiireriierinsieriessssessesssssssssssesssssenss | vevseees 2,655 | .o | s (8,003) [ ..o (8,003) L | 09/25/2003.
494368 10 3 |KIMBERLY CLARK ORD........ovvimiiriemeierieniesissessssssnsessesssessssssssssesinens | woeeens IV T RN R (3,024) [ oo | v (3,024) L | 11/28/2017.
524660 10 7 |LEGGETT & PLATT ORD......ccocnirrrrinericrinnernenisniseisssssssssenssssssesssssssssseeses | eveeene | eoe | conrernnens1,080.000 | civciiriiiinnnnnn 37,632 | oo 1,554 (12,485) ...(12,485) L | 11/28/2017.
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55306N 10 4 |MKS INSTRUMENTS ORD . . (7,610) [ .ooveeeererircrirenin [ v (7,610) | . .L | 10/16/2018.
55616P 10 4 [MACYS ORD......cooonirirmrineeririseenerieninensensssesssssssssnsssensssssssessssssnssssessnssns | sovenee | oo | onerenerrne022.0000 | wvviriviirnennnnn 18,523 | 10000029.780 | oo 18,523 | o0 21,558 | o235 | e 939 .2,855 2,855 |. L | 09/01/2005.
56418H 10 0 | MANPOWERGROUP ORD 641 (9,086) [ ..ovvverrrcereririsrrnnes [ e (9,066) | . L | 10/16/2018.
565849 10 6 |MARATHON OIL ORD......cccovvenirirrinrerneninninerseninsesesssnessensssssssssensesssessans | onenns | eoe | evnerenens1,000.000 | oo 14,340 | 114340 | i 14,340 | i 11,460 | e [ v 200 (2,590) (2,590) | . L | 11/08/2004.
56585A 10 2 | MARATHON PETROLEUM OROD...... 2,760 ....(10,455) ...(10,455) | . L | 01/24/2017.
580135 10 1 |MCDONALD'S ORD.. 1,676 2,180 2,180 |. L | 08/14/2012.
58155Q 10 3 |MCKESSON ORD.......cccosverrimrinerrerineererissenensensseessensssssssssssssssessassinnns | evnenes | one | veverneennsn390.000 | civiriiiinirnnnn 38,665 | 1t 110.470 | i 38,665 | cvvviineennnid9,930 | i 137 | 494 ...(15,918) ..(15,918) |. L | 11/09/2016.
58502B 10 6 |MEDNAX ORD ...(16,352) ...(16,352) | . L | 11/13/2017.
58933y 10 5 [MERCK& COORD....... 1,920 .20,140 20,140 |. L | 02/11/2008.
59156R 10 8 [ METLIFE ORD....ccoovieiiiiciiiiciseisie st esssssas 2,141 ....(12,255) (12,255) | . L | 08/24/2015.
62989* 10 5 |NAMIC INSURANCE COMPANY INC 3,499 3,499 A | 04/07/1987.
670100 20 5 |NOVO NORDISK ADR REPSG 1 ORD. 1,232 | o | e, (9,120) [ oo [ e (9,120) L | 05/04/2017.
688239 20 1 |OSHKOSH ORD.....covtvurirrieririreererinernenserirseessssssssessessesssssssssssssenes | woneens | eon | evererenerene800.000 | coviviiviirenrn 49,048 | 100 i61.310 | i 49,048 | 50,028 | oo [ v 216 (980) (980) L | 10/16/2018.
704326 10 7 |PAYCHEX ORD 2,235 | oo | e (3,003) [ .oovvueerereererneerenins [ e (3,003) L | 12/02/1996.
717081 10 3 |PFIZER ORD..... 2,000.000 2,720 14,860 14,860 L | 07/17/2014.
718546 10 4 |PHILLIPS 66 ORD. ...800.000 2,480 (12,000) ...(12,000) | . L | 10/25/2013.
731068 10 2 |POLARIS INDUSTRIES ORD.......cccovimiiiiiiriirernsiciesisisssssiesssssessesssssssenes | vevsenes ..550.000 | oo 2,174 | 76680 | oo B2174 | b BUTTT | e | e 330 | o | e (< 02) L | 10/16/2018.
74837R 10 4 | QUICKSILVER RESOURCES INC........cccomiruirrrerierimeireeisesnssiensesessesssssns | cevnees 2,000.000 U | 01/13/2009.
751212 10 1 |RALPH LAUREN CL A ORD.......cccoevuurrimrirnrirnneiseiinsrinsineesssississsssssssssssssess | vneens | ene | everennnenn350.000 | coviviiiiiiinnnnnn 36,211 | 00103460 | oo 36,211 [ 30,431 | 219 | i 788 (81) .(81)]. L | 11/13/2017.
76118Y 10 4 |RESIDEO TECHNOLOGIES ORD..........vvermirimrerienerirerereessnisessessssesseseseeeas 1,633 1,633 L | 08/13/2007.
771195 10 4 |ROCHE HOLDINGS ADR.......ccosveenirnerierineeneernnsinserscrissssnesssssessenssssssssnensns | vneeins | G | vvneennn 1,100,000 | oo 34,188 | 1i0.31.080 | oo 34,188 [ 37,407 | e [ v 981 (550) (550) ..L | 02/24/2015.
844741 10 8 | SOUTHWEST AIRLINES ORD.........cccccovremrrimrinnrirerinrinnnnsninsnienienessesnnsenns | wovenne | eor | wvenerenen 1,500,000 | civiiiiiiirennn69,720 | .........46.480 | ooovrviirrenn69,720 | ivioiiiiieennn8,089 | 240 | e 855 (28,455) .L | 07/22/1997.
85771P 10 2 |EQUINORASA.......cccoovnns . L | 03/02/2016.
867224 10 7 [SUNCOR ENERGY ORD........cccoceverrirrireeieirnisenieiseissssnessessssssessessssssesiessns | sveeens | G | evereennn1,000.000 | cvoiviiernsnennnn 27,970 | 0000 27.970 | oo 27,970 | e 19,456 | e | e 928 | e | e (E 1) .(8,750) |. L | 05/27/2005.
876030 10 7 |TAPESTRY ORD.....cevvuiririeieireineriesssssssesssesesessssssssssensessssesssssssssssessseses | soeeens 2,531 (16,065) ...(16,065) L | 08/31/2015.
881624 20 9 |TEVA PHARMA IND ADR REP 1 ORD......cecoomermrremrirnereriseesseisnsesnessenssseens | ovseens | C | 11,300,000 | oo 20,046 | 115420 | v 20,048 [ oo 15,217 | i e | ceeeississsisssiesieees | cernessssesssse (4,589) [ .oovvoeireiierieeienens (4,589) L | 11/13/2017.
885160 10 1 | THOR INDUSTRIES ORD........ccorsrrmrmrineeerinsissensissisnssessesssnssssssssssssssnssesens | svsenne | oo | verrerrnnsnnns800.000 | voviviiierinnnnnn31,200 | 00r052.000 | oo 31,200 | o 49,524 | 234 | 234 (18,324) (18,324) . L | 10/16/2018.
89151E 10 9 |TOTAL ADR REP 1 ORD 1,255 | o [ s (1,550) [ .ooveererereererneerneeins | oreerseeineniens (1,550) | . L | 08/14/2012.
91324P 10 2 |UNITEDHEALTH GRP ORD....... 2,415 20,062 | ..oocverricnierinrineies | e 20,062 L | 10/11/2006.
92343V 10 4 |VERIZON COMMUNICATIONS ORD...... 2,610 .3,619 3,619 L | 06/26/2017.
931142 10 3 |WALMART ORD.....ccovvrrirerriirirnniciininsierseienesissessnssssssenssessessssssenssssssesesss | seveene | oo | verieerennnnn900.000 | coviviiieinirnnn83,835 | 1000i93.150 | iiiiinennnn83,835 | ol TA752 | i 468 [ 468 .9,083 9,083 L | 05/10/2018.
931427 10 8 |WALGREEN BOOTS ALLIANCE ORD 1,260 (3,217) | ... L | 11/28/2017.
94624Q 10 1 |WAYNE SAVINGS BANCSHARES ORD.......c.ccoriuririrriernnieeeriseisnisessssenns | ovienes 4,491 ....(5,160) | ... V' | 01/24/2003.
95082P 10 5 |WESCO INTL ORD........ ..(12,090) ...(12,090) L | 11/13/2017.
962166 10 4 |WEYERHAEUSER REIT 1,783 ...(18,103) (18,103) L | 12/07/2005.
969457 10 0 | WILLIAMS ORD 2,040 ....(12,660) 12,660) | . L | 11/21/1996.
98212B 10 3 |WPXENERGY ORD.......cccovurrmmrimrerneernninerierinneseesssnisessensesssessssssssssessennes | sneenee e | soverennrnnD00.0000 | covivirivriinnnnennc 5,875 | iiiied 11350 | i 5,075 | 8,280 | i | vt [ crnsinsssensessnesssnins | oneesesinssiens (1,360) L | 01/06/2012.
G0084W 10 1 |ADIENT ORD 91 ....(5,282) L | 10/31/2016.
G3157S 10 6 |ENSCO CLAORD.... 92 (5,405) L | 11/13/2017.
