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Annual Statement for the year 2018 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANA[
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 U.S. trEASUNY SECUMEES. ....uvveveivirieeieisiieieisetesiee sttt ssesessssessessnses | sssessessssessesessssssense | ssveesssenses 0.0 [ oo | e | e (01 IO 0.0
1.2 U.S. government agency obligations (excluding mortgage-backed

securities):

1.21 Issued by U.S. gOVEMMENE @GENCIES........o.verereerrrrnrereieeeeineeseesesnsensees | eoneeseessessssssessessssenes | oesseseneens 0.0 | o | e | oo (01 IO 0.0

1.22 Issued by U.S. government sponsored agenCies............ccevvcvereieeieiees | cvvereensieessissesesiens | cveverieeenas 0.0 | oo e | e (0] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-

DACKEA SECUMLES).....vvuvvivericreiitcieiie st sebenaes | sbessesessssssesssessesesess | sevessssenas 0.0 | oo e | e [0 I 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.............cccocoveeeveies | oviveienas 2,801,731 | v 0.7 | oo 2,801,731 | oo | v 2,801,731 | oo 0.7
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...
1.43 Revenue and assessment obligations
1.44 Industrial development and similar 0bligations.............cccccvevrieiieiieiieiien | e | e 0.0 [ eoieeirrieenseies | e | errereseeene s (01 IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA...........ccooeirinrincnrnereeereeins
1.512 Issued or guaranteed by FNMA and FHLMC..
1513 AlLONET ..o s
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........ccccoocee | vovneenne 13,159,739 | ..coovvenee. 34 | 13,159,739 | ..o | v 13,159,739 | ...ceenee. 34
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........covvrininnnencsnnenenneens e | ceeeneennens 0.0 [ e | e | e (0 I 0.0
1.523 Al OO ..ot | eeestsstssssssssssnsiens | cessneenees 0.0 [ oo [ | e (O I 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDFIA SECUMLIES).....eocveeceeer ettt neeen
2.2 Unaffiliated non-U.S. securities (including Canada)
2.3 Affiliated SECUMLIES. ... ..rvuevereeeerereiecierise ettt
3. Equity interests:
3.1 Investments in mutual funds
3.2 Preferred stocks:
321 AFFIIAEE. ...t
3.22 Unaffiliated.
3.3 Publicly traded equity securities (excluding preferred stocks):

331 AFIIATE. ..ottt | ettt | rerneinens 0.0 [
3.32 UNAffili@ted.......ccooveuieiiiiiiese et eneas | erieniis 1,827,156 | .coovvvenee 05 | e 1,827,156
3.4 Other equity securities:
341 AFIIEE. ... | i 1,159,985 | ..coovvenee 0.3 | e 1,159,985
342 UNGFfiliAA. ...ttt ntnens | sessenesssnessntenssessents | seesessenes (00 I
3.5 Other equity interests including tangible personal property under lease:
351 AFIIATE. ...ttt enes | sttt entensens | ersesseens 0.0 [
3.52 UNAffiliated.......ccoveieriiiieisisccs e | et | e 0.0 o
4. Mortgage loans:
4.1 Construction and land deVelOpMENL.............ccoceeiiiiiieeeesee e eeiries | oveevssereesssesnisenes | erveesenens 0.0 |
4.2 AGHCURUIAL .....ocveicvecese ettt sssssssns | sntesessssessesesssssssense | sressssessas 0.0 [
4.3 Single family residential ProPErtiES. ........ccveveveeerieverereieeeseesee e esisnaens | sevesseseseenes 31,129 | .. 0.0 [ oo 31,129
4.4 Multifamily residential properties.
4.5 COMMETCIAl I08NS.......covireririieriseieiessses st ssenens
4.6 Mezzanine real estate 10aNS..........cccueiriereirnieineeeeee e
5. Real estate investments:
5.1 Property occupied by COMPEANY.........cccririieieiiieieieiesie s ssssessenas | eovessssessenns 373,070 | oo 0.1 | o 373,070
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt) 991,961 | .cvveveen 0.3 | o 991,961
5.3 Property held for sale (including $......... 0 property acquired in
satisfaction of AEDL).........ccceeviierici s | e 785,946 | ............ 0.2 | e 785,946
6. CONTACEI0ANS.........cveieieieiecc et ssnaas | seesnsinaas 1,107,398 | ............ 0.3 [ 1,107,398
T DBIVALIVES. ...ttt | soeniensessentseeneneninnen | reniesineene 0.0 o
8. ReCEIVADIES fOr SECUMLIES. .......uuceuieeececeeeeeieeire ettt ettt ensns | srentesssssentssssessessanes | coessessnsens (00 I
9. Securities lending (Line 10, Asset Page reinvested collateral).............covervrrrriinrnns | conreneereisnennssirnnnnes | conveerennens 0.0 oo
10. Cash, cash equivalents and short-term investments.............ccoevevieiereeieresieiiens | v 15,831,904 | ............. 41 | 15,831,904 | ..o | v 15,831,904 | ............. 4.1
11, Other INVESLEA @SSELS.......vvuvireririerisrireise ettt snssnsnssenses | sessesssees 7,210,059 | ..coovenee. 19 |, 7,210,059 | .ovooveieieisrieiisinnins | ceeeeesneneenns 7,210,059 | ...ooveee. 1.9
12, Total INVESIEA @SSELS..........overee ettt | ereeeas 382,670,438 | ......... 100.0 | ........ 382,670,438 | ...ccvovvriririinnn. (U 382,670,438 | ......... 100.0
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i Stementfor e year 20 oe. FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANAL
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDEE 31 Of PHOT YBAI........c..ciuiieeieieisiieie ettt bbbt s bbb sttt b et n st 2,226,152
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)............cc.eveiucieieiiicieisseee ettt sans 6,750

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........ccciiureieieinieieiss e 6,750

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13.....iiuiireiieriieeriecie sttt

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18...........oveieicreeeieieice ettt sttt et a s bbb bbb s s bt s s st es bbbt s st s s s e ses st enees
5. Deduct amounts received on disposals, Part 3, COIUMN 15............ciiieiiiieeeceece ettt b s s s bbbt s s sesa ettt s st eneesensanenes

6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt

6.2 Totals, Part 3, COIUMN 13.......oeiciicicescecee ettt et bbb et ae st s s et sa s s e 0
7. Deduct current year's other-than-temporary impairment recognized:

T Totals, Part 1, COIUMN 12........ooeicicteieece ettt st bbbttt ss s s e

7.2 Totals, Part 3, COUMN 10.......ccoiiieieieieiceieisie ettt bbb e bbb s e b s bt se bt naes 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt bbbt bbb a e b s bbb ss bt nas 81,925

8.2 Totals, Part 3, COIUMN O........oviieeice ettt bbb bbbttt en 81,925
9. Book/adjusted carrying value at end of current Period (LINES 1+2H+344-5F6-T-8)..........cvururirrrireieireeiieieeeieseeseese ettt b bbbt nen 2,150,977
10.  Deduct total NONAAMItIEA @MOUNTS............ciuuiiiiiiiiieriirr ettt
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10)........ciiiiiiiiiiisieieiseee ettt bbbttt ans 2,150,977

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDETr 31 OF PHIOr YEAT.........c.cucveierieieiieesies ettt st sees 609,764
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........ccuinrrinineisssssess sttt assesssssessens

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........co it eees 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12........ooiiiiciiiieiceeeee ettt bbbt bbb s bbb sa st

3.2 Totals, Part 3, COIUMN 1. ..ottt bbbt bbb bbb sa s s st 0
4. ACCTUAIL OF QISCOUNL.......vouverieseeaeeies ettt 8818188+ R R R bR bbbt
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN ..ottt ettt ettt st a ettt s bt sb bt s st et st s en et e s s anaesanans

5.2 Totals, Part 3, COIUMN 8........cvoeiieiieieieccte ettt ettt ettt a ettt a ettt es s bt ss bt n st et st s esae bt s s aesanas 0
6. Total gain (10sS) on disposals, Part 3, COIUMN 18............cccuiuiiiieiiieieie ettt bbbt s bbb s bbb s bbb bbb e bbbt n bbb
7. Deduct amounts received on disposals, Part 3, COIUMN 15............ciiiiiiiiiecsce ettt a bbb b bbbt bbb en 238,506
8.  Deduct amortization of premium and mortgage interest points and COMMItMENE FEES..........ceviviieiiee bbb sans
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13......ciiueireiieriieiniceisiecsie sttt

9.2 Totals, Part 3, COIUMN 13......couuiiirriiieriieesiceisee st sss st 0
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 1.tttk

10.2  Totals, Part 3, COIUMN 0.t ses st 0
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccovveirerrrreirirerieneeeie e nens 371,258
12, TOtAl VAlUGHON GlIOWANCE.........oouveeeerireiseitseeieesieeeess st R8RSR
13, SUDLOLAI (LINE 11 PIUS LINE 12)...e.vevecveeeieietese ettt ettt ettt et s sttt e s a e st s bbb s s et R s s et s s bt s bbb b ettt s st s st senaen 371,258
14, Deduct total NONAAMIEE @MOUNLS.............rvueeeieeereirresieees s seess s
15. Statement value of mortgages owned at end of current period (LIn€ 13 MINUS LINE 14)........vu ittt sssse st st esssssssssessesssnsseses 371,258
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i Stementfor e year 20 oe. FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANAL
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 O PHIOr VAN .........c.ciuiucieiieeicie ettt s bbbt s bbb s st baer e 5,280,869
2. Costof acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........cc.ccueieiicieieeireieiesee ettt nans 3,858,886
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........cc.eiueieieieiieeisee e 3,858,886
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 6.t
3.2 Totals, Part 3, COIUMN 2.ttt 0
4. ACCIUAI OF GISCOUNL.......oooceeeeeisreessriseseeese s es s ss st R8RSR R8RSR

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13.......oiiieeieeceteees ettt sttt bbbt s et b bbb en st aen (382,841)
5.2 Totals, Part 3, COIUMN ..ottt sttt et st b ettt s st en st benes 59,843 (322,998)
6. Total gain (Ioss) 0N diSP0SalS, Part 3, COIUMN 19.........c.iirierirrieieeisissesssies s ss st ss st et s st 15,586
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoeviiiiirieeiceisetes ettt a s s bt bbb s ss ettt s e st en s e senenen 1,622,284
8.  Deduct amortization Of premium aNd AEPIECIALION...........c.evrurirreirririe et ss st s s s s
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...ttt et b e bbb a bbb bbb s nann
9.2 Totals, Part 3, COIUMN T4..........ooieieeeeetcee ettt bbbt bbbt bbb ann 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 15........c.oiiiiiieicicteeee ettt bbbt s b bbbt
10.2  Totals, Part 3, COIUMN 1. ...ttt bbbt b e bbbt 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-8+9-10).........ccccereiuririeriiiiciieeie ettt et 7,210,059
12, Deduct total NONAAMItIEA @MOUNTS...........ciuuiiiiiiiiriir bbbttt
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12)........c.cieiiicieieiicie ettt st bbb bbbttt sens 7,210,059
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 O PHIOF VAN .........c.ciuiuciiieeicie ettt bbb bbb s bbb e s bt baer e 351,251,640
2. Cost of bonds and stocks acquIred, Part 3, COIUMN 7.ttt bbb sttt a bbb s bbbttt 32,419,180
3. ACCTUAI OF GISCOUNL.......cveueveseeeseiaesi st ess st s s8R R s 108,284
4. Unrealized valuation increase (decrease):
A P, COIUMN 12, .ot
4.2 Part2, SECHON 1, COIUMN 15........uiiiiiiiriieriieiiresie sttt bbb
4.3 Part2, SECHON 2, COIUMN 13.......ouiiirceieerieeeieriesesse st 160,194
44 Partd, COIUMN T .ot 160,194
5. Total gain (10sS) 0n disPoSals, Part 4, COIUMN 19.........ccciiiiiiieciietese ettt ettt ettt s et st s bbb s s et s s e s bt s st et s e se st s s st see s bt enee 326,885
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c.cuiveieieiieeeieesee ettt ss e bbbttt b s s e saseas 26,852,197
7. Deduct amortiZation Of PIEMIUM............c.cciiiiueieiicteee ettt st et s sttt a st s b s s s b st s s s e s s b s s st b st n s s e s s e st st s et benes 1,415,145
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 5.ttt ettt bbb sttt b bbbttt b s s et s s bt ann
8.2 Part2, SECHON 1, COIUMN 19.......c.iieiieiieteie ettt bbbttt b s et s s st es e baes
8.3 Part2, SECHON 2, COIUMN 1B.........cuiieeieiireieieteete ettt bbbttt bbb e bbbt a s baes
8.4 Partd, COIUMN 15... ..ottt bbb s sttt et s ettt ann 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 PAMt T, COIUMN T4ttt bbb bbb a bbb e bbb st na bt nas
9.2 Part2, SECHON 1, COIUMN 17 ...ttt sttt bbb as
9.3 Part2, SECtON 2, COIUMN T4.......oouiiiiiieirt ettt
9.4 Partd, COlUMN 13- bbb 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, LINE BR(2)........ccevveueieiriieiieieeiseie s esssssseseeseens
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9+10)........cccccereiiirieriiieieeeee sttt 355,998,842
12, Deduct total NONAAMItIEA @MOUNTS............ciuiiiiiiiiitiir bbbt
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12)........c.cieiiirieiecicie ettt st bbb bbbt s bbb bsens 355,998,842
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Annual Statement for the year 2018 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANA[

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........ovvveeeerrneces | ovvevererrneneinnns 13,334,981 | oo 12,041,764 | oo 13,368,908 | ...oooeverrrrirns 13,387,134
Governments (Including all obligations 2. €aANAA. ... [ e s ettt eas | neresaes e
guaranteed by governments) 3. Other Countries
4. TOtalS. ..o | s 13,334,981 | oo 12,041,764 | oo 13,368,908 | ...coviivinriineas 13,387,134

U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS......cooveveeereereereeeeenes | oo 2,801,730 | oo 3,080,974 | .......ccooeua. 2,799,759 | ..cooovrven 2,800,000

U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOHAIS. ..uereeereresneseierssnissines | eeeneenississns st st ensns e sessnees | eemrensssssssssnssnessessnssnssnssnnsens | sesseesssssnssnssenssnssessensenssnssnsss | shsessenssnssnsensansssssensenssneseaa

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....ccvicriirrnsicescrineiines | v 36,279,846 | ...oocoiviiiriininns 38,418,614 | ..o, 36,784,818 | ..o 36,008,985
Industrial and Miscellaneous, 8. United States.......coovevvevveees | e 300,595,143 | .ocovveriene 299,562,156 | ..oovvererrennen 307,060,095 | .ooovverirerne 289,829,065
SVO Identified Funds, Bank Loans 0. CANAGA. ...t | et | s | S| chbese b
and Hybrid Securities (Unaffiliated) 10, Other COUNMIES.....erererrreariins | corerresesnsassssssssenssssssesssenes | sesessssssmsssssssssssssssnssnssssesses | oessansssssessansansssssessensasssnssens | sessessosssssssssessansssssesssnsnssnses

11. Totals... ..300,595,143 ..299,562,156 .307,060,095 .289,829,065

Parent, Subsidiaries and Affiliates 12, TOaIS ..o | e e ettt ettt ettt ettt e e

13. Total Bonds.... ..3563,011,700 ..363,103,508 .360,013,580 | ..ovvrrieineee: 342,025,184

PREFERRED STOCKS 14. United States...

Industrial and Miscellaneous (Unaffiliated) 15. Canada........ i e

17, TOtalS. oo | o [ 3512 | o 0

Parent, Subsidiaries and Affiliates 18, TOtAIS.....cvoeieiiririiriiriinis [ | crisnesns e sns s st | srbisnsisnsi st
19. Total Preferred Stocks.....co. | covvievicreiiieiicieiiinad { 3512 | oo 0

COMMON STOCKS 20. United States........covuvevmernncs | covrveveverinecinenns 1,827,156 | oo 1,827,156 | ..o 1,861,915

Industrial and Miscellaneous (Unaffiliated) A R =T - T OO Do OO
22. Other COUNMIES........ocuniineies | o | oonissississsssississesnissnissnes | consssnssssss s

23, TotalS. ..o | v 1,827,156 | ..o, 1,827,156 | ..ovvervcericiees 1,861,915

Parent, Subsidiaries and Affiliates 24, Totals. ... | v, 1,159,985 | ..ocvvciiciiciinene 1,159,985 | .o, 122,511
25. Total Common Stocks........ | .cccccovvvvcrnnenen. 2987141 | oo 2987141 | .covvvc 1,984,426

26. Total StOCKS....urermmrmssmmrsssness | o 2,987,141 | oo, 2,990,653 | ..ooovvrennirniniinans 1,984,426

27. Total Bonds and Stocks...... | ....ccccceueene. 355,998,841 | .occvevevircin 356,094,161 | ...cocvovevree 361,998,006
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Annual Statement for the year 2018 of the FIRST CATHOLIC SLOVAK UN|ON OF THE UNlTED STATES OF AMERICA & CANADA

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
...3,943,679 1,774,115 | ... ...22,749,153

17,103,419

............... 1,402,289

............... 2,801,730

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

XXX
XXX
XXX
XXX
XXX
XXX

XXX

5.1

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

............... 1,867,087
249,717

............. 37,021,610
....749,581

............. 36,030,129
249,717

5.7

............... 2,116,804

............... 1,168,723
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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

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

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

1
Total
Publicly Traded

12
Total
Privately Placed (a)

6.1
6.2
6.3
6.4
6.5
6.6
6.7

Industrial and Miscellaneous (unaffiliated)

1,488,135

2,107,270 |..

............. 37,024,480

..306,683

..... 22,037,153 |..
...... 458,386 |..

34,879,225
41,254,876
..1,460,613

........... 150,648,022

.139,738,162 |...
...... 8,861,714 | ...
1,347,244 | ...

........... 146,590,278

175,291

..137,641,580 |....
..8,532,558 | ...
..2,039,057 |....

........... 150,648,022

139,738,162 |....
..... 8,861,714 |....
1,347,244 | ...

71
72
7.3
74
75
7.6
7.7

Totals

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Parent, Subsidiaries and Affiliates

9.1
9.2
9.3
9.4
9.5
9.6
9.7

TOAIS. ...

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Bank Loans
NAIC 1
NAIC 2.
NAIC 3.
NAIC 4.
NAIC 5
NAIC 6
Totals
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Annual Statement for the year 2018 of the FIRST CATHOLIC SLOVAK UN|ON OF THE UNlTED STATES OF AMERICA & CANADA

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

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)
11. Total Bonds Current Year
11.1 6,026,814 |.............19,003,036 |.............48,430,460 |............. 85,864,736 | ....ccovnn.. 47,433,496 | .ooovvvrervreiieeenn0 ] 000000 206,758,542 | o D79 [ XK [ e XK [ 206,758,542
2,107,270 |.............30,899,832 |.............22,037,153 | ......c...... 43,688,749 |............ 41,254,876 | ...ooovvvnrinriinnnd0 [0 139,987,879 | 392 [ XXX [ XXX [ 139,987,879

.3,901,59

1

8,861,714

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

Total Bonds Prior Year

............. 13,394,079

4,575,600 |....

............. 13,042,555
.20,125,189

............. 29,707,150

23,048,367 |..

............. 51,733,303

47,529,232 |....

209,372,968
138,391,161

........... 209,372,968
..138,391,161

..8,632,558 |...

349,000 |.... 2,040,943 975,108 |.. 8,532,558
......... ..996,213 490,818 . 2,039,057 . ..2,039,057 |...
................. 175,291 | oo reerrennnn 175,291 reveerereennn 175,291
12.7 Totals.........c....... 18,318,679 |.... .36,380,192 |.
12.8 Line 12.785@ % 0F Col. 9.....oocvviereeccsiccce s | e, 5.1 ....10.1
13. Total Publicly Traded Bonds
6,026,814 |............. 19,003,036 |............. 48,430,460 |............. 85,864,736 |............. 47,433,496 | ..o | e 206,758,542 | ..covvvvrrriinnn 579 | 209,372,968 | ...ccoovvereererannns 584 | .. 206,758,542
2,107,270 | ..o, 30,899,832 |............. 22,037,153 |....coevnun 43,688,749 |............. 41,254,876 B I 139,987,879 | ..o 39.2 [, 138,391,161 | covvevierveeeeenn 386 | e 139,987,879

3,041,125 3,901,591 | .o 1,460,613 | oo [ e 8,861,714 | o5 8,532,558 | 24 | 8,861,714 |...
.492,463 ....548,099 | ... .1,347 244 1,347,244 | ..
.............................. 0.
............... 8,134,084 |.............53,436,455
13.8 Line 13.7asa % of Col. 7..... 2.3 ...15.0
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11..........ccccoevvveeer | vvvvvviiiiiican 2.3 | o 15.0
14, Total Privately Placed Bonds

14.8 Line 14.7 asa % of Col. 7.....

14.9 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.

(b)  Includes $ 0 current year of bonds with Z designations, $.......... 0 prior year of bonds with Z 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.
(¢) Includes$......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5* or 5GI designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on

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$.....3,943,679;

NAIC 2 $

.......... 0; NAIC3

i 0;

NAIC4S§.......... 0;

NAIC5S......... 0;

NAIC6S.......

..0.
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SCHEDULE D - PART 1A - SECTION 2

ed December 31

Distribution by Type

1 Year
or Less

Maturity Distribution of All Bonds Own
1 2

Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

Over 10 Years
Through 20 Years

Over 20
Years

No Maturity

Date

Total
Current Year

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

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..

3,943,679

...3,943,679
.13,159,739

..9,970,031
12,779,122

...3,943,679 |.
13,159,739 |.