G50871 10 5 |JAZZ PHARMACEUTICALS ORD.......oovviuiriiereiineiseissseiseisesisesissessssissssss .|C | ienrn.500.000 | ....cceeee...61,980 | o 123.960 (5,345) | ... L | 11/09/2016.
GB5431 10 1 [ NOBLE ORD.......covuirimririeimrieiriesieseseessesssessessesesesssssssssessesssessesssssssns | sovsees C | .ennn4,000.000 | ..ooovvirinnnn 10,480 | oo 2.620 ...(7,600) ... L | 11/13/2017.
H2906T 10 9 | GARMIN ORD....couuiirmiiniireiieieieesesiseissesssessessessssessssssssssssssesssesssssssnsins | eeeians C 2,100 | oo | e 3,750 L | 05/04/2017.
N53745 10 0 |LYONDELLBASELL INDUSTRIES CL A ORD.......cccrsinienrermninnismsssnersnessenene | covsneas C 2,800 ...(19,012) ..L | 05/04/2017.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)...........cccceiiiiieiiiicieeiiies cveeeiiiscieesceessseiensscensnenns | ceeeeeneeeen 0,478,758 | XXX [ ... .5,478,758 | ...............4,260,320 | ...... 8,617 144,639 .(662,982) XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
86613# 10 4 | SUMMIT IT SOLUTIONS INC......coovvverrrmerierireerrrissnneriensnenssnsssessesssssnenes [ eoneeens | eon | eevrrnnnerenid25.000 | oo 482,108 |....1,134.372 | .coovvrirrnns 482,108 | ..o 465,461 16,647 ... | 07/01/2018.
94605# 10 8 | WAYNE INSURANCE AGENCY, INC 500 5.000 500 ...500 . | 06/20/1972.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates. 482,608 ., S 482,608 | .....ccocoerenen 465,961 0 16,647 0 XXX
Common Stocks - Mutual Funds
00162Q 86 6 |ALPS ALERIAN MLP ETF....coiioviirierrireierisnisieniseisssssiensssssessesssssssssssessens [ eonsens | ver | eveenns 10,500.000 7,380 ....(14,106) ...(14,106) 04/04/2018.
19248M 10 3 |COHEN & STEERS GL IN BLD. ..10,100.000 6,872 ...(21,345) 21,345) | . 04/27/2018.
30309W 10 4 |FT 7561 TACTICAL ALPHA SRS 18 UIT. 1,722,000 | e 91,197 |l 7780 | e 91197 | 103,247 | e [ 232 ..(12,050) (12,050) | . 11/15/2018.
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337370 11 7 |FRST TR ADEX:EUROPE. . . 2,600.000 ...80,548 . 2,108 ..(21,008) (21,008) | . .V | 12/21/2017.
33738R 88 6 |FRST TR VEDORSWR INTLFS........cooiivmirierireeneninnineiseninsesensssessenssnsnnss | evveens | oee | veeveseeons 4,600.000 | .coovrvrncrirnens 80,132 1,489 ...(22,218) L | 12/21/2017.
354723 62 9 |FRANKLIN TF:OH C...ooovririiciieriiesiseiseisisssse et L | 03/01/2017.
354726 77 0 |FRANKLIN TFIOH A...ooiiiiicieiceissiseiienieseeesssissssessesssessssssssssssssssses | onsene | eon | onevnnes 11,886.183 | ..vvvvcerrnne 147,745 3,636 | v | e [RI02C1:) | V| 12/03/2018.
38145C 66 1 | GOLDMAN:STR INCOME A 52,256.338 472,397 11,502 ....(23,238) L | 12/28/2018.
416645 70 3 |HARTFD:NTL OPPTY A 6,585.190 ...87,056 3,399 ....(24,075) L | 12/18/2018.
416646 19 8 |HARTFD:SHORT DUR A....ooviuuiiriieiieeieeineesesississssessseessssssssssssessseseses | oesenne | eon | oseenns 20,052.785 192,908 A732 | o | e (4,211) [ s L | 12/15/2014.
416648 55 8 |HARTFD:FLOAT RATE A.....oiviiiiiiiniieiieniesesesissisessesssssssensenesssssenes | ovsnee | eon | onvvees 71,569.642 586,155 31,989 ..(37,805) L | 12/28/2018.
41664M 25 0 |HARTFD:WORLD BOND A 23,968.850 249,755 10,481 (1,204) | ... V | 12/18/2018.
46137Y 50 0 |[INVESCO ZACKS MAINC......ocovivervririrnrinrirnnieriniseerssissisesssssssssnssensssssee | eoverine | ee | everernnened,000.000 [ covoioiiiiinnnnns 76,880 2,489 (889) V| 08/19/2011.
464287 23 4 |ISHARES:MSCI EM MKTS.... 167,958 3,757 ...(35,753) . L | 05/10/2018.
464287 86 1 |ISHARES:EUROPE 107,580 3,695 ..(22,773) 22,773)]. L | 04/27/2018.
78463X 77 2 |SPDR S&P INTL DIV...cciviiiiiieiiriieirerieernesienissiseessssssssensssssssssssssssnensns | vevneee | e | cerrenennn 2,450,000 | e ...85,554 4,025 ...(13,568) 13,568) L | 04/27/2018.
78464A 87 0 |SPDR S&P BIOTECH.......cccosvimrrirercrierineernsnissinenieseseesssnssssissessssssesssensons | snvenee e | overenneenn 1,900,000 | i 136,325 | it 71750 | o 136,325 | o 127,440 | s | v 384 ...(24,928) 24,928) L | 02/09/2017.
81369Y 60 5 |SEL SECTOR:FINL S SPDR 3,537 ....(30,416) 30,416) .L | 03/27/2018.
81369Y 86 0 |SEL SECTORRL EST SPDR......ccccecemirerrrmeerenieeserisnnnsssenssssssenssssssnsnnnes | svvenee oo | onerenerern895.000 | wovvivviinennnn 21,545 | 100000312000 | oo 21,545 | e 18,972 | s | v 814 | e | e (1,348) .(1,348) | .L | 05/27/2016.
922042 71 8 |VANGUARD FTSE XUS SC ETF.....cocviiririieiieiernnissiesisisisssiesssssseessssssenes | vevsenes 1,722 ....(15,958) ...(15,958) L | 09/22/2011.
922042 74 2 |VANGUARD T WLDSTK ETF......vvuirieriririnerienssesersssssessesssesssssessssssensens | woeeens 2,074 ...(11,000) ...(11,000) L | 07/17/2012.
922042 77 5 |VANGUARD FTSE XUS ETF 1,936 ..(11,882) (11,882) | . L | 05/22/2012.
92204A 20 7 |VANGUARD CNSMR STP ETF 1,824 | oo [ v (7,435) [ oo (7,435)|. L | 04/04/2013.
92204A 30 6 |VANGUARD ENERGY IDX ETF.....oiiiiriierierirneernninsissensesssesssessseesessssssnees | eeeens 1,937 ....(16,380) ...(16,380) L | 04/28/2016.
92204A 80 1 |VANGUARD MTRLS IDX ETF.....cooviiiiiiriririierieniienienissessessssesessenisenens | cevvees 1,347 ...(15,522) (15,522) L | 04/04/2013.
922908 55 3 |VANGUARD RE IDXETF 2,119 | oo | e (5,046) (5,046) | . L | 07/28/2011.
922908 61 1 |VANGUARD SC VAL IDX ETF.... v 114.060 2,075 ....(14,508) ...(14,508) | . L | 08/29/2016.
92912P 10 8 |VOYAEMMKTS HIDIV EQTY ...ocovoiiiirrririnrrerneneereniseseniseiensnsenssnssenenes | coveniee | ee | veereens 18,885.000 | oo 137,672 | oo 7.290 10,016 ....(35,524) L | 05/10/2018.
92912T 10 0 |VOYAGLEQDIV &PREM OP......cooiiiiiiririiincieeieieessierssisiesissssesesienenns | seveeees 13,239 ..(32,154) L | 04/27/2018.
92912X 10 1 |VOYAINFR INDUS & MATR 5,220 ....(26,055) L | 01/19/2016.
97717W 31 5 |WISDOMTREE:EM HI DIV . 7,447 ....(24,526) L | 05/10/2018.
97717W 57 0 |WISDOMTREE:US MIDCP EARN........ccocovivmirirrirriiiinirinerieniesesseissieeniens | oveinn 2,850.000 1,532 ...(15,362) L | 01/29/2016.
97717W 60 4 |WISDOMTREE:US SMCP DIV......cooiiurirerineereeierisseissssisssssessesssseessssisssses | saeees UTAT | e [ v (8,814) | .ooveeeeierieciienens L | 04/29/2016.
97717W 85 1 |WISDOMTREE:JPN HDGD EQ 1,354 ...(12,940) (12,940) | . L | 01/24/2017.
97717W 87 7 |WISDOMTREE:GLBL HIGH DIV. 2,600.000 4,261 ..(15,712) ..(15,712) .L | 04/27/2018.
9299999. Total - Common Stocks - Mutual Funds.. 4,223,866 162,371 0 .(583,041) 0 (583,041) XXX XXX