.............. 3,943,679

............ 11,385,548

............ 22,749,153

............ 17,103,418

21

22
2.3
24

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

..209,461

175,242 .

X

3.2
33
34
35

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

41
4.2
4.3
4.4
4.5

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

Issuer Obligations

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

5.1
5.2
53
54
5.5

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

ISSUET OBlIGAtIONS. .....cvuveveiciiiriiseee e ens
Residential Mortgage-Backed Securities............ovvrireriuninireiieninns
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
TORAIS. ...t

............ 25,489,559
12,281,632

61

6.2
6.3
6.4

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations.
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

.......... 272,794,184
.22,184,581

.............. 3,595,405

50,420,134

............ 59,826,701

.......... 109,158,190

............ 77,594,713

.......... 294,978,765

.......... 300,595,143

71

72
7.3
74

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

8.1

8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates
Issuer Obligations

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

1 2 3 4 5 6 7 8 9 10 1 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
9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO..........cccccvuvevvrivivcnirecns | veveineans )%, 0. GO IS )9, GO R ). 0.0, SO )%, 0. SO IS XXXt [ | e [0 0.0 [ | e 0.0 | et | e
9.2 Bond Mutual Funds Identified by the SVO..........cccevvrvinenininincinnnns oo 0,0 S D0 N D0, S 0,0 S XXX eeverrnrnns [ erenrneinsmisnsnsssessenenns | nsenenensnessesseanen O 0.0 [ | e 0.0 | |
9.3 TOAIS..oveeeeeiisei s | eninene 0,0 SN [ D0 S T D0, S 0,0 S [ D, T TR 0 [ s (O 0.0 [ i {01 0.0 | oo 0 [ o 0
10. Bank Loans
10.1 BaNK LOANS = ISSUB........couviircriiiririciiiiieiisieieeieneneinisniensinssenses | censinssensninssesseeneienes | srntiessnssinssesesnsiesens | srsesseenssessesnssesesenees | ceenesessessersssnsensssnses | oseessernesesenesssnsen | oeserees ) 0,9 GO IR [0 R 0.0 { v ), 9,9 NN U XXX it [ e | e
10.2 Bank LOANS = ACQUITE. .......cvuririviriiiininiietiisieieinieisissseisssseseessesenens | crsnenisssesnsssnsnsssennnns | sonnsssrsnssssssmsesrnnies | srnsserssossesssssessnsssses | auesssssessrsnsssessssserns | nersrsssessssssesesssssesnnne | corssesens XXX vivrinie | v [ I 0.0 | .0, ST P XXXt

60IS

10.3 TOAIS. .o snsensnesnsensesssssnssnsnsnsensens | eonsssnensensnrsnssnseenss0 | avinrnernnnnnsnnennennendd | onnnnissisnisinsinnienns0 | o0 | i 0 oo XX | cveveceeeiicieieenn0 | 0.0 [, XXX.ooovvvens [ XXX............
1. Total Bonds Current Year
11,1 ISSUET OblIgAtiONS........vvvvveriireieiecece e eisssssenees | eeennnnnn.8, 134,084 | ... 53,436,379 |............ 71,232,681 | ..........132,053,817 |............ 78,763,436 | ....... XXX.ocoeires | 0000..343,620,398 | o 96.3 [ ) 0.9, GO P XXX,
11.2 Residential Mortgage-Backed SECUNLIES...........oovueerirrerinnnencinires | cevevneniensinniecneend [ v 76 | e e 1,949,357 | 11,385,548 | ..o, XXX e | 013,334,982 | 37 ) 0.0, GO P XXX,
11.3 Commercial Mortgage-Backed SECUTIties...........cccurrurrrernrnrrerernnines | covrvrrerinnnereieen | 0 | 0 0 [ 0 [ coeeeee XXX [0 |00 | )., S I ) .0 S
11.4 Other Loan-Backed and Structured SeCUrties...........cccouvervvveeiireesis | ceeveeeiiessieis (01 {1 (01 (01 0 [ oo XXX v | v 0 | eveeieiiieeenn0.0 | ) 0.9, GO P XXXvvevra.
11.5 SVO Identified FUNGS.........c.coevcvireieicesiceeeeeeecese e | cveeienan D0.0 G D00, S ) 0.0 I D D 0.0 SN XXX oo | eeveereeeeieeeieeieen0 | eveeceeceieeieeenn0 | 0.0 [ ) 0.0 I N XXX
11,6 BANK LOANS.......cooevieieiiiiiieietce ettt snaenes | erestesiesessesssssesaneand (O (O P [ (O 0 oo XX [0 | e 0.0 [ 0.0 ST I XXX,
TAT TOAIS. ..ottt | eneesenaenaas 8,134,084 | ............ 53,436,455 | ............ 71,232,681 |.......... 134,003,174 |............ 90,148,985 | .....ccceeveveverennl0 | 00...356,955,380 | ....................100.0 ... XXX oovivees [ e XXX
11.8 Line 11.7858 % Of COL 7...vvveivieieicietse st nensniens | eviesisssssssesiessneas 2.3 | e 15.0 | oo 200 | oo 375 | i, 253 | civiiiiieeeieeen00 | i 100.0 | b XXX i 0.0, ST P XXX,
12. Total Bonds Prior Year
12.1 1SSUET OblIgAtIONS........covvevieireiiieieiceie s | eeenienans 18,318,679 |............ 32,106,304 |............ 52,097,146 | .......... 130,370,935 |............ 78,163,176 | ..cooooe. XXX [evreeee e XXX | e XXX | 0000000 311,056,240 | oo 8 | 311,056,240

12.2 Residential Mortgage-Backed SECUMLIES.........cccvviivniienicsiieiens [ v .
12.3 Commercial Mortgage-Backed Securities.....
12.4 Other Loan-Backed and Structured Securities
12.5 SVO Identified Funds

12.6 Bank Loans

..2,124,297 |. ..18,493,780 | ... .22,562,830

..... 47,454,796 |.

12.7 Totals
12.8 Line 12.7 as a % of Cal. 9.........

............ 18,318,679 |............36,380,193 | ............54,221,444 | .........148,864,714 | ..........100,726,006
........................ 51 | e 10 |15 415 | . 2801

13. Total Publicly Traded Bonds
13.1 1SSUET OblIGAtIONS......c.ucvieveeicrirircireeseie e seenetenes | reeeeeeneens 8,134,084 |............ 53,436,379 | ...ccovene. 71,232,681 | .......... 132,053,817 |..ccoouve. 78,763,436 | ..o XXXeoriviviees [ 0000000.343,620,398 | o963 | 311,056,240 | .o 8 | 343,620,398
13.2 Residential Mortgage-Backed SECUNIES...........c.cocrrurieeniinercrnininens [ e 11,385,548 | oo XXX e | e 13,334,982 | 3T [ 47,454,796 | .o 132 | 13,334,982 |.
13.3 Commercial Mortgage-Backed SECUNIES. ..........ccceuierrireereiiiesiiieeies [ ceeieesiieseissieenns | eerissisissseesnissssnes | sovssesessssssesssssssssssees | seseessssssssssssesssssseses | sesessssnsesessnsessssnsesenss | soreererss XKumrerensnens | eonrvnrersnsereensnrersens0 | evevnreieisnieiennnenn0.00 | oo
13.4 Other Loan-Backed and Structured Securities

13.5 SVO Identified FUNDS.........ccooevrrireriereeeriesneenneesnesenieees | eevnreee e XXX | cereeeeee XXX s | e e XXX s | e e XXX i | ereeeee XXX [ | e [ o020 [0 |00 | 0
13,6 BaNK LONS......ouieciiiieieiicie ettt ssssesessssssessnns | sresensssessssnssessnsssessns | sressssessssnsesessssssassnsns | sressssessssesessssssesansnes | susesessssssesessnsesessssesas | sesessssssesessnesassnsesanas 0 |t XX | e e XK | e 0
13,7 TOAIS ...ttt nes | eneesesenaas 8,134,084 | ............ 53,436,455 |............ 71,232,681 |.......... 134,003,174 |............ 90,148,985 01.....358,511,036 | ...................100.0 |.......... 356,955,380
13.8 Line 13.7.85@ % OF COl. 7. | eveisessieissseseesena 2.3 | s 15.0 | oo 20.0 | v 375 | e 25.3 . O e XXX s e e XXX e e XXX | e 100.0
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11.......cccecvvrieiniiinininiaes | cevivisieiinieiainina 2.3 | s 15.0 | i, 20.0 | v 375 | i 25.3 . 0 e XK L XX e Levieieeee XXX | e 100.0

14, Total Privately Placed Bonds
14.1 Issuer Obligations
14.2 Residential Mortgage-Backed Securities...
14.3 Commercial Mortgage-Backed Securities,
14.4 Other Loan-Backed and Structured Securities
14.5 SVO Identified Funds
14.6 Bank Loans

14.7 Totals
14.8 Line 14.7asa % Of Col. 7..coovvevevvrceeiceseeenes
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11
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Annual Statement for the year 2018 of the FIRST CATHOLIC SLOVAK UN|ON OF THE UNlTED STATES OF AMERICA & CANADA
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year. 9,970,031 9,970,031
2. Cost of short-term iNVEStMENS ACGUITET............ovueueiiieieiieeeecee st sssesnns | eesssesessssstesessesesessssesessssesessnsesenas 3,943,679 | oo BL943,679 | ottt tees | ceaeaeaeaer e ea et ettt ettt et et et et ebetetebetetebetebetebetets | sreseseseseseaeseaeeeeeaeaeaeser et et et et et et et et er et et et etetetens
3. ACCTUAI O GISCOUNL. ..o | bbbt 0 [ o | b | Shhe bbb | Sh e
4. Unrealized valuation INCrEASE (ABCTEASE)........ueuiuiriuriireiriiieieieeieisise sttt sse ettt b s besnses | sesesesesassebesassesessssebes st ses st e b bensetessssesesannn 0 | ettt nres | ket b et ettt h bttt es st seesebes e retesanne | Shtaehebesse et et e s et bR bt s et b e R bt et b et st et sies | ebieretet e r et bRt h bbbttt
5. Total gain (I0SS) ON GISPOSAIS........cuvuerieireereiriiriseieitie ettt sttt eb bt ss s einnts | seseeseenstesseb et ee s s b ss st ns e 118,456 | oo TABLA56 | ...vviieeeeicieteisiets ettt stens | neseteset et e st s ettt et b s sttt st s et tenesets | Hretesanaeae s et h et e et e sttt et b n e s bt tes
6. Deduct consideration reCeived ON GISPOSAIS. ...ttt sssssesaes | fessessssssessessssssesseenesestesesssenes 10,088,487 | ..o L0 T U O
7. Deduct amortization Of PIEMIUM...........ceviieieiiiiieieicisseie ettt ss bbb st s | stessebsstessessessesessesses st ens s b st s bt s s ssesed 0 | ettt | ebere ettt h bbbttt s bt s e bt nene | Sttsehebe sttt h bR bt R bR bt b et n bt sies | ebeerebet e bbb bbbt
8. Total foreign exchange change in book/adjusted CarMYING VAIUE. ..ot | reseeseeseiess s ees et nes 0 | ettt nres | eberetet et s ettt e st ettt s st s ensesessesesesanne | ShtiesetesseE et et e s et R s Rt e s et b e st et e st santesenses | ebsesetessaete b s sttt e st s ettt et st s et e
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+5-6-7+8-9)........ccocrvururriininniiriiiieinins | e 3,943,679 | oo 3,943,679 | oo 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNLS...........c..ovieirieiirticise e | free b es bbb LO OO OO OO OO OO OO OO POT O OO PO OO OO OO OO OO PO OO OO PO UP OO POT Rl FOTOP OO PO OO PO PO PO UO OO PO OO PO PO
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....veuiiiiiiisieieissieserssrsssssssesssssseessssnes | eessssassesssssssesssssssessesssssssassessssns 3,943,679 | oo 3,943,679 | oo (01 (0 0
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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

Sch. E - Pt. 2 Verification
NONE

Si11, SI12, SI13, Sl14, SI15
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SCHEDULE A - PART 1
NED December 31 of Current Year

Showing all Real Estate OW
6 7

1 2 Location 5 8 9 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./A.CV on Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
OFFICE SPACE & LAND........couutiiirirriiiinriesiiesiessiesisssissseesse s sssssssssssesssesnes. | oeesnenens INDEPENDENCE . | 01/01/1987. | 01/05/2011. | ..ecvvvverecs 867,285 | ... | s 363,070 | oo 532,800 19,634 [ oo [ s (19,634)
LEASEHOLD IMPROVEMENTS.....ccoouiiiiiiinsissrisnissenssssssses s essssssssssssssssssssssness | cnsesssnens INDEPENDENCE.. . | VARIOUS... | 01/05/2011. | ... 353,228 | ..o | e 10,000 10,000 5,000 (5,000)
0299999. Properties Occupied by the Reporting Entity - Administrative. ,220,513 0 373,070 ...542,800 24,634 (24,634) 0 . 181,759
0399999. Total - Properties Occupied by the REPOMING ENtItY........vuuuireuiiesirisirsiersiese st stisisis ceiessssess s ssss sttt | senssenisenes 1,220,513 0 373,070 | oo 542,800 24,634 | .0 | 0 (24,634) [0 I 0 181,759
Properties Held for the Production of Income
ROCKSIDE BLDG LEASED UNITS.......ccoomriiririmeeiiisenierisesesseessssssesssssssenssessses | coeeseeens INDEPENDENCE........... OHIO. | 01/01/1987.| 01/05/2011. | ............. 1,517,425 | ........... 393,337 | oo 1,067,200 39,326 | ..o | e (39,326) [ ..ovvreerrererierrienin | i 360,294 | ...ooovrierinee 72,785
LAND ESTATES......tiimiireiieiieeise st isssisssise s sssss st issssssins | eeesaneens MIDDLETOWN 01/01/1910. | 02/20/2018. | ....ccvvvurrrnce 35,102 | cooorereeieeireeineienns | e 35,102 | ovrerrirns 458,000 | ...voovireercireiienii [ s | s 0 [ v | e | s
PRINTERY BUILDING & LAND........ccocovervmirierirnnnne .. | MIDDLETOWN.. 01/01/1975.| 02/20/2018. | ....c.ee0.e. 1,328,851 | oo | ceveriieniinennnn 3,000 | e 4,700,000 13,265 (13,265)
LAND DEVELOPEMENT .......ooovvvrrireerrinerinrinns . | MIDDLETOWN.. 01/01/1986. | 02/20/2018. | .....vvverrveeAT1,000 | oo | eeeerneennnd70,090 | e 2,272,600 |....... 0
LAND IMPROVEMENT ESTATES........covtvuriiiinnrierierisseissisesiessssesssensssssssssenens | coeeenenens MIDDLETOWN 01/01/1975.| 02/20/2018. | .....cvce0ree 298,374 | oo | v 90,432 | i 1,328,200 A700 | oo | e (4,700) [ oo [ erreriersrienerienes | e
ESTATE BUILDINGS.......coovuiieiiirinississsnsssssssnssssesssesssnsssssssensssssenssssisssnssnssssnssnssns | cnsesssnens MIDDLETOWN 01/01/1965. | 02/20/2018. | ... ..64,562 | ..o, ...641,200 | ....... 0
0499999. Total - Properties Held for the Production of Income.............. ,715,314 0 991,961 0,467,200 57,291 (57,291) 0
Properties Held for Sale
LAND - MIDDLETOWN... .. | MIDDLETOWN.. 01/01/1986. | 02/20/2018. 562,675 562,675 2,280,000 0
DOUGHBOY MEMORIAL PLAZA ......cocooviininnnnes . | MIDDLETOWN.. 12/31/2014. [ 12/31/2014. | ... .190,813 223271 | oo 216,521 |....... 0
0599999. Total - Properties Held for Sale........c.ccoovseiiniin 753,488 0 785,946 ....2,496,521 (O oo oos 1 OO 0 0 0
0699999. Totals.... ..5,689,315 0 2,150,976 .13,506,521 81,925 | .o | e 0 (81,925) 0
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Annual Statement for the year 2018 of the FIRST CATHOLIC SLOVAK UN|ON OF THE UNlTED STATES OF AMERICA & CANADA

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
1 Location 4 5 6 7 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
DOUGHBOY MEMORIAL ADDITIONAL COSTS.......oiiiiminieismiseisnsssesseensssissssssssssneenes MIDDLETOWN. ... sisnieisneeses IPA ....... IVARIOUS... GINGRICH MEMORIALS; TR STONER, GENERAL CONTRACTOR; ARNOLD ELECTRICAL........ccc. [ .ovenne. 6,750 | oo | 6,750
0199999, Tl = ACGUIFEA DY PUICRESE. ..ottt ettt ettt st e eesteseessetseesetessassess | oekassessessessssessessesassessessessesessessetasssesesseesesaeseesetsesesessessesaesensesssssesessessesanses  &essessesassessessessesessessetassessessessesassessetsssesessessesassessetsesassessessessesessessesnsessessessnsansessesssssssessessssansessessssensassessnsans | onsesea 6,750 | oo [ 6,750 0
0399999, TOAIS.........cooeviiiiiiiieiicieeiis et es | S4seeE b s LS E s ReELeLeeeeeReeRee | Leiess e b s LSS | e 6,750 | o0 6,750 0




Annual Statement for the year 2018 of the FIRST CATHOLIC SLOVAK UN|ON OF THE UNlTED STATES OF AMERICA & CANADA

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 11
Expended for Current
Additions, | Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's Less Amounts Exchange Gain| Realized Gain | Total Gain Interest Repairs and
Disposal and Changes in | Encumbrances Year's Impairment 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 on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred

€03

NONE
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Annual Statement for the year 2018 of the FIRST CATHOLIC SLOVAK UN|ON OF THE UNlTED STATES OF AMERICA & CANADA

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 - Residential Mortgages - Insured or Guaranteed
98B.....ooee s | s East MllSbOro...........c..vriiieiieceeseeiee PA........ 08/01/1996. | ..... 8.50 T2, 717 | et [ e | e | et | et | e 81,000 | 08/01/1996
1023 s | e Canfield. ..o OH......... 06/01/1992. | ..... 8.50 18,412 | i 103,300 | 06/01/1992
0299999. Total - Mortgages in Good Standing - Residential Mortgages - INSUred OF GUATANEEE. ...ttt sis et ses sttt enses 31,129 .0 0 0 0 184,300 XXX
Mortgages in Good Standing - Commercial Mortgages - Insured or Guaranteed
1039........ | ........... | Middletown 01/01/1995. | cvvovvrvvnrenes 70 | 340,128 | ..o 4,700,000 | 02/20/2018
0499999. Total - Mortgages in Good Standing - Commercial Mortgages - INSUred OF GUATANTEET. .........ceovr ettt ottt ees et es et ses sttt ses e ee et sns s ...340,128 0 0 0 0 4,700,000 XXX
0899999. Total - Mortgages in GO0 StANAING. .. ....cvuurerireiiieeriiisii st ..371,257 0 0 0 0 4,884,300 XXX
3399999. Totals.......cocoovvveerrerreererenneens ...371,257 0 0 0 0 4,884,300 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.
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Annual Statement for the year 2018 of the FIRST CATHOLIC SLOVAK UN|ON OF THE UNlTED STATES OF AMERICA & CANADA
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

NONE




Annual Statement for the year 2018 of the FIRST CATHOLIC SLOVAK UN|ON OF THE UNlTED STATES OF AMERICA & CANADA

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

903

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 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 With Partial Repayments
0988......cvrmerirrereriririanerinns East Millsboro.............ccoc.u.. .| 08/01/1996. | VARIOUS... 5274 | ovoevieeieeissiesiiienns | cevvessiesiesissessinnes | 0
1023.. Canfield 06/01/1992. | VARIOUS... 3,479 0
1039, Middletown..... 01/01/1995. | VARIOUS... | ... | orererssisseisnsssissssnsinnes | aesnssessssessssssosssssnsss | sosseensnsssssnsssssnssnsies | oosesssisssssssnsssssssssssssees | anesssssnsosssnssansnsssonssed | vonnnnninssnsnsssseisnnnns | coennsnesien s 209, 198 | vares 229,753 [ oooveiiieereiieeiiieies | e 0
0299999. Total - Mortgages With Partial REpayments...........covevieieriesreieisesce s eeeeseeseeas 0 0 0 |0 |0 [ nnn...238,506 | ... 238,506 0 .0 0
0599999. Total Mortgages..........cccevureereererninreieereiriereienes 0 0 0 [eoereieeeeriireneneen0 |0 | eeeinn.238,506 | ... 238,506 0 .0 0
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Annual Statement for the year 2018 of the FIRST CATHOLIC SLOVAK UN|ON OF THE UNlTED STATES OF AMERICA & CANADA