9799999. Total - CommON StOCK........cvevrenirririiiesiissiiscie, 10,185,232 , , 307,010 0 (1,229,376) 0. 1,229,376) XXX XXX
9899999. Total Common and Preferred SEOCK......... it 10,185,232 XXX e 10,185,232 | oo 9,171,313 28,553 307,010 0 (1,229,376) 0 [ (1,229,376) | oo 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....1, the total $ value (included in Column 8) of all such issues §.....8.
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Bonds - U.S. States, Territories and P:
20772K  AF 6 [ CONNECTICUT ST....oviiiiiriiinesierssiesiessssiesessssssssssessesssssessesssenes ‘ 10/04/2018.. ‘ FIRST EMPIRE........c.ooontiieiniieiieisieissiesesssseensnnnes 195,520
70914P  SQ 6 |PENNSYLVANIA ST. 03/20/2018........ [ MOrgan Stanley...........cocierioiiniiicisisiisissssscsc s 130,885
1799999. Total - Bonds - U.S. States, TEITHOMNES & POSSESSIONS. .. ......c.ivcuiriseieeritsietieisessetetesssssassessesssesesasessesesesnss  eaesossssesessssssessssesesessssssessesesesasassesasoesesetesaeseses et etetsaesetas et et et asesetassesesasnsetessnassns 326,405
Bonds - U.S. Political Subdivisions of States
290641 W4 7 |ELYRIA OHIO. 03/28/2018........ WELLS FARGO.... 114,648
467107 DB 1 | JACKSON CNTY MICH 05/31/2018.. FIRST EMPIRE. 199,452
479370  E9 5 |JOHNSTON IOWA...... 08/27/2018.. FIRST EMPIRE. 198,336
514224  PE 8 |LANCASTERNY CENT SCH DIST....ccoervrrmirerniirereriseieninnines 08/01/2018.. FIRST EMPIRE. 200,033
602366  UU 8 | MILWAUKEE WIS........cccoiiiiiiicirieieseieiesie s 03/23/2018........ RAYMOND JAMES... 92,454
603790 CD 6 |MINNEAPOLIS MINN SPL SCH DIST NO 001 11/06/2018........ RAYMOND JAMES... 95,656
613035 L9 3 |MONTGOMERY ALA 12/10/2018.. FIRST EMPIRE. 244,375
654710 SN 3 |NISKAYUNAN'Y. 06/26/2018.. FIRST EMPIRE. 206,188
664482 GP 5 |NORTHEASTERN OHIO LOC SCH DIST CLARK CNT... 08/30/2018.. WELLS FARGO.... 98,223
766651 QS 5 |RILEY CNTY KANS UNI SCH DIST NO 383 08/03/2018.. MOrgan StaNIEY..........c.veeeriieeerreeee s 114,617
852410 L 6 | STAFFORD CONN.....coutiriiitiriiiceecisiesst et ssenes | soesisesensanes 07/26/2018.. FIRST EMPIRE 238,800
890568  Z3 5 | TOPEKA KANS.........cooiiiiieireieie e 08/08/2018........ FIRST EMPIRE . 203,526
952347  T5 1 |WEST CONTRA COSTA CALIF UNI SCH DIST. 04/27/2018........ FIRST EMPIRE..........ooitiieiniieiieierseesesiscieniniees 212,252
967244 4SO |WICHITAKANS......cooiiiiiiiiiiiiiestsi e 08/03/2018........ Morgan Stanley.........ocovvviieisiiiieicsie s 149,993
2499999. Total - Bonds - U.S. Political SUDAIVISIONS Of SEAEES.........ruuruuieiriissie ettt bbbt bbb 2,368,552
Bonds - U.S. Special R e and Special A
017350  3Z 0 |ALLEGHENY CNTY PA RESIDENTIAL FIN AUTH M......coovivrinieinicnnierienienes 02/07/2018........ FIRST EMPIRE 200,718
01753P DY 4 |ALLEN CNTY KANS PUB BLDG COMMN REV........coccovivrvinrirnn. 03/09/2018........ FIRST EMPIRE 231,125
17131H  CQ 9 | CHULA VISTA CALIF INDL DEV REV......ccvviirriereririreirerirereienirerenineines 12/19/2018........ WELLS FARGO.... 200,000
199547 DK 3 | COLUMBUS OHIO ST CMNTY COLLEGE GEN RCPTS.......coviiiiiieirrirenreresiseeesiseieniesieninsens 06/12/2018.. WELLS FARGO.... 63,772
207758 SN 4 | CONNECTICUT ST SPL TAX OBLIG REV 12/06/2018........ RAYMOND JAMES.........ocvmmiirirniriieiinsiienierereeans 110,370
34153P  6Y 9 |FLORIDA ST BRD ED PUB ED.........ccovtirirmriniireriniiciinrireresineinas 03/19/2018........ RAYMOND JAMES........ccooviniiiriniicierireresiseiesiennees 100,744
407837 ER 0 |HAMILTON OHIO WASTEWTR SYS REV 11/28/2018.. WELLS FARGO.... 121,508
47309Q AL 5 |JEFFERSON CNTY KY SCH DIST FIN CORP SCH........... 11/06/2018.. FIRST EMPIRE SECURITIES INC... 125,871
47770V AX 8 | JOBSOHIO BEVERAGE SYS OHIO STATEWIDE LIQ 09/11/2018.. FIRST EMPIRE. 176,400
49151F YD 6 |KENTUCKY ST PPTY & BLDGS COMMN REVS........oooiiiieririniieiseieieresiseeesisessesienensis 05/16/2018.. RAYMOND JAMES... 100,006
56052E 3V 8 | MAINE ST HSG AUTH MTG PUR 05/07/2018.. MOrgan StaNIEY..........coureieriiriieeieiieeee s 134,742
606341 DD 4 |MISSOURI ST BRD PUB BLDGS SPL OBLIG.........cconivirrimriieiiniiienieniseesesissseessenssesessssnnss | sevesssessssnen 03/27/2018........ RAYMOND JAMES.........ocvmririrrirriieiinsriesirerereenns 84,088
62426V BT 3 | MOUNTAIN REGL WTR SPL SVC DIST UTAH WTR.....cvuiiirrirrnrineeenieissieseninein 01/17/2018........ MOrgan StANIEY..........cvuveierririiceirrireere s 109,681
66285W  XF 8 |NORTH TEX TWY AUTH REV. 09/19/2018.. FIRST EMPIRE..........ooontiiirniieiieieieissiesessseeensnnnes 208,832
674380 BJ 8 |OBETZ OHIO INCOME TAX REV......coiiiiieinricrninrierineieesisesesissesesinenees 09/27/2018........ WELLS FARGO.... 50,000
708796  8C 4 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M......ooviiiiiriieiieiersisnieieniesesesesssesenses 01/02/2018........ FIRST EMPIRE 200,000
762197  MC 2 |RHODE ISLAND HEALTH & EDL BLDG CORP HIGH 07/26/2018.. FIRST EMPIRE. 199,800
820794 CM 5 | SHAWNEE ST UNIV OHIO GEN RCPTS 04/19/2018.. WELLS FARGO. 49,023
850269 DW 8 | SPRINGDALE ARK SALES & USE TAXREV. 04/12/2018.. FIRST EMPIRE. 197,880
88786C AL 2 | TIPPECANOE CNTY IND LOC INCOME TAX REV.....ccriiiiniirriniiriinrirerssisciesieseniesssinsees s 09/10/2018.. FIRST EMPIRE. 200,000
98267Y  CD 7 | WYANDOTTE CNTY/KANS CITY KANS UNI GOVT P.....ovvviriiirssissessississsnseanesenes 02/26/2018........ FIRST EMPIRE 198,128
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment 3,062,687
Bonds - Industrial and Miscellaneous
010392 FN 3 |ALABAMA POWER CO 12/12/2018 RAYMOND JAMES 189,841
035242 AL 0 |ANHEUSER-BUSCH INBEV FINANCE INC.. [ 10/25/2018.. FIRST EMPIRE SECURITIES INC... 197,400
05565Q CS 5 |BP CAPITAL MARKETS PLC.......cocvuiruene c 12/10/2018.. Morgan Stanley 100,000
06367W BN 2 | BANK OF MONTREAL [ 11/06/2018.. FIRST EMPIRE......... 197,078
06406F AD 5 |BANK OF NEW YORK MELLON CORP. 06/07/2018........ RAYMOND JAMES... 94,847
06406R  AJ 6 |BANK OF NEW YORK MELLON CORP. 12/10/2018........ MOrgan StaNIEY..........cvuvveerrrieeieeieeee s 99,990
06746X  FE 8 |BARCLAYS BANKPLC [ 06/14/2018.. FIRST EMPIRE 200,000
093662 AF 1 |BLOCKFINANCIALLLC................ 12/18/2018........ FIRST EMPIRE 202,360
097023  BJ 3 |BOEING CO.......ceovtvirrrirriirinis 11/05/2018........ RAYMOND JAMES... 93,856