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

SCHEDULE BA - PART 1

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig-
nation
and Current
Admini- Current Year's| Year's Other-
strative Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Symbol Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
/ Market| Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Indicator| Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated
000000 00 O |UBSHEDGE FUNDS........ccccooovrrimirreriereireireieneiiens | veieinns CLEVELAND............ OH..... UBS FINANCIAL SERVICES GROUP............cccovuuene. 1FE...... 12/01/2012] ....... 13 | s 4,772,188 | .........4,709,169 | .........4,709,169 | ....... (260,805) | ...ovvvveerrrirerns [ e | e | e | |
000000 00 O |MAIWEALTH DIVIDEND STRATEGY FUND . | CLEVELAND.. .. |OH..... MAI WEALTH ADVISORS LLC 01/31/2013] ......... 5 ..1,000,000 (44,962) | ..o [ e | e | e [,
000000 00 0 [CLUTTERBUCK SPECIAL SITUATION FUND... . | CLEVELAND.. .. |OH..... CLUTTERBUCK CAP MANAGEMENT LLC.. 08/31/2013] ....... 11 ..1,000,000 e TT074) [ i [ | s |, [
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated............ccoiiiiiiiiiissic s 6,772,188 | ..........7,210,055 | ........7,210,055 | ....... (382,841)
4499999, SUDOLAL = UNAFIHIBEA. ...ttt 1eEE 110 44£8£EEfoEEE L8 4L 1R E LR E L1 E R4 LE AR E Rkttt | nnernnins 6,772,188 | ..........7,210,055 | .........7,210,055 | ....... (382,841) | ..
4699999. Totals 6,772,188 | ..........7,210,055 | .........7,210,055 | ....... (382,841)
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Annual Statement for the year 2018 of the FIRST CATHOLIC SLOVAK UN|ON OF THE UNlTED STATES OF AMERICA & CANADA

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 1
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of

CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition |JAmount of Encumbrances| Ownership
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated

000000 00 O | UBS HEDGE FUNDS.....c.coititiitiisniisseis ettt CLEVELAND......cooiiiiiiiiiscsnsssneniis OH........... UBS s VARIOUS...| ...ccovveane 13 3,858,886 | ... e | s 0.010
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated.......... 3,858,886 0 XXX
4499999. Subtotal - UnGffilIBTEA. .......eveereererereiiiirisieiss ittt 3,858,886 0 XXX
4899999, TOAIS.......vevrererreeeseiseriris ettt R RSk Rt s et Rt R ees | eeseLEseLeeeEeL e R RS R R E LR L i RS E e Rf R iR bt R s e R eeR | feekeLesee e R ee e R h R 3,858,886 L0 N 0 XXX
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Annual Statement for the year 2018 of the FIRST CATHOLIC SLOVAK UN|ON OF THE UNlTED STATES OF AMERICA & CANADA

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in|  Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and B./A.C.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./A.CV on Disposal | Consideration Disposal Disposal Disposal Income
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated
UBS HEDGE FUNDS-PIONEER MULTIASSET ULTRA
000000 00 O |SHORTINC. CLEVELAND OH. [UBS 05/31/2018. [ 12/31/2018. [ ...vovvvviereriicirens [ | e | v . 0 [ o | e 606,698 | ....... 604,794
000000 00 0 |UBS HEDGE FUNDS-AMBER GLOBAL OPPORTUNITY FD| CLEVELAND OH. |UBS. VARIOUS... | 05/31/2018. | . 940,157 59,843 | .o, RERZ KT [ [ 1,000,000 | ..... 1,017,490
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated............coccovsirirninns e 940,157 | .......... 59,843 | ... 0 59,843 0 [ e 1,606,698 | ..... 1,622,284
4499999. Subtotal - UNAffilied. ... nnisennea . 940,157 59,843 [ 0 | oo 0 59,843 [ I 1,606,698 | ..... 1,622,284
4699999, TOAIS. ... vvveiveetsise ettt bbbt eesiesiins . 940,157 | .......... 59,843 | oo (O IO (0 I 0 59,843 0 e 1,606,698 | ..... 1,622,284
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Annual Statement for the year 2018 of the FIRST CATHOLIC SLOVAK UN|ON OF THE UNlTED STATES OF AMERICA & CANADA

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-

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 | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - R tial Mortgage-Backed Securities
312906 2P 4 |FHLMC REMIC SERIES 1136-H 104134 | .. 116 e 6.000 08/12/1993. | 09/15/2021.
3136A8 P9 5 |[FNMA CMO PAC 2012-108 SP INV FLT.....coviermrrirerrerirenencersnesensssnsnensenes | vneens | oo | ovevvernee | e IFE [ .. 333,628 | ... 77.018 .257,920 18 oo 4.968 09/28/2012. | 10/25/2042.
3136A8 TU 4 |FNMA CMO PAC 2012-99 GC ...100.060 119,377 [V 3.000 04/15/2013. | 06/25/2042.
3136A9 HB 7 |FNMA CMO 2012-111 HS INV FLT. 118 B P 2.500 10/23/2012. | 10/25/2042.
3136A9 PC 6 |FNMA CMO 2012-128 HS INV FLT. X (162) .rn5.B72 11/20/2012. | 11/25/2042.
3136AA  6G 5 | FNMA CMO 2012-151 SBINV FLT....coovririerrinererinreneniscesserissnsnensenenennns | evvnene | o [ evnreennnes | coned TFE | vt 317,764 | 81.918 265,619 197 [T 5.697 02/19/2013. | 01/25/2043.
3136AA BP9 | FNMA CMO 2012-131 BS.....ovoiericrinereriseinenineiseniesesnesssssssensssssssssesssensns | evvnens | o | evsseesenes | oennd TFE | i, 382,778 | .o 80.231 311,783 176 B P 5.148 01/23/2013. | 12/25/2042.
3136AB  AK 9 | FNMA CMO 2012-150 CS INV FLT......cvvuvirrerimrrreriirinnrinnnenenenssnissisensinns | evivens | o [evvrrennnes | cond TFE | vt 421,130 ..o 80.519 .339,514 18 ......5.683 12/20/2012. | 01/25/2043.
3136AC  AF 8 | FNMA CMO 2013-10 HS INV FLT....coovveirrerirneereeiseineriesinnensssissenssssssensnens. | evvnens | o [ evneeenenns | oo TFE | vt 432,568 | ... 84.824 372,509 209 [V 5.151 01/30/2013. | 02/25/2043.
3136AD  BP 3 |FNMA CMO 2013-23 TS....covviierineernernersnrssiennsissesesiessnsssesesssssssnsssssssssssenss | vennee | oo | svevervenee | seneed TFE | i 465,797 [0 90.143 423,590 [T 5.851 . . 02/27/2013. | 03/25/2043.
3137AQ  Z7 6 |FHLMC CMO 4064 TS INV FLT. . 140,854 |..... 86.980 | .... 121,003 . . (50) B P 6.717 | ...... 6.634 | MON... . ..6,049 | 02/20/2013. | 06/15/2042.
3137AR  CX 2 | FHLMC CMO 4061 SLINV FLT ..couiiiirriinrierireeiseisseriessesssesssessssissessnssns | ennees | oo | veveeeees | aeeens AFE| oo, 347,731 |..... 88.585 | ..ooovvrrirnnns 301,259 | .o 340,079 | i 340,079 [ oo | e o | e | e 6.630 |...... 6.484 |MON... | ..ccc...... 1,853 | oo 12,714 | 08/30/2012. | 06/15/2042.
3137AU SR 1 [FHR CMO 4114 YS INV....ooiviriieicrieierissniesieseeessssessssesssesssesssnssssnsaens | crsens 378,091 |..... 76.649 289,622 .377,872 (4) [T 5.007 |...... 5.004 | MON... 10/31/2012. | 10/15/2042.
3137AU  TY 5 |FHR CMO 4117 SCINV FLT...cooviiiiiiiiiniinsiccissicesssssississsiesissiniins | cviees . 314,710 | ... 86.875 | .... 263,827 | .. . ..303,638 (33) B 8.834 |..... 8.525 | MON... 10/31/2012. | 10/15/2042.
3137AV. DC 8 | FHLMC CMO 4120 HS INV FLT.....tviiiririirinriieenniseiieniesesssesssissssenienens | evnene | oo | veveneens | vvvens TFE| oo 484,516 |..... 75151 | o 364,575 | ..ocvverirns 485,123 | oo 484,771 | oo 18 [ s [ [ e 5.089 |...... 5.095 | MON... 12/20/2012. | 10/15/2042.
3137AY  RP 8 | FHLMC CMO PAC 4165 KATA.........ooooieirerieeineiieeincesssisssssessssesessssisssssnes | cvseees ..140,826 |...100.457 140,416 ..139,777 139,777 B P 3.500 |...... 3.474 |MON... . 02/27/2013. | 02/15/2043.
3137B4 GG 5 |FHLMC CMO 4238 YS INV FLT....octviiiiriririnieineissiiesieseienisssessssssssesienes | cevens . .135,125 |..... 91.375 | ... 123,780 | .. ...135,464 | .. ..135,464 ...11.200 |...11.228 | MON... . ..9,038 | 08/30/2013. | 12/15/2040.
3137BQ  LJ 4 [FREDDIE MAC.......coiieieirinineineeiesissesensssisssssssssssssessessssssssssssssssssssns | noevne | oo | sevnsenenns | wvees AFE| oo, 883,399 |..... 92.243 | oo 801,351 | .coovvvrirns 868,739 | ..cocvvvrrrns 872,719 | oo (1472 [T ORI PR 4500 |...... 4.425 |MN......| oo .8,426 | oo 39,093 | 06/16/2016. | 05/15/2033.
31395W  JS 7 | FHLMC CMO 3005 SW INV FLT....coovviiiirrinriveinniivenisnisnissiisnisssisenisnies | evvens oo | evivnrvnn | oo TFE | i 23,147 | L 96.075 20,402 | coovveerrieenns 21,236 ....22,400 (110) JOT 0.122 09/17/2009. | 07/15/2035.
31396Q W5 4 | FNMA CMO 2009-66 SL INV FLT......coiiumrirrrmerienireesersersenisesssseesssesensnes | cvsees 154.288 | ......... 36,419 23,605 | ... ..24,741 (169) B P 7.149 05/31/2012. | 09/25/2039.
31397N UG 8 [FNMA CMO 2009-19 TD...ovovmrirmieneimniineiseisseeissessssisesisesssessssisssssssssesssssnsss | aesies 2109.250 | .o 271,391 | s 248413 | oo 250,213 [ .ovveeierierienns (305) | veveerrrireirnns [ e [ e 5.000 03/25/2010. | 08/25/2036.
31397S  WH 3 |FNMA CMO 2011-40 SBINV FLT....oouiviririeierireiseeiniriesieseseesesssssssenssenns | cevens ...101.255 5,106 5,042 ...5,051 (1) B P 9.589 10/17/2011. | 11/25/2040.
313970  S9 1 [FNMA CMO 201186 DS INV FLT.....couiirrrennricriererneesssissesssssssssessssessnins | aeviee ..141.209 | . 40,407 | e 28,615 | .ooooervriin 28,880 (65) .|....11.885 08/24/2012. | 10/25/2040.
31398R AP 0 [FNMA CMO 2010-43 UQ.......cvuuirerirririeiininiieiiesiesesesisesssssssessesssssssenins. | cevies LA15.183 | e 140,564 | .ooovvveerin 122,036 | .oooovveriinne 107,044 | ..o, 333 [ e [ e [ e 5.500 04/06/2010. | 05/25/2040.
36202E V9 7 | GNMA CMO 2 MJM 4240 e[ criees ....39,248 |...108.002 ...39,440 ..36,518 ....38,338 (284) JOOOR 6.500 06/08/2011. | 09/20/2038.
38373M B8 2 | GNMA CMO PAC 2007-16 PS INV FLT....cooviviririrnisniveiissiienisnissssissiinens | cviens . ...94,192 |..137.862 | . ..87,3%4 | .. ..63,392 | ... ....63,161 (666) B P 3.910 07/27/2012. | 04/20/2037.
38374U  BP 5 [ GNMA CMO 2009-32 AB........ccovermmerrmerierireceneeissessersssssnensenessssssssssssnssnenss | avnvene | oo | evovseernne | oee TFE | vt 104,735 |...103.574 | ..ooovvvvrrrne 102,884 | .ooovverirens 99,334 | oo 99,334 | .o (94) [ v [ e [ e 4.000 07/06/2012. | 05/16/2039.
38374U  CJ 8 [GNMA CMO PAC 2009-32 AP.....ccovivimririiiniinniierieseiesississssesssiessesesseses | cvvies ...102.061 97,726 ..97,726 27 [T o 4.000 07/09/2012. | 05/16/2039.
38375Y  NF 5 | GNMA CMO PAC 2008-79 CS.......coorrererrmrimermeissnessenssseseessessessssesssesssssssns | oevens ...103.170 . ....110,554 | .. ..111,500 (181) B P 6.614 06/28/2011. | 06/20/2035.
38376V R9 0 | GNMA CMO PAC-2 2010-19 GW...o.roumirmrirrireiieieeiseessesiesiseeseessssssssenes | eeens WAM2475 | 88,787 | 78,939 | oo 80,310 [ ..oovveereririrennne (89) [ evevrrvrnerrrerires [ e [ e 4.750 09/03/2010. | 02/20/2040.
38377L  PX 0 | GNMA CMO 2010-128 CY ...coumvrrrirrirrieirieriesisessesissesesiessssensesesssssssssees | cveens 2104041 | 202,000 [ oo 194,154 | .o 193,984 11 JROOR 4.000 11/02/2010. | 08/20/2039.
38377N  AA 2 | GNMA CMO PAC-2 2010-143 CM.....oviiuurrirrirerineirerinsiseeseeesseiseissssssssnnes | aevie ...103.940 20 I 4.000 01/26/2011. | 11/16/2040.
38377N  G7 3 | GNMA CMO 2010-157 SH.....ooouiiriiiiriririniieiiesiinesiesiesessssssssssssessesesssssns | ceveees ...103.803 ....166,786 (437) I 9.508 12/20/2011. | 12/20/2040.
38377T DF 5 |GNMACMO 2011-13 CD ...100.577 ..31,090 6 coenn8.522 01/28/2011.| 01/16/2041.
38378D X2 6 | GNMA CMO 2012-32 GS INV FLT.....occvvviiiieriniiinisniscriisnieenienissiessisssinnes | cevvens | oo | evivervenn | o TFE | . 73,890 [ 92.568 [P 6.714 03/21/2013. | 04/16/2041.
38378E PZ 0 |GNMA CMO 2012-69 HA.......... 102.442 ....48,557 (1) B P 3.500 05/31/2012. | 05/16/2042.
38378F S92 | GNMA CMO 2013-18 CB.......cecovrviiricrieriiiisrissisniseinsiisssississsssssssesienens | onnees | oo | convivenines | e IFE [ 1i000000..1,330,094 | ... 89.262 ..1,225,567 ,346,280 1,288 o0r..2.500 04/23/2013. | 02/20/2043.
38378F  SB 7 | GNMA CMO 2013-5 MA......coivirrcrierieeeninsieriessnessenssensssnssensessnesnenss. | vneens | oo | ceevivernee | evern IFE [ i 167,957 | 87.036 151,102 172,922 (108) [T 2.000 01/30/2013. | 07/20/2042.
38378G  SG 4 |GNMA CMO PAC-2 2012-143 DE.......ccovvvrrrirnrrinrinerierinenssnisenssssisssssessnsens | evvnens | o | vsvvnsenes | cennd TFE | vt 198,680 | ... 88.205 176,737 ..200,371 JOOOR 2.000 04/26/2013. | 12/20/2042.