14912L  6Y 2 |CATERPILLAR FINANCIAL SERVICES CORP.... 09/13/2018.. RAYMOND JAMES 99,898
14913Q  2A 6 | CATERPILLAR FINANCIAL SERVICES CORP.... 08/24/2018.. RAYMOND JAMES 98,851
17275R  BL 5 |CISCO SYSTEMS INC... 12/06/2018.. RAYMOND JAMES 92,696
19043T  AA 3 |Coastal Community and Teachers Credit Un 09/14/2018.. FIRST EMPIRE..... 248,000
244199  BE 4 |DEERE & CO....coovvvvirviviiirnicieinns 03/27/2018.. RAYMOND JAMES 98,743
24422E  TJ 8 | JOHN DEERE CAPITAL CORP... 09/13/2018........ RAYMOND JAMES... 99,286
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254673  SJ 6 | Discover Bank........cocovicineirernineirernnins 07/23/2018. FIRST EMPIRE 100,000
25468P  CN 4 |WALT DISNEY CO. 06/20/2018.. RAYMOND JAMES 100,035 963
281020 AK 3 |EDISON INTERNATIONAL 04/16/2018.. RAYMOND JAMES 99,094 | .o 100,000 | o
32117B  CN 6 |First National Bank 10/15/2018.. FIRST EMPIRE......... 250,000
38150A BN 4 | THE GOLDMAN SACHS GROUP, INC 10/26/2018 FIRST EMPIRE SECURITIES INC... 200,000
44644A  AE 7 |HUNTINGTON NATIONAL BANK. 10/02/2018 FIRST EMPIRE 249,425
44932H  AB 9 |IBM CREDIT LLC.....cccovvverrririrnnne 11/02/2018.. RAYMOND JAMES... 97,423
459200 JG 7 |INTERNATIONAL BUSINESS MACHINES CORP 12/03/2018.. Morgan Stanley. 144,927
46625H JH 4 | JPMORGAN CHASE & CO 10/25/2018.. FIRST EMPIRE SECURITIES INC 198,200
46625H KA 7 | JPMORGAN CHASE & CO 09/20/2018.. RAYMOND JAMES..........ccoovvvrrnennn 99,744
46625H MN 7 | JPMORGAN CHASE & CO 12/03/2018.. MOrgan StANIEY..........cvuivieriicericee s 148,904
48128F VK 5 |Jpmorgan Chase Bank, N.A, 10/10/2018.. FIRST EMPIRE..... 200,000
501044 CQ 2 |THE KROGER CO 04/16/2018.. RAYMOND JAM 101,101
539439  AS 8 |LLOYDS BANKING GROUP PLC......c.etueriiiriiriieirniisierssiessesisesesssssssssssessssssesensnes (SR 11/29/2018.. FIRST EMPIRE..... 197,880
58933Y AR 6 [MERCK & COINC.....coiiiiicieririerinsieisniesesiseeesisss e 11/06/2018........ RAYMOND JAMES... 96,084
61690U BB 5 |Morgan Stanley Bank, N.A......... 10/31/2018........ FIRST EMPIRE 250,000
61760A RS 0 |Morgan Stanley Private Bank, National As.............cccoccviiuiiinieeieiceeicee e sesesenens | ceenesisaesenans 10/31/2018.. FIRST EMPIRE. 250,000
665772 CH 0 |NORTHERN STATES POWER CO (MINNESOTA,)........ 07/05/2018.. RAYMOND JAMES 96,720
68389X BL 8 | ORACLE CORP 06/20/2018.. RAYMOND JAMES 95,888
713448 DN 5 |PEPSICOINC.......cccovvvrrvriirnn 12/06/2018.. RAYMOND JAMES 91,996
717081 DH 3 |PFIZER INC....coviiiieiiceiess sttt 05/16/2018.. RAYMOND JAMES 99,780
718172 CA 5 | PHILIP MORRIS INTERNATIONAL INC.. 07/16/2018........ RAYMOND JAMES... 97,097
74052B  AA 5 | PREMIER HEALTH PARTNERS........cccovtimiiniiiinieinsieerissiesisisesseenes 12/04/2018........ FIRST EMPIRE 183,600
747525 AE 3 |QUALCOMM INC 12/07/2018.. FIRST EMPIRE. 196,800
747525  AF 0 |QUALCOMM INC .| 11/20/2018........ RAYMOND JAMES... 96,521
89236T DH 5 |TOYOTAMOTOR CREDIT CORP.... C 09/13/2018........ RAYMOND JAMES... 99,527
911312  BC 9 |UNITED PARCEL SERVICE INC 05/16/2018.. RAYMOND JAMES... 97,858
91159H HK 9 |U.S. BANCORP. 12/12/2018.. Morgan Stanley. 148,515
94974B  GR 5 |WELLS FARGO & CO.... 09/13/2018.. RAYMOND JAMES 199,052
961214 DQ 3 | WESTPAC BANKING CO| C 06/07/2018. RAYMOND JAMES... 97,371
3899999. Total - Bonds - Industrial and Miscellaneous.. 6,496,386
8399997. Total - BONS - Part 3.......cciiiiiiisisii s 12,254,030 .12,348,000
8399999, TOAl - BONAS. ...tk eE_LEeheee oL 12,254,030 | oo 12,348,000
Common Stocks - Industrial and Miscellaneous
09739D 10 0 |BOISE CASCADE ORD........cccovvererrernns 10/16/2018........ RAYMOND JAMES... 1,500.000 51,399 XXX
151020 10 4 | CELGENE ORD......coosviirieiieicrireieiiessesisesesisenessssee s 10/16/2018.. RAYMOND JAMES... 600.000 50,387 XXX
25179M 10 3 |DEVON ENERGY ORD.........c....... 04/04/2018.. MOrgan SEANIEY..........evveieeiiiieerieee s 1,600.000 50,024 XXX
303000 35 2 |FIRST TRUST - UNIT 6135 SMALL MID CAP ST. 07/31/2018.. 9,749.000 98,700 XXX
31337# 10 5 |FEDERAL HOME LOAN BANK OF CINCINNATI 03/21/2018.. 94.000 9,400 XXX
337370 11 7 |FRST TR ADEX:EUROPE.........coimiiiiiiriierisieiesisissssss s ssssssesessssanes 03/01/2018........ [RAYMOND JAMES.........oomiiiiiiiiniiieiesissiesssississsse s esssssssss st sssssssessesssssesssssans | avesesssssssssnssssssassessossensans (2,600.000) | +.ovoereriririrrierneeenies (100,401) XXX
345370 86 0 |FORD MOTOR ORD 04/04/2018........ MOrgan StaNIEY..........cvuveieriiriceiee s 4,500.000 50,869 XXX
366505 10 5 |GARRETT MOTION ORD c 10/01/2018........ Morgan Stanley 100.000 631 XXX
438516 10 6 [HONEYWELL INTERNATIONAL ORD......ccoiieriiirieieriiieeinireesenienessssesessesisssesssssssssesssessssssneens. | voesseresessenes 10/29/2018.. Morgan Stanley. 1,000.000 54,365 XXX
446150 10 4 |HUNTINGTON BANCSHARES ORD.... 02/22/2018........ RAYMOND JAMES 4,183.400 40,853 XXX
45337C 10 2 [INCYTE ORD......cocvvrerriirerricrierinns 10/16/2018........ RAYMOND JAMES... 780.000 50,451 XXX
55306N 10 4 |MKS INSTRUMENTS ORD.... 10/16/2018.. RAYMOND JAMES 650.000 49,607 XXX
56418H 10 0 | MANPOWERGROUP ORD 10/16/2018.. RAYMOND JAMES 635.000 50,214 XXX
688239 20 1 |OSHKOSH ORD 10/16/2018.. RAYMOND JAMES 800.000 50,028 XXX
731068 10 2 |POLARIS INDUSTRIES ORD 10/16/2018.. RAYMOND JAMES... 550.000 51,777 XXX
76118Y 10 4 |RESIDEO TECHNOLOGIES ORD.........ccovvurerrerieireeinieerenieresseseerenineenes 10/29/2018.. MOrgan StaNIEY..........coveeuriieeierieee s 166.667 1,785 XXX
885160 10 1 |THOR INDUSTRIES ORD........ 10/16/2018........ RAYMOND JAMES.........cooiviiiiiniieinsieiesiseienisiees 600.000 49,524 XXX
931142 10 3 | WALMART ORD....ovviiiiiiiiierisieeise s ssesssnsenes 05/10/2018........ RAYMOND JAMES........ccooomiiiiiireineieiesiseienienines 900.000 74,752 XXX
Y09827 10 9 |BROADCOM PTE. LTD............c... 04/04/2018........ Morgan StanleY.........ociieieiniisieisis s 210.000 49,497 XXX
9099999. Total - CommOon Stocks = INAUSEIIAl ANA IMISCEIBNMEOUS..........vvueivereieserisisesieisiesss et sesss s sssssesssessssessessssessee_eebsseeseeeseee b8 o8008 1880880888418 E 8t bttt 733,862 XXX 0
Common Stocks - Parent, Subsidiaries and Affiliates
[ 86613% 10 4 [ SummitIT Solutions........... [ 07/01/2018 425.000 | 465,461 | XXX |
[ 9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates: | 465,461 | XXX [ 0]

Common Stocks - Mutual Funds
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00162Q 86 6 |ALPSALERIAN MLP ETF............. 04/04/2018. Morgan Stanley. 5,500.000 51,821 XXX
18383M 50 6 | POWERSHARES ZACKS MA INC . | 04/06/2018.. RAYMOND JAMES... 4,000.000 77,769 XXX
19248M 10 3 | COHEN & STEERS GL IN BLD 04/27/2018.. RAYMOND JAMES 5,400.000 50,154 XXX
30309W 10 4 |FT 7561 TACTICAL ALPHA SRS 18 UlT......couiiiiiiiiicirieieisssiesisiesissiesssssssssssssessssisssenes | vevsessesesesins 11/15/2018.. RAYMOND JAMES ...ttt seniens | seronssssssessssiestessesssssennine 11,722,000 | cooveneceerieeeeieeeeeiees 103,247 XXX
337370 11 7 |FRST TRADEX:EUROPE.........coosiriieiiicinieiessteseesiesiesssssse s 03/01/2018. RAYMOND JAMES... 2,600.000 100,401 XXX
354723 62 9 | FRANKLIN TF:OH C...oovvvriieiiccices e 10/01/2018 WELLS FARGO...... 235.052 2,971 XXX
354726 77 0 |FRANKLINTF:OHA.......ccccoouuuee 12/03/2018.. WELLS FARGO...... 36.476 448 XXX
38145C 66 1 | GOLDMAN:STRINCOME A.......cvvuiviireriiiererinrireriseicesenirenes 12/28/2018.. Morgan Stanley. 1,241.258 11,502 XXX
416645 70 3 |HARTFD:INTL OPPTY A.. 12/18/2018.. RAYMOND JAMES 163.707 2,223 XXX
416648 55 8 |HARTFD:FLOAT RATEA..... 12/28/2018.. RAYMOND JAMES 1,043.447 8,972 XXX
41664M 25 0 |[HARTFD:WORLD BONDA...... 12/18/2018.. RAYMOND JAMES 22.490 241 XXX
464287 23 4 |ISHARES:MSCI EM MKTS 11/01/2018.. RAYMOND JAMES 2,100.000 100,047 XXX
464287 86 1 |ISHARES:EUROPE .| 04/27/2018.. RAYMOND JAMES 1,050.000 50,011 XXX
78463X 77 2 |SPDR S&P INTL DIV. .| 04/27/2018.. RAYMOND JAMES 1,300.000 51,730 XXX
81369Y 60 5 |SELECT STR FINANCIAL SELECT SPDR ETF.. 03/27/2018........ RAYMOND JAMES... 2,700.000 74,280 XXX
92912P 10 8 |VOYAEM MKTS HI DIV EQTY 05/10/2018........ RAYMOND JAMES.........ooiiiiiiiiiiiieissie ettt nsssssssessnns | sevensssssesssssessessssssssnsene 10,700.000 | cooovvuereerrieienieierseeieeienes 100,350 XXX
92912T 10 0 [VOYAGLEQDIV & PREM OP........cccovvviiirnrinrieeinereisrirernsinsenas 04/27/2018.. RAYMOND JAMES 6,800.000 49,511 XXX
97717TW 31 5 | WISDOMTREE:EM HIDIV.... 05/10/2018.. RAYMOND JAMES 2,150.000 100,449 XXX
97717W 87 7 |WISDOMTREE:GLBL HIGH DIV... 04/27/2018. RAYMOND JAMES... 1,100.000 51,482 XXX
9299999,  Total - COMMON SIOCKS = MULUAI FUNGS...........c.oeeveieeeeeeeeeeeeeeeeeeet st etete et eesteteseeeseseseseeseseseesesesess  eteessesesesesessseessesesesesesesseseesasesesestsseseesesaseseesseesessesaseesesesesesseseseessesesesseseseesesesesessessssessesesssesssesessesessssessssassesessssessssasesesessssses  avees 987,609 XXX
9799997. Total - COMMON SOCKS = PAIT 3.... ...t b e eebi st s sttt nnes 2,186,932 XXX
9799998. Total - Common Stocks = SUMMANY IHEM fTOM PAM 5.........c.oi ettt ettt ettt ekttt et es s tetetessthetas | eetstetessssesessesesesesseseseseeseset et e sesesoesehetesseseeee e ses et eeaesesee e A oAt eeAet oA s e Aot et eeseh et es s et es e set et e sesee et e het et e see et s e b et et an st en e etetetnsehannnaets  ntes 56,150 XXX
9799999, TOtAl = COMMON SHOCKS. 1.1t erurtuteertstt sttt sttt 1 8808080108888 E 108 e  LE1 8004040848 E 4L E L0840 EE L0840 £E 8L 4401 E 4L E L8408 E L E b 84046010 E L1080 bbbt baes 2,243,082 XXX
9899999. Total - Preferred and COMMON STOCKS. ... uuurerireiisieieresie sttt se eesessses e s et Eeee oo e e E e ed o0 eL e bbb eeeaes 2,243,082 XXX
9999999. Total - Bonds, Preferred aNd COMMON SIOCKS............ccvvveeverereeeeeeeeeiresseesessstessesseseseesssssssssesasssssassesssssssnss  seessesssssssesssssesasesssasssssssasssssssssesesessasseseseasssssessesassassesaesaseessasseeassaesessnsanesesessessesanesssnssne e easans et s s assessne et anssesnsnesnsesansnsansansntnee  ieins 14,497,112 XXX