38378G  TC 2 | GNMA CMO PAC 2012-143 ED.......cooovrverirereiernninerirenssesssenissesssesssnsensenes | evivens | oo | evvveenenes | oo TFE | vt 199,050 | ... 87.635 177,771 ..201,299 74 I 2.000 12/27/2012. | 12/20/2042.
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38378H L8 7 [GNMA CMO 2012-128 HK.......ovvurrrrrircircrisrisnrieniesesseesssnissnsessenesessssnins | sesens | oo | evivsennen | o TFE | i .638,767 | ... 85.502 | .oorvrcrirnns 552,373 | .coovviernn..646,035 | i 646,035 [ ...covocvrcriirirneris | errinerienineeenns | e | e | e 2.000 |...... 2.023 | MON... 10/30/2012. | 09/16/2042.
38378 R7 9 | GNMA CMO PAC-2 2013-41 KE......covvvrerirriirierseseerssisseesssisnnsenns 102.162 417,343 ..408,548 (36) B P 3.000 MON... 04/23/2013. | 10/20/2042.
38378) T4 4 |GNMA CMO 2013-41 CB....cooorrercerrirernerieseinenissisensensessssesssenssssssssssnssnens | evinens | oo | evsseenens | coees TFE | vt 476,554 | ... 87.820 432,010 .483,148 376 w2500 MON... 04/23/2013. | 03/20/2043.
38378M ST 3 | GNMA CMO 2013-51 SC INV FLT.....ocvirriiiirnrinnicnniscriienenisnsisnisssisnienns | evivens | o [eveniiennee | e TFE | cii0....386,185 | ... 78.993 308,402 ..388,485 (24) [T B 4.000 MON... 04/22/2013. | 04/20/2043.
38378M  TU 9 | GNMA CMO 2013-51 Cu..oovvvrvirierirereirenississenssssssensensssessssssssssssensesssesssensns | evinens | oo | vsveenenes | coeed TFE | vt 775,664 | ... 92.866 725,129 778,522 (83) B P 2.500 MON... 04/11/2013. | 04/20/2043.
3130AF UM 0 |FEDERAL HOME LN BANKS........cccconeen. e v | 1,000,000 |...100.096 ..1,000,960 ,000,000 |. .. v 12/04/2018. | 12/18/2043.
0299999. U.S. Government - Residential Mortgage-Backed SECUNtIES. ... . . 13,191,932 XXX s 11,860,058 ..13,213,823 | .. 13,159,739 | ... 0 (814) 0 XXX XXX XXX
0599999.  TOtAl - U.S. GOVEIMMENE. ...ve1irtssteseeseresseessees et es st e8 8kttt | snsssnisns 13,191,932 XXX | s 11,860,058 | ....ccooeeee 13,213,823 [ ..oovoenae 13,159,739 | ... 0 (814) 0 XXX XXX XXX
All Other Governments - Residential Mortgage-Backed Securities
38373V NM 8 | GNMA 2002-63 CL NU.......cooiemmrirrmerieriseesseissesesiessseessessssissessesssessssnsas | evens [P0 SO I TFE | s 73,382 |..107.912 | oo 76797 | e T8 | e 72,116 | e (166) | vvvvevrrrererrens [ erverrerirneesserinens [ eene 6.250 |...... 6.061 | MON... 09/03/2003. | 09/20/2032.
38374T  RK 2 | GNMA CMO TAC 2009-22 JL....civiiiiieriiiississississsssrssssssessssesnssssssssssssensanes | cvsenes [ IO [ 1FE| v 103,594 |...102.706 | .......cc....... 104,909 | oooovveenee 102,145 | i 103,127 [ (187) N 4.000 |...... 3.944 |MON... 04/21/2010. | 04/20/2039.
0799999. All Other Governments - Residential Mortgage-Backed Securities..........c.ccccovreee. 176,976 XXX . . 0 (353) 0. . XXX XXX XXX XXX XXX
1099999. Total - All Other GOVEMMENES. .........rvuiiirirserieresssisssisssisesssessssensseisssssssesen s 176,976 XXX | s 181,706 | oo 173,311 | e 175,242 | ... 0 (353) [0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligati
19668Q DD 4 |COLORADO ST BLDG EXCELLENT REV 2010 B.......ccoouevvuiercrierirneereeiseinns | e Tl AFE | s 400,000 |...103.864 | .......coceeenus 415,456 | ..oovvvrnns 400,000 | ..vooerrerererid00,000 [ oo e [ [ e [ 6.242 |...... 6.242 |MS......| ccovrens 7,319 | oo 24,968 | 03/03/2010. | 03/15/2030.
438701 RG 1 |HONOLULU HAWAII CITY & CNTY REV......covvirimieieriiriniissriesieesenisssiines | evens e 1]l AFE | 503,335 |...104.864 | ......cccoounee. 524,320 | oo 500,000 (831) | evvvrerrrirriiens [ e [ v 5.99 |...... 5.956 | JJ....... 11/09/2010. | 07/01/2030.
452024 HH 8 [ILLINOIS MUN ELEC AGY PWR SUPPLY REV......cccosvumrimrimmrinnerseriesincens | reeens ..501,580 |...128.464 642,320 ....500,000 (65) I 7.288 |...... 7.265 |FA....... 11/24/2010. | 02/01/2035.
651333 DR 4 |NEWFOUNDLAND - PROV OF = USD.......ouvuiiiririmriininieniresnssinssinesienienenns | creens . ...99,800 |...119.582 | .... 119,582 | .. ....100,000 6 e 8.650 |......8.667 |AO...... R . ..8,650 | 11/04/1992. | 10/22/2022.
669827 DP9 |NOVA SCOTIA - PROVINCE OF USS........coovverrrenererneeesnneesnseesnsessnnnesnns | ceinee . WT367 | 234,734 | i 200,000 103 | oo [ e [ e 8.250 |......8.389 |JJ.oes | v 8,962 | e 24,750 | 10/16/1992. | 07/30/2022.
669827 DP9 |NOVA SCOTIA - PROVINCE OF USS.......ccoovummrirriiniiineniisessineseisssiinns | v e . 117.367 117,367 51 [T 8.250 11/04/1992. | 07/30/2022.
691021 KU 2 |OWENSBORO KY ELEC LT & PWR REV.......cccosvvuvirirrrinnns SO I e . ...102.620 | .... 513,100 | .. . . B P 5.380 11/05/2010. | 01/01/2024.
691021 KV 0 |OWENSBORO ELECTRIC.......coiiiiiiriiiniinsiinsiississsisssnssssssesssssissssssnssssssenss | seeens L1l AFE | i 500,000 |...102.819 | oo 514,095 | oo 500,000 | .o 500,000 ..o [ [ | e | oo 5.580 11/05/2010. | 01/01/2025.
1199999. U.S. States, Territories & Possessions - Issuer Obligations.............ooeiirniinininecs s 2,799,759 XXX 3,080,974 2,800,000 2,801,730 | ... 0 (736) 0 XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed).........c.uruurreueresersssesersssessersesesesseeens 2,799,759 XXX 3,080,974 2,800,000 2,801,730 | ... 0 (736) 0 XXX XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
027650 DC 5 [AMERICAN MUN PWR-OHIO INC REV......ccosiuiriniierierineerssisensssissnienes | aevies ..510,305 |...123.743 618,715 ....500,000 (463) JOOOR 6.424 12/01/2009. | 02/15/2032.
033177 XT 8 | ANCHORAGE ALASKA ELEC UTIL REV 2009 B.. I e . ..506,070 |...103.059 | .... 515,295 | .. ...500,000 | .. . . (1,567) e 6.077 12/02/2009. | 12/01/2026.
033177 XU 5 | ANCHORAGE ALASKA ELEC UTIL REV......ccniveerrerinnrerieserneensiiesssssnenes | cvnens [ 1 e AFE| oo 454,901 {...103.200 | ...coovvvrnrennn 464,400 | ......ocoovnnnn 450,000 | ...oovvvvrnens 450,718 | oo (784) | v [ e [ v 6.358 12/03/2009. | 12/01/2029.
033717 KR 9 | ANDERSON CNTY SC SCH DIST #1.....ccovveririieieieirneieississiesssssssesesssssness | censens [ RO IOV 1FE ..511,929 |...103.060 514,254 ..501,594 (1,492) JOT 5.800 06/24/2010. | 03/01/2027.
04108K VM 7 | ARKANSAS ST DEV FIN AUTH REV.......ccoommiiieirineeieirseresiesessessssessesinns | reeens [ ORI [l I 1FE| .. ..245,000 |...104.128 | .... 255,114 . ..245,000 B P 6.300 03/03/2010. | 04/01/2030.
059231 TN 0 | BALTIMORE MD REV TAXBLE.........cccosuummirimiireereieiiseiieerienes IO IV [ 1 s AFE| oo, 249,625 |...106.098 | .....ccocvonnce. 265,245 | ......ccc.e0...250,000 | coovioiinne 249,841 106 | oo [ eveereeineiseniinnns [ 7.000 12/03/2010. | 07/01/2035.
074561 LD 1 |BEAUMONT TEX WTRWKS & SWR SYS REV.......cconvvuirnnrinerierinieisenisninns | s e ...103.687 487,329 ..480,246 (6,148) [V 6.157 10/03/2013. | 09/01/2036.
088281  CB 4 |BEXAR CNTY TEX GO....ouuiimiimrireireeineiseisesiesises s ssesssesssssssssenns | sesees e ...101.740 406,960 ..400,758 (1,819) I I 6.628 09/03/2009. | 06/15/2039.
098203 RQ 7 | BONITA CALIF UNI SCH DIST GO....covvuuvirrirrirnieirieriereeeesseissiserieseenens. | cveens e ..102.271 511,355 (1,513) e 6.800 09/16/2009. | 08/01/2029.
106284 DB 5 |BREA CALIF PUB FING AUTH WTR REV. S I ...105.169 .788,768 (8,453) ..r.8.726 10/22/2010. | 07/01/2036.
155888 CL 2 | CENTRAL WEBER UTAH SWR INPT DI REV.......ccoiviiriririireriiesensieissinsies | v e ..103.747 544,672 (1,640) [V 6.500 06/23/2010. | 03/01/2035.
158249 HW 5 | CHAMPAIGN CNTY ILL CMNTY UNIT GO. ...101.388 506,940 B P 6.150 02/17/2010. | 06/01/2032.
165329 DG 5 |CHESAPEAKE VAWTR & SWR SYS REV. ...104.403 522,015 .....5.641 04/01/2010. | 07/01/2026.
165329 DH 3 |CHESAPEAKE VAWTR & SWR SYS REV. ...104.105 | .... 520,525 [T 5.953 04/01/2010. | 07/01/2030.
165618 BX 6 |CHESTER CNTY PA SCH AUTH SCH REV ..101.264 | .... 253,160 JOOOR 5.481 07/01/2010. | 04/01/2021.
165618 BY 4 |CHESTER CNTY PA SCH AUTH SCH REV ...102.824 514,120 B 6.231 07/01/2010. | 04/01/2025.