A E
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B/A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36179N_ M9 6 | G2 MA1284 - RMBS [..]12/01/2018. JRAYMOND JAMES...........ccoooocorrrrsrsires | BRI X - X - . 2 2 8,065 o204 09/20/2043.
0599999. Total - Bonds - U.S. GOVEIMMENL.........ccceiiieeiereeceeieiieeteieecee e eseeets evetsaesesessesessssiesenas 8,269 | i 8,075 | i 8,068 | oo 0. (2) 0 (2) 0 8.065 0. 204 XXX
Bonds - U.S. States, Territories and Possessions
60412A  GT 4 [MINNESOTAST.......oooievcecevcrvrveerrssrrrsmnereneees [ 12/04/2018. [RAYMOND JAMES.......oovooovrvrroeeseereree: O 88,644 | .......... 100,000 | ..occevee.. 98,986 | ... 99,001 |....... 72 /2 Y o, 99,073 | .o | o (10,429)| ........ (10,429) | ......... 3,031 | 08/01/2029.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS..........cvvviss vttt | | 88,644 | ......... 100,000 | ... 98,986 | .o 99,001 | v 0 72 0 72 [ — 99,073 | oo 0...(10429)] ....... (10,429)] ........ 3,031 | XXX
Bonds - U.S. Political Subdivisions of States
041431 RE 9 |ARLINGTON CNTY VA....ooooiiiirrrineineirnenineis .. | 11/05/2018. | WELLS FARGO! 85,517 | covvverne. 100,000 | ..oooce. 100,055 | ovvvreerrrn 100,055 | oo | e (4) (4) e (14,534) 08/15/2030.
41421F  GN 5 |HARRIS CNTY TEX MUN UTIL DIST NO 401. .1 02/26/2018. | RAYMOND JAMES.......ccoorrvmmrriinneirins | creeeesnneesnsessnnnenns | onreeennnd 93,467 ..100,000 | . .100,694 (13) (13) (7,119)| . 09/01/2024.
422504 KT 6 |HEBER SPRINGS ARK SCH DISTNO 1.............. .. [ 12/01/2018. | MORGAN STANLEY 90,000 +.90,000 | .ovvorece 93,597 | ..ccoeeeer.n.90,955 | ... (955) (955) 06/01/2024.
468574 UN 9 | JACKSON OHIO LOC SCH DIST STARK & .. | 05/01/2018. | WELLS FARGO....
summiIr L s | e 50,000 | ..........50,000 | ............ 51,417 | .. 50,000 [ .ovovuvrvrrrrerens [ errrerrernnniinns 0 12/01/2030.
672411 P2 5 | OAKLAND CNTY MICH......ccocirrerrrerrriiinnnirnens .. 1 03/09/2018. [ FIRST EMPIRE.........cvvvermrrirnrrinnrisnnnes | eeveeeneesinsseseseisinns | eevesnees 218,225 | .........215,000 | .......... 220,375 | oo 218,278 | ....... (163) (163) 10/01/2026.
851120 HW 8 |SPRINGFIELD OHIO CITY SCH DIST CLARK .. [12/03/2018. | WELLS FARGO.......ovveorrerrrrerrrrerrneenns
CNT 5,000 | ccovnrieenne 5,000 | oo 5,09 5,061 | oovvvevrisiiiins | v (6) (6) 5,055 I I (55) | ovveerreenne [(515))] I 148 | 12/01/2025.
2499999, Total - Bonds - U.S. Political SUDIVISIONS Of StaES.......ccvsvsvsssis ottt | 542,209 | ......... 560,000 | ....... 571,233 | s 564,948 | oo (o — (1,141) 0 (1,141) 0 563,808 | .............. 0]....(21,599)] ....... (21,599)].....11,530 | XXX
Bonds - U.S. Special Revenue and Special Assessment
083600 AK 2 |BEREA OHIO CITY SCH DIST CTFS PARTN....... ..| 10/01/2018. | WELLS FARGO 50,000 50,022 |....... (22) (22) 10/01/2018.
116475 H4 9 |BROWNSVILLE TEX UTIL SYS REV...... .. 1 09/04/2018. | FIRST EMPIRE..........ccovvveerrreenerieneriiennres | evvvennerinnerenneninne | evvvennni45,000 | covierrrni45,000 | .o.orn49,500 | oo 45,799 |....... (799) (799) 09/01/2022.
116475 H6 4 |BROWNSVILLE TEX UTIL SYS REV.. .| 09/04/2018. | FIRST EMPIRE 55,851 |....... (851) (851) 09/01/2024.
13017H AE 6 |CALIFORNIA EARTHQUAKE AUTH REV. .1 07/01/2018. | FIRST EMPIRE 84,286 |....... 1 1 07/01/2019.
186387 NX 0 |CLEVELAND OHIO INCOME TAX REV...... .| 04/01/2018. | WELLS FARGO. 85,001 | vvvevvvreneiiens | oo (1) (1) 10/01/2022.
207758 WE 2 |CONN ST HSG FIN AUTH HSG MTG FIN PG...... .. [ 11/15/2018. | MORGAN STANLEY........ccccvvmmrriranrirrenns ..100,000 | ..........102,234 | .............. 100,395 | ....... (395) (395) 11/15/2018.
232263 GV 9 |CUYAHOGA CNTY OHIO ECONOMIC DEV REV. | .. | 12/03/2018. | WELLS FARGO. ....55,000 54,918 |....... 39 39 12/01/2019.
34160W ZM 9 |FLORIDA ST DEPT ENVIRONMENTAL PROTN | .. | 12/04/2018. | RAYMOND JAMES........cccooommrrvrmrrernrrenns
REV. L L 100,000 98,787 |....... 98 98 07/01/2028.
373539 C2 9 |GEORGIA ST HSG & FIN AUTH REV. .| 12/03/2018. | MORGAN STANLEY. ..100,000 | ..........100,000 | ..overeeees100,000 | covoroveorvviians [ v 0 12/01/2018.
392546 DM 6 |GREELEY COLO WTRREV. .| 08/01/2018. | MORGAN STANLEY. ..100,000 0 0 08/01/2021.
56052E 3V 8 |MAINE ST HSG AUTH MTG PUR... . | 12/10/2018. | MORGAN STANLEY (233) (233) 11/15/2029.
561850 KN 7 |MANATEE CNTY FLA PORT AUTH PORT REV... | .. | 10/01/2018. | FIRST EMPIRE.........cccccooommmeerrmmrermmeerenes | conmervsnniisseiisennins | e0nernen 100,000 | .........100,000 | .......... 107,518 | .oooovvvrnece 100,999 | ....... (999) (999) 10/01/2018.
584730 AE 5 |MEDINA CNTY OHIO PORT AUTH DEV REV. . | 12/04/2018. | RAYMOND JAMES........ooommrvimrriirriiins | rneeesseeesssneesseneens 20,001 | oo | e (0) (0) 12/01/2020.
59447P M5 7 |MICHIGAN FIN AUTH REV......... .| 02/09/2018. | FIRST EMPIRE 1" 1 10/01/2021.
59455T B2 7 |MICHIGAN MUN BD AUTH REV. .1 05/01/2018. | FIRST EMPIRE............covveecemerceneecenerienns | covreeeenncesnncesnnces | e00eeenn210,000 | ........210,000 | ..eo0rn.227,833 | oo 211,344 | i | e (1,344) (1,344) 05/01/2018.
596566 WB 1 |MIDDLESEX CNTY N J IMPT AUTH REV... .1 06/01/2018. | RAYMOND JAMES.......cooomrrrrmreimrrinnns | onreeeseeesaseessnneens 100,000 | ...occ... 101,529 | ..............100,144 | ....... (144) (144) 06/01/2018.
604165 AL 4 |MINNESOTA ST HSG FIN AGY.......... .1 09/01/2018. | FIRST EMPIRE ..115,000 117,444 0 01/01/2018.
626388 PT 3 |MUNSTER IND SCH BLDG CORP..... .. | 01/05/2018. | MORGAN STANLEY ..100,000 .100,000 0 01/05/2021.
646065 NY 4 |NEW JERSEY ST EDL FACS AUTH REV... .1 07/01/2018. | RAYMOND JAMES..........ovvmerimeinnrrneins | cenriverreeisnisneiienns | cverirnnnena 79,000 | 10 75,000 | oo 75,000 0 07/01/2021.
67756Q TR 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV/| .. | 02/12/2018. | MORGAN STANLEY.
L 0[0 [0 O IO 0 09/01/2036.
79152Q BM 3 |STLOUIS CNTY MO LIBR DIST CTFS PARTN.... | .. | 11/05/2018. | RAYMOND JAMES........cccoosvvvrmmrermmrerans | crmeeermeeesnseesnnneens | onreeesne 99,088 |....... 62 62 04/01/2029.
80014P CH 1 |SANDUSKY CNTY OHIO SALES TAX .. [ 12/04/2018. | RAYMOND JAMES...
SUPPORTEDS [ || L | o 86,727 | cooveeee. 100,000 . 99,533 |....... 37 K A IO RN 99,570 | ..o [ (12,843) | ........ (12,843) ] ......... 2,028 |12/01/2028.
82525A AJ 0 |SHOREWOOD WIS SEW SYS REV......ccccoovrrernn. .. 1 08/22/2018. | RAYMOND JAMES........cvvvrmirerrreinnes | cevermenesmenesaneesinns | eevenees 105,080 | ...occ.. 115,000 | oo 114,742 | i 114,780 | ....... 17 L/ IS IS 14,797 | o | e (CHAT)] p— (AT — 1,872 | 05/01/2026.
83755N DS 8 |SOUTH DAKOTA HSG DEV AUTH SINGLE .. | 03/15/2018. | FIRST EMPIRE.....
FAMILY L L | s 15,000 | ..oooovneee 15,000 | ............16,008 | .....ccceeunee 15,524 | ....... (36) [1<15) 1 TR ISR 15,488 | ..o [ e (488) | .ovvrrene (488) | ..oovvnvne 223 | 11/01/2023.
97689Q DG 8 |WISCONSIN HSG & ECONOMIC DEV AUTH .. | 09/04/2018. | FIRST EMPIRE.......ccovvvirrierireirneisnins
HOMEO 1 e | 140,000 | ..ocoee.. 140,000 | .......... 139,020 | .ooovvvreenee 139,085 | ....... 31 3 T P 139,116 i 884 884 | ... 1,969 | 09/01/2030.
3199999. Total - Bonds - U.8. Special Revenue and Special ASSESSMENS........... wvwwvvivsssvsvsosissvsvsssosvsosvsrsvssssssssssssssess | 2,162,167 | ......2,209,000 | ......2,248,050 | ... 2170163 | oo (Ol — (4,529) 0 (4,529) O 2,207,003 | .o 0...(48788)) .....(48,788) | .....54,513 | XXX
Bonds - Industrial and Miscellaneous
00206R BN 1 [AT&TINC .. [ 06/19/2018. | RAYMOND JAMES.........ovvvvrmrirmnrrinnnns | cevvrennersneesnnneinne | cvveernneen 94,420 | i, 100,000 | ..oocve. 100,556 | ..............100,452 | ....... (41) (41) 12/01/2022.
00206R CN 0 |[AT&TINC .. | 06/19/2018. | RAYMOND JAME! . . 01,777 | e 101,486 | ..o (86) (86) 05/15/2025.
00287Y AL 3 |ABBVIE INC.....cooviiericiierieiscirseiseise i .. | 05/16/2018. | RAYMOND JAMES..........oovvvemrrimmnrirnnnns | cervrrmnnerinnnesnnneinns | cvreernnnn 96,310 | i, 100,000 | ...ovve.. 100,966 | ..............100,640 |....... (45) (45) 11/06/2022.
05574L  TX 6 |BNP PARIBAS SA. . .1 C|12/12/2018. | RAYMOND JAMES.........cocommmeemrremnnnens | crvnneiivnneiiinnciiinnees | 000 100,000 | oo 100,000 | .......... 101,243 | ..............100,251 | ....... (251) (251) 12/12/2018.




Annual Statement for the year 2018 of the WAYNE MUTUAL INSURANCE COM PANY
SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

L'yl

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B/A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
06366R MS 1 |BANK OF MONTREAL .. | 04/09/2018. | RAYMOND JAMES..........oocvuerriimmrirennns | cevverssmesnssssnsnssnns | eevennees 100,000 101,169 | ... ...100,047 | ....... (47) (47) . 04/09/2018.
075887 AT 6 |BECTON, DICKINSON AND COMPANY. .. | 04/15/2018. | MORGAN STANLEY ...100,000 .101,482 100,043 | ....... (43) (43) 04/15/2018.
14042E 3V 0 |CAPITAL ONE NA... .. | 02/23/2018. | RAYMOND JAMES JEVOR OOTOTRRRORN RN 100,000 .100,863 100,027 (27) (21 03/22/2018.
1730T3 BG 7 [CITIGROUP INC .. | 11/05/2018. | WELLS FARGO 89,220 .100,000 100,000 0 06/15/2027.
36157P  HK 8 | Synchrony Bank .. | 07/06/2018. | RAYMOND JAMES... . 100,000 .100,000 100,000 0 07/06/2018.
370334 BV 5 |GENERALMILLS INC .. | 03/07/2018. | RAYMOND JAME! 98,623 .100,864 ..100,323 | ....... (31) (31) 10/21/2019.
40414L  AG 4 |HCPINC wee | . | 05/16/2018. | RAYMOND JAME 99,694 24 08/01/2022.
40414L  AM 1 |HCPINC wre | .. | 05/16/2018. | RAYMOND JAMES... 99,347 32 02/01/2025.
44266R AC 1 |HOWARD HUGHES MEDICAL INSTITUTE . |.. | 12/20/2018. | FIRST EMPIRE ...100,000 0 09/01/2023.
5394E8 AB 5 |LLOYDS TSB BANKPLC.... C|08/01/2018. | FIRST EMPIRE . . .100,000 100,000 0 07/28/2026.
590188 JF 6 | BANK OF AMERICA CORP.... ...| .. | 07/16/2018. | RAYMOND JAMES... 100,000 | ..oovve. 111,000 ...100,593 (593) 07/15/2018.
63743F ZW 9 |NATIONAL RURAL UTILITIES COOPERATIVE |.. | 11/05/2018. | RAYMOND JAMES...
N L | 88,625 | 100,000 | .......... 100,000 ...100,000 0 12/15/2028.
717081 AQ 6 |PFIZER INC .. 1 03/01/2018. [ MORGAN STANLEY.......ccooovemrrrimmmriirennes | covvrrnnnrsnnnsssnnssnns | eevennens 100,000 | ..., 100,000 ...100,000 0 03/01/2018.
760296 FH 1 |Republic Bank & Trust Company. .1 10/22/2018. | RAYMOND JAMES........coonvvrrrrrrnnernane | cvnveereneessnnissneens | oereeennn 100,000 | covivnec 100,000 ...100,000 0 X 10/22/2018.
822582 BA 9 |SHELL INTERNATIONAL FINANCE BV.. ..|C| 11/15/2018. | RAYMOND JAMES ..100,000 ...100,204 (204) . 0. 11/15/2018.
842587 CL 9 |SOUTHERN CO .. | 06/07/2018. | RAYMOND JAMES... 98,437 100,000 99,937 17 . (A7) e (1517) | 09/01/2019.
3899999. Total - Bonds - Industrial and MISCEIANEOUS. ...ttt | 1,951,563 | ......2,000,000 | .....2,019,044 2,003,044 0 (1,295) 0] 2001,748 [ | (53,072)] .......(53,072) | .....51,408 | XXX
8399997. Tl - BONMS - PAT 4.ttt e | 4,752,852 | ...... 4,877,269 | ......4,945,388 | .........4,845,224 0 (6,896) 0] 4,879,788 | .00 | ..(133,684) | .....(133,684) | ....120,591 | XXX
8399999. OB - BOMAS. .o s | 4,752,852 | .....4,877,269 | .....4,945,388 | ......... 4,845,224 0 (6,89) O 4,879,788 | .o 0..(133,684)) .....(133,684)| ...120,591 | XXX
Preferred Stocks - Industrial and Miscellaneous
446150 40 1 JHUNTINGTON BANCSHARES INC...........cooveec.. [..]02/22/2018. JRAYMOND JAMES...........oooooeomessesssciiis | evsseseeeee 50.000 | ...coe:40,853 | .ooiiiiiriiiiirii 40,853 | oo | e 0 1,063 XXX
8499999, Total - Preferred Stocks - Industrial and MiSCEllaNEOUS..............ccouvvviiies  wovviviinniviiiinnniiinns XXX 0 0 0 1,063 XXX
8999997. Total - Preferred Stocks - Part 4 S XXX 0 XXX
8999999. Total - Preferred SIOCKS............riviirriiriians . XXX 0 XXX
Common Stocks - Industrial and Miscellaneous
075887 10 9 |BECTON DICKINSON ORD.........ccoovermrrermrrernenens .. | 09/28/2018. | MORGAN STANLEY.......cccvmvvrreruririrnniis 38.000 9,864 XXX XXX
09075 10 0 |BIOVERATIV ORD .| C|03/09/2018. | RAYMOND JAMES... XXX XXX
17275R 10 2 |CISCO SYSTEMS ORD.. .. | 05/10/2018. | RAYMOND JAMES XXX XXX
191216 10 0 |COCA-COLA ORD .. | 08/22/2018. | RAYMOND JAME! . XXX XXX
371559 10 5 | GENESEE & WYOMING CL A ORD.... .. 1 08/22/2018. | RAYMOND JAMES..........oocvvmmrvmnrirnnnes | worrrreens 1,000.000 XXX XXX
438516 10 6 |HONEYWELL INTERNATIONAL ORD.... .| 10/01/2018. | MORGAN STANLEY........cccosivemrrrrmrrrerres | corerrinns 1,000.000 XXX XXX
446150 10 4 |HUNTINGTON BANCSHARES ORD....... .. | 02/28/2018. | RAYMOND JAMES 0.400 XXX XXX
459200 10 1 |INTERNATIONAL BUSINESS MACHINES ORD... | .. | 12/10/2018. | RAYMOND JAME: ....350.000 XXX XXX
559222 40 1 |MAGNA INTERNATIONAL ORD.........cosevrrrirrrnnns .| 05/10/2018. | RAYMOND JAMES... .1,200.000 XXX weon e | e (17,058) | oo XXX
56585A 10 2 |MARATHON PETROLEUM ORD.... .. 109/13/2018. | MORGAN STANLEY........oovvvemmrrirmrrrirannes | worrereens 1,450.000 XXX [ (ST PR (44,765) | ovveoienn XXX
76118Y 10 4 |RESIDEO TECHNOLOGIES ORD .. | 10/29/2018. | Morgan Stanley 0.667 XXX 0 XXX
85771P 10 2 |STATOIL ADR REP 1 ORD............. 02/20/2018. | WELLS FARGO. 0.127 3 XXX .2 (1) XXX
876568 50 2 | TATAMOTORS ADR REPSG 5 ORD. C| 08/22/2018. | RAYMOND JAMES........covvrrrerrernneen | v 4,800.000 | ............ 90,837 XXX 118,551 JUOTR USSR IO (40,185) | vvvvevereriins | errvireeeinnn 118,551 XXX
94419L 10 1 |WAYFAIRCLAORD .. | 08/22/2018. | RAYMOND JAMES... . .1,000.000 | ...oooee 127,089 XXX | ...34,904 [ [T PR (45,366) | .....ocvvvririnne .34,904 XXX
958102 10 5 |WESTERN DIGITAL ORD... .. | 12/04/2018. | RAYMOND JAMES 600.000 XXX 47,117 (601) AT17 XXX
G51502 10 5 | JOHNSON CONTROLS INTERNATIONAL ORD... | D| 12/04/2018. | RAYMOND JAMES... ....835.000 XXX ...38,151 6,329 .38,151 XXX
9099999. Total - Common Stocks - Industrial and MiSCellangous...............ccvceeies wvvvvrevirerivnniisiinns XXX | 640,447 | .........1,000,588 | .....(360,148) | oo O | 0 (360,148) | oo 0 o 640,447 XXX
Common Stocks - Mutual Funds
18383M 50 6 |POWERSHR ZACKS MULTIAST INM ETF.......... .. | 04/06/2018. | RAYMOND JAMES .4,000.000 77,769 XXX ). XXX
303000 35 2 |FIRST TRUST - UNIT 6135 SMALL MID CAP ST. |.. | 08/01/2018. | RAYMOND JAME .7,609.000 .98,705 XXX ) XXX
30302A 30 7 |FT 6408 ELECTION SRS 2016 UIT. .. | 11/16/2018. | RAYMOND JAME! .9,808.000 03,757 XXX ) XXX
33738D 10 1 [FRST TR IV:NA ENRGYINFRA... .. | 05/10/2018. | RAYMOND JAME! .3,300.000 74,629 XXX ) XXX
92204A 40 5 |VANGUARD FINL INDXETF.. .. | 09/20/2018. | RAYMOND JAME! . .1,350.000 98,107 XXX ). XXX
97717W__ 77 8 |WISDOMTREE:INTL MC DIV.. .. |..105/10/2018. | RAYMOND JAMES... R P 1,700.000 | ... 19,054 XXX . ). XXX
9299999. Total - Common Stocks - Mutual Funds SRR 572,020 XXX | 452,843 ). . 0l 119,177 XXX
9799997. Total - COMMON SI0CKS ~ PAI 4.t ettt | 1,502,877 XK | 1,093,200 | ... 1,585,321 | ....(492,038) | o0 | s [ ) s | 1,083,200 [ 0] ...409,587 XXX
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Annual Statement for the year 2018 of the WAYN E M UTUAL INSU RANCE COM PANY
SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B/AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
9799998 Total - Common Stocks - Summary ltem from Part 5...........ccocoviviiniiiis v ...56.150 XXX 56150 | i 0 56.150 B T DO D XXX
9799999. Total - Common StockS............ 1,559,027 XXX 01,149,440 | ......... 1,585,321 | ... (492,038) | o0 | 0 | (492,038) | .o 0 1,149,440 | 0 | o 409,567 | ......409,567 | ..... 16,528 | XXX
9899999. Total - Preferred and COMMON SIOCKS........cvevsvvsersvsvscrsvsvsvsies vt | 1,599,880 XXX | 1,190,203 | ......... 1,626,174 | ..... (492,038) | oo | o0 [ (492,038) | .. 1,190,293 | 0 | o 409,587 | ....... 409,587 | ...... 17,501 | XXX
9999999. Total - Bonds, Preferred and Common Stocks 352,731 XXX 135,681 | .........6,471,398 | .... (492,038) | . 498,934) . 6,070,080 |0 | .. 275,903 | ...... 275,903 | ...138,181 | XXX