Annual Statement for the year 2018 of the FIRST CATHOLIC SLOVAK UN|ON OF THE UNlTED STATES OF AMERICA & CANADA
SCHEDULE D - PART 1

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

AV E

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 | Rateof | Paid Accrued During Year | Acquired Date
172252  H8 4 | CINCINNATI OHIO CITY SCH DIST GO WMBAT2 | 567,360 | ...ccovvrernns 500,000 | ..ooorerrrrns 501,799 [ oo [7210) ) SOOI IUUSPPRRIRTRRION PPN 5439 |...... 5.390 06/03/2010. | 06/01/2025.
19679R NJ 5 | COLORADO WTR RES & PWR DEV REV. ...104.574 522,870 (654) B P 5.900 10/25/2010. | 09/01/2035.
210295 DF 5 |CONSOLIDATED WYO MUNICIPL ELECT PWR REV. ...104.613 .523,065 (932) .....8.704 07/12/2010. | 06/01/2030.
220245 QQ 0 |CORPUS CHRISTI TEX UTIL SYS REV ...104.932 314,796 (2,626) JOOOR 6.243 12/19/2013. | 07/15/2020.
220245 QQ 0 |CORPUS CHRISTI TEX UTIL SYS REV.....ciiriieriirreinireieeieeesiseesenienenis ...104.932 272,823 (2,099) B P 6.243 03/10/2014. | 07/15/2020.
223777 CM 3 |COWLITZ CNTY WASH PUB UTIL DIST REV ..112.621 .563,105 (302) .....5.188 03/17/2010. | 09/01/2025.
259226 BQ 0 |DOUGLAS CNTY NE .. 117.662 264,740 JOT W 7.340 12/09/2010. | 07/01/2028.
283734  MX 6 |ELPASO TXBABSB.... ...102.043 255,108 B P 6.163 09/25/2009. | 08/15/2034.
299461 NL 3 |EVANSVILLE IND SEWER WKS REV BNDS. . ...115.798 .578,990 ......6.500 12/01/2010. | 07/01/2031.
31200C AM 8 |FAU FIN CORP FLA CAP IMPT REV 2010A........ovvuierieiineeienieeseessisesinnees ...106.206 318,618 (971) [V 7.439 03/04/2010. | 07/01/2030.
317747 DQ 3 | FINDLAY OHIO CITY SCH DIST GO. ...101.865 509,325 [T 6.250 . 02/11/2010. | 12/01/2037.
341507 ZN 4 |FLORIDA ST BRD ED LOTTERY REV. ..101.695 | ... 254,238 . . B P 6.041 |...... 6.041 | JJ....... cevnenennn 1,572 03/11/2010. | 07/01/2025.
34157P AV 6 |FLORIDA ST INTL UNIV PKG FAC REV L0174 | 579,941 571,224 | .o, (2447) | oo | e | e 6.500 |...... 6.347 | s | v 18,576 05/05/2010. | 07/01/2029.
34281P LD 3 |FLORIDA ST GOVERNMENTAL UTIL REV. ...105.490 527,450 ..501,750 (1,000) [T 6.348 |...... 6.260 |AO...... 7913 31,740 | 10/05/2010. | 10/01/2030.
373109 BM 8 | GEORGETOWN UNIVD C REV........ccccuuuce. e . . . ..101.072 | ... 121,286 | .. ....95,000 (25,000) B 7.220 |...... 6.776 | AO...... 04/09/2009. | 04/01/2019.
385478 EV 0 | GRAND FORKS ND PUB S/D.......covtuuiimirierirnireiniinsriesiesesnsesssissssiesienss | cveees [P0 USRI IO TFE| oo, 200,000 |...120.632 | ...ccoveverncen 241,264 | ..o 200,000 | ..cooovvrerenen 200,000 [ ..oovveerirerirririnis e | e | e | 6.000 |...... 6.000 |FA....... 12/29/2010. | 08/01/2028.
436212 EG 5 |HOLLYWOOD FLA WTR & SWR REV........ocecmmrernrrerinreneeissiserinsnesenseeinens | evneeen | oo | vevneeens | v 1FE ..559,980 |...103.303 516,515 ....500,000 ..509,844 JOOOR 7.198 |..... 6.427 |AO...... RO 10/21/2013. | 10/01/2039.
438670 VK 4 |HONOLULU HAWAII CITY & CNTY GO SER E [ I B ST i 1FE| .. ..306,393 |...102.260 | .... 306,780 | .. ...300,000 | .. ..300,775 . (1,162) [V 6.300 |...... 6.169 |MS...... cevrennnn8,265 03/23/2010. | 09/01/2033.
442331 QM 9 |HOUSTON TEX GO 01/08/09 6.29% DUE 03/01/.......coevermeermrerereerrrnenserireeenns | eeens [P0 SRR I AFE| oo 1,110,051 |...118.076 | ...ccoevnneee 1,062,684 900,000 1,041,280 [ ..o | e (10,780) [ .ovvvvevereererine [ erverrrnerrreniseines [ veeene 6.290 |...... 5.100 [MS......| oovverne 18,767 10/04/2012. | 03/01/2032.
452024  GT 3 |ILLINOIS MUN ELEC AGY PWR SUPPLY REV.......ccccovrviriirninirisinirerenissies | coeees e ...123.143 615,715 (2,898) [V 6.832 |...... 6.181 |FA....... 10/14/2010. | 02/01/2035.
455285  5R 3 |INDIANAPOLIS IND LOC PUB IMPT REV........cccomtvumirmerirerereeneninseesesssessenes | sevve e . . .. 116.092 | ... 580,460 . . . [T 5.966 |...... 5.966 | JJ....... 03/04/2010. | 01/15/2030.
469487  BW 1 [JACKSONVILLE FLBAB........covieiiriireiineissiieeeeeesssisse s issssnss | enens [ 1 AFE| oo, 250,000 |...101.946 | ...cccoevunnee. 254,865 | .....cc0erern250,000 | oo 250,000 [ .ooovvvecireiinririeiins | e o | e | o 6.259 |...... 6.259 |AO...... 09/25/2009. | 10/01/2030.
478718  E4 7 | JOHNSON CNTY KS UNI SCH DIST 233 A.....covvverrerrinernerinsnneniseessninnnes | eoneeee | oo | vevereens | e 1FE ..501,900 |...104.264 521,320 ..500,587 (352) [T 5.300 |...... 5.280 |MS...... 06/09/2010. | 09/01/2026.
483854 FJ 9 |KANE COOK & DU PAGE CNTYS ILL GO SER C....ccecourvrerrerireireeiseinserienes | eeens B TR i 1FE| .. ..250,000 |...102.827 | .... 257,068 | .. . ..250,000 . JOOO 6.000 |...... 6.000 | JD....... . 12/09/2009. | 12/15/2034.
485429 AU 8 |KANSAS ST DEV FIN AUTH REV......ccoomiuiririiriniinerierieesesissssiesssssienes | evens [ 1 TFE| oo 450,000 {...103.940 | ....ccocorrrrenn 467,730 | oo 450,000 | ....coovvrens 450,000 | ..vooverrirrrinnies | e | e | e | 6.100 |...... 6.100 |MN......| woovveeern 4,512 | i 27,450 | 07/09/2010. | 05/01/2030.
489710 QC 0 |KENNEWICK WASH GO TXBL SER B......c.cvvveierrriirnricrsrincieiseereninsnsnnnins | evevene | oo | eveninnen ] [ s 1FE ..703,752 |...104.064 728,448 ....700,000 ..701,292 (912) JOOOR 6.173 | ..... 6.140 | JD....... RO 43,211 |03/18/2010. | 12/01/2030.
489890 KB 8 |KENOWA HILLS MICH PUB SCHS GO. [ B OO I 1FE| .. ..400,000 |...102.200 | .... 408,800 | .. ....400,000 | .. ..400,000 . [V 6.375 |...... 6.375 |MN...... 4192 | 25,500 | 06/23/2010. | 05/01/2026.
491501 CX 8 |KENTUCKY ST MUN PWR AGY PWR REV.......ccommrvmiriirieireeinerieniseessnins | reeens [ 1 e 1= [ 500,000 |...104.713 | .coovverrrnees 523,565 | ...cvverernns 500,000 | ..oocverrrrnes 500,000 [ ..oovvverrrerereerreis | ovrreriensneenenes | o | e | v 6.040 |...... 6.040 [MS......| oovverne 10,012 | oo 30,200 | 05/05/2010. | 09/01/2026.
498530 5U 4 |KLEIN TEX INDPT SCH DIST GO......ccvoiiiririerinniierierinnsissinesisssissnienins | wovnnee | oo | cverrenens | v 1FE ..365,000 |...104.294 380,673 ..365,000 [T 5.760 05/18/2010. | 08/01/2030.
516823 N2 3 |LAREDO TEX GOV TAX & REV 2009 B.........cccoverirrereerrincrierninerieneesessinnes | cvnens B R i 1FE| .. ..500,000 |...100.441 | .... 502,205 . ..500,000 B P 6.366 09/23/2009. | 02/15/2029.
542690 W4 0 |LONG ISLAND PWR AUTH NY ELEC REV.....cocniiiiiieiineiieeiseiseeissisesieenns | coeees JU0 SSRUI I AFE| oo, 300,000 |...102.877 | .cccooverrnncc. 308,631 | ..ccceeerer.300,000 | oo 300,000 [ .ooovernircrirneirnenis e | o | e | e 5.100 06/03/2010. | 05/01/2021.
567609 CU 4 |MARIEMONT OHIO CITY SCH DIST GO.. ...105.008 367,528 ..354,569 (2,384) [V 6.200 09/01/2010. | 12/01/2035.
584556 DZ 4 |UNIV OF MISS MED CTR BLDG CORP... e . . ...104.832 466,502 448,379 (2,385) I I 6.692 06/28/2010. | 06/01/2032.
60534Q UE 9 |MISSISSIPPI DEV BANK SPL OBLG GO.......ccoovvvirirririeinineiieriiceieninsenns ] . . . .. 114.254 685,524 1,092 I P 5.460 05/24/2010. | 10/01/2036.
606092 ES 9 |MISSOURIJT MUN ELEC UTIL COMMN REV 2009 ...100.000 .500,000 (630) ......8.790 12/11/2009. | 01/01/2029.
606092 ES 9 |MISSOURIJT MUN ELEC UTIL COMMN REV 2009 ...100.000 500,000 (1,970) [V 6.790 12/18/2009. | 01/01/2029.
607114 U5 2 |MOBILE ALA SER 2009B GO.........ccoovuvrnecr ...100.348 501,740 (1,603) B P 6.085 12/03/2009. | 02/15/2030.
63165T BR 5 |[NASSAUCNTYNY SER GO . ...102.448 512,240 (581) ......6.100 12/04/2009. | 10/01/2029.
6471IN NN 1 [NEW MEXICO FIN AUTH REV........cccovcvrvrrnnes ...104.720 261,800 [T 6.080 08/12/2010. | 06/01/2030.
64966H 4L 1 |[NEW YORKNY GO ...104.584 522,920 (293) JOOOR 5.817 10/12/2010. | 10/01/2031.
64966 AS 5 |NEW YORKCITY SER F1. ...106.491 212,982 B 6.646 12/15/2010. | 12/01/2031.
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653640 AB 2 | NIAGARA MOHAWK POWER CORP SENIOR NT SER........ccooomrrermremennnrinnens | wrveee [ oo [ eovvriveis [ s AFE| oo, 750,000 |..... 98.088 | .oocrvrrrrnes 735,660 | ..oocvvvrernens 750,000 | ..ovveecrirnes 750,000 [ .ooovevcrrrcrirneirnenis | v | overseriensneens | e | aeens 2721 | ... 2.721 11/28/2012. | 11/28/2022.
658203 L2 8 |NORTH CAROLINA MUN PWR AGY REV......ccovmiiiriniieriineirerssisssissienssnines | cevvens 599,815 (414) B P 6.184 09/16/2009. | 01/01/2032.
658203 W2 6 |NORTH CAROLINA POWER AGENCY.......ccocomrenermnrinerirerineesneniseesssnssnnnens | evinens | o [ evnveennnns | coeed TFE | it 504,750 | ... 94.919 474,595 (249) 003922 12/11/2012. | 01/01/2032.
665250 BX 3 |NORTHERN ILL MUN PWR AGY ...120.434 234,846 | .. [V 7.620 12/01/2010. | 01/01/2030.
665250 BX 3 |NORTHERN ILL MUN PWR AGY ...120.434 361,302 | .oocvvrerirns 300,000 (157) B P 7.620 12/03/2010. | 01/01/2030.
686430 EX 3 |ORLANDO FLA CMNTY REDEV AGY TAX REV.. ...107.637 322,911 300,000 (2,357) v 1.784 04/22/2010. | 09/01/2040.
690477 DG 6 |OVIEDO FLA UTIL REV BDS TAXBLE........cccoouvonnce ...104.402 417,608 | ..o 400,000 4,166 [T 5.863 01/12/2011. | 10/01/2035.
702282 LQ 5 | PASADENA CALIF UNI SCH DIST GO.....coorvvrrerrieineriesesneesssisseessssissssees ...102.224 511,120 B P 6.993 09/02/2009. | 08/01/2029.
702541  GQ 0 |PASCO CNTY FLAWTR & SWR REV. ...102.582 512,910 ......6.160 09/03/2009. | 10/01/2019.
70338) AB 0 |PATRIOTS ENERGY GROUP S C GAS ...103.074 515,370 (6,333) [V 7.409 12/02/2010. | 06/01/2030.
704612 DC 1 |PEACE RIVER/MANASOTA FL REGL WTR REV. ...106.187 366,345 (3,665) [T 6.402 09/13/2013. | 10/01/2040.
704612 DC 1 |PEACE RIVER/IMANASOTA FL REGL WTR REV. . . ...106.187 | ... 530,935 . . (7,646) B P 6.402 12/20/2013. | 10/01/2040.
744533  BL 3 |PUBLIC SERVICE CO OKLA SENIOR NT SER L......coevuriimrinnineinnrnniieniinns | evivnee | [ evseiienes [ s 2FE | i 248,115 |..101.770 | .cccvrvrrrnnee. 254,425 | .....cc0e0e.250,000 | oo 2L A A 136 | oo [ e [ e 4.400 01/13/2011.| 02/01/2021.
76222R  HT 2 |RHODE ISLAND ST & PROVIDENCE GO........ccovvvirierirrererisineriessienienens | ceveee ..303,000 |...103.934 311,802 ..300,994 (795) [T 6.098 05/13/2010. | 04/01/2030.
786005 PN 2 | SACRAMENTO CALIF MUN UTIL DIST REV.....coiiiiernrireeerieisensierssieies | ceves . ..506,570 |...125.589 | .... 627,945 | .. . ..504,327 (250) e 6.156 07/29/2010. | 05/15/2036.
79765R  SU 4 | SAN FRANCISCO CALIF CITY & CNTY REV.......cvvrmririeiirinniveninerrenrennnne | evveee | oo [ evvveivens [ s TFE| oo, 500,000 |...110.534 | ...ccccoevurnee. 552,670 | ..ocvverernes 500,000 | ..ooverrrne 500,000 [ ..oovverrirerirrirrnis | evrrrerierineeienes | | e | v 5.500 06/17/2010. | 11/01/2025.
799017 GA 0 | SAN MATEO CALIF UN HIGH SCH DIST GO.......ccccrvremrirmerrnniseeseremsinensnes | evvnee | oo [ evsereeenT [ s 1FE ..500,000 |...106.257 531,285 ....500,000 I I 6.733 02/17/2010. | 09/01/2034.
800618  AF 7 | SANFORD N C ENTERPRISE SYS REV.......ccccovuurivinrinernerrerirenensenenvesines | evveee | oo [eveveeeenT [ s 1FE| .. ..519,555 |...105.230 | .... 526,150 | .. ....500,000 (2,983) B 6.668 01/20/2011. | 06/01/2030.
802385 LF 9 | SANTA MONICA CALIF CMNTY COLLEGE GO.......cconuvereerrrinirierineeneninnees | evvnee | oo [ evrverinens 1 e AFE| oo, 506,080 |...105.879 | ..cccoovvrrrnecn 529,395 | ..ooovvrirnns 500,000 (914) | evvvreererenerriens [ e [ e 6.763 02/10/2010. | 08/01/2034.
812643 GE 8 | SEATTLE WASH MUN LT PWR REV TAXB IMPT... .. 117.482 469,928 [V 5.750 02/08/2011. | 02/01/2027.
837227 H8 3 |SOUTH CENT CONN REGL WTR AUTH REV.....ccooiivmirieririreereeiserinenienens | crens . . ..118.648 | ... 593,240 . . (210) B P 6.243 03/19/2010. | 08/01/2030.
837227 H8 3 |SOUTH CENT CONN REGL WTR AUTH REV.....ccooviinireineiiseineiseriseisnens | evvnee | o [ eovveriiens [ v AFE| oo, 500,000 |...118.648 | .....ccccoon.ee. 593,240 | ......c..........500,000 | ..ovvooiinnc 500,000 [ ..oovvvervreiinririenins | erreeerienieeiennes | o | e | e 6.243 03/24/2010. | 08/01/2030.
906347 TH 2 |UNION CNTY N J IMPT AUTH REV......coevuiirrirrrncrirereneenesisersereseseesnnnes | evveee | oo [ evvereeenT [ s 1FE ..303,843 |...106.447 319,341 ..301,563 (816) [T 6.400 02/01/2011. | 12/01/2030.
91412F  7X 9 |UNIVERSITY CALIF REV TXBL SER R...cccooviureieirnerinnnrneriesineessenssnsssssnens | eneeen | oo | vevneeens | v 1FE| .. ..504,000 |...101.317 | .... 506,585 | .