Annual Statement for the year 2018 of the WAYNE MUTUAL INSURANCE COM PANY
SCHEDULE D - PART 5

Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1" Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16

F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
o Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and

CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B./A.C.V. | Disposal | on Disposal | Disposal Year Dividends

Common Stocks - Industrial and Miscellaneous

438516 10 6 |HONEYWELL INTERNATIONAL ORD..... ] .. | 10/01/2018[MORGAN STANLEY......ccccoooereoreeorororir. [ 10/29/2018 [MORGAN STANLEY.......oooorooceccoccverrrenss | v 1,000.000 | ... 56,150 56,150 56,150 0

9099999. Total - Common Stocks - INAUSHIIAl AN MISCEIBNEOUS. ... .cceie  ctetiiititeteit et ettt et et et et st eteteseeesesseseaesesscaesessesetesesscsesesseses et esseseses et et et eses et s et et et s ses et e ses et et eesebesaneaes et nsetennsesesannsetasans | sreserassssens 56,150 56,150 56,150 0 0 0 0

9799998. Total - Common Stocks............c.... 56,150 56,150 56,150 0 0 0 0

9899999. Total - Preferred and Common Stocks 56,150 56,150 56,150 0 0 0 0

9999999. Total - Bonds, Preferred and Common Stocks.... ..56,150 56,150 56,150 0 0 0 0

GlL3
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Annual Statement for the year 2018 of the WAYN E M UTUAL INSU RANCE COM PANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number | NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding

Common Stocks - Other Affiliates
86613# 10 4 |SUMMIT IT SOLUTIONS INC.....coovrviirirrirriinrinnrirenienereenns 8biii A =] R 257,459 [ ..o 482,108
94605# 10 WAYNE INSURANCE AGENCY, INC. 8biii NO 500
1799999. Total - COMMON SOCKS = OtNEI AffIlIAEES. ... ... e ettt ettt ettt et s et sttt etetetestetesestesetesssaesesssesesessssesessesesse e sesesesseseeeeesehesesaeseeeeoesetesesseseeasesetesnsesesas  o4etassssesassssesossssssosossesesossssesssossesesosesesesoeseheteeseheteseses et esetetessesesas e setetansesstenesetesannsssssnsnsesess | besestesessssssesssssenan 257,459 | oo 482,608 XXX
1899999, TOAl - COMMON SHOCKS. ...ttt ettt et E oo E oo E o8 EE oL eE oo E oL e oo 1eEE et ffteeeeaeeLeee b e e e oLt E oLttt e ettt en s senesnine | conionseossssssnesenenes 257,459 XXX
....... 257,459 XXX

1999999. Total - Preferred and Common Stock.

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.....

2. Total amount of intangible assets nonadmitted §.......... 0.

SCHEDULE D - PART 6 - SECTION 2

CUSIP Identification

Name of Lower-Tier Company

Name of Company Listed in Section 1
Which Controls Lower-Tier Company

4

Total Amount of Intangible Assets

Included in Amount Shown in
Column 8, Section 1

Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date

5

Number of Shares

6

% of Outstanding

NONE




Annual Statement for the year 2018 of the WAYN E M UTUAL INSU RANCE COM PANY

SCHEDULE DA - PART 1

ned December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Ow
5 6 7

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 1 14 15 16 17 18 19
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase | (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued Rate of | Rate of | Paid | During Year Interest
Bonds - U.S. Political Subdivisions (Direct and Guaranteed) - Issuer Obligations
CLOVIS N MEX MUN SCH DIST NO 001....cceruererrersressnneressersensnsens | .. ] 09/20/2018. ] Not Provided [08/01/2019.] . (623)] .. 200,000 202,120 LY A T [ 3.00 | ... 1.71 |FA.....
1899999. U.S. Political Subdivisions (Direct and Guaranteed) - Issuer Obligations. .(623) 0 200,000 202,120 1,467 XXX XXX XXX
2499999. Total - U.S. Political Subdivisions (Direct and Guaranteed) (623)] ... 0 200,000 202,120 1,467 XXX XXX XXX
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
CISCO SYSTEMS INC.......ccoovivennce: [ [..109/20/2018. [NOt AVAIIDIE..........ooooeseseescccccvseeeeessssss e ssseeeessssss e [09/20/2019.] ................ 99,321 100,000 .99,064 1K RO I 140 | ... 2.36 |MS.....
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........cccoicuereiiiieiieiiiies ettt ....99,321 0 100,000 .99,064 393 0 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ...99,321 0 100,000 .99,064 393 0] XXX XXX XXX
Total Bonds
7799999. SUDLOLAIS = ISSUET ODIIGAHONS. ... veureittetiiter st fb et | cerbnienines 300,818 0 300,000 301,184 | ... 1,859 | oo, 0] XXX XXX XXX
8399999. Subtotals - Bonds ...300,818 0 300,000 301,184 XXX XXX XXX
9199999. Total - Short-Term Investment; ...300,818 0 XXX 301,184 XXX XXX XXX

AR




Annual Statement for the year 2018 of the WAYNE MUTUAL INSURANCE COMPANY

Sch.DB -Pt. A-Sn. 1
NONE

Sch. DB - Pt. A -Sn. 2
NONE

Sch.DB -Pt. B - Sn. 1
NONE

Sch. DB - Pt. B - Sn. 2
NONE

Sch.DB -Pt.D - Sn. 1
NONE

Sch.DB -Pt.D-Sn. 2
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25



Annual Statement for the year 2018 of the WAYNE MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
PNC BANK 4,658,929 | XXX
FEDERAL HOME LOAN BANK 5,069 | XXX
FIRST EMPIRE SECURITIES 122,917 | XXX
RAYMOND JAMES 180,137 | XXX
MORGAN STANLEY. 895 | XXX
WELLS FARGO - 829 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 4,968,776 | XXX
0399999. Total Cash on Deposit XXX | XXX 0 0 4,968,776 | XXX
0499999. Cash in Company's Office XXX | XXX XXX XXX e, 200 | XXX
0599999. Total Cash XXX | XXX 0 0 4,968,976 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 2,812,720 |4. April 3,546,546 (7. July. 5,061,682 | 10. October. 5,247,817

2. February. 3,192,965 |5. May. 4,624,429 |8. August 6,433,764 | 11. November. 5,106,511

3. March 3,461,182 | 6. June 5,199,229 | 9. September. 6,152,681 | 12. December. 4,968,976

E26
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Annual Statement for the year 2018 of the WAYNE MUTUAL INSURANCE COM PANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year
1 2 ’ 3 ‘ 4 ‘ 5 ‘ 6 } 7 8 9
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
[ 949921 29 0 [WELLSFARGO:00%TR MM SW.....oooooooeoeeeeeeseeeeseseessesssesssssessssssssssssssssssss s sssssssesssesssesssessssssssesesesesssesessssssssssssssse eossssssssssssssssssssssssssssssssssssssssssssssssssssssees | [12/31/2018....... ] 1.580 | [ R | 1]
[ 8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO..........cccccccccccveeevcvies e | R [ 1]
All Other Money Market Mutual Funds
61747C 82 2 [MORG STAN | LQGS PAR..........¢ooovvvvveseseseseseses5s5s55505858 50585551 et | [12/31/2018.......] 2.000 | 90,457 | v 334 305

8699999. Total - All Other Money Market Mutual FUNGS............ciiiieiiiicieese et naens 90,457 305
8899999. Total - Cash Equivalents 98,851 306




Annual Statement for the year 2018 of the WAYNE MUTUAL INSURANCE COMPANY

OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.covcveerineriineries AL ..
2. Alaska
3. Arizona
4. Arkansas
5. California...
6. Colorado....
7. Connecticut...
8. Del .
9. District of Columbia.............c....... DC]|..
10.  Florida.
11, GEOIGia......cvceeveeverereeeee s
12.  Hawaii
13.  Idaho.
14.  lllinois
15, Indiana.......cccocomeiineriiinnniiiies
16. lowa.
17, Kansas.......covniineciinnninned
18.  Kentucky...
19.  Louisiana...
20.  Maine
21, Maryland
22.  Massachusetts..
23.  Michigan.
24, Minnesota.........cccccocruceereeennee MN | .
25, Mi ippi
26, MISSOUM......cooueeeeriercriieriiieiens
27.  Montana.......ccoeeviveiinniiinnii
28. Nebraska
29.  Nevada......oooomrineiiinniinenens
30.  New Hampshire.
31.  New Jersey.
32.  New Mexico...
33.  New York
34, North Carolina
35.  North Dakota.
36.  Ohio.......
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island.
41, South Carolin
42.  South Dakota
43.  Tennessee....
44, Texas.
45,
46.
47.  Virginia..
48.  Washington...
49.  West Virginia.
50.  Wisconsin
51.
52.
53.
54.
55.  US Virgin Islands...
56.  Northern Mariana Islands..
57. Canada
58.  Aggregate Alien and Other.... XXX XXX 0
59. Total XXX XXX 0
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898.  Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 aboVe)......cccovivniiiiisiiianinns XXX XXX 0
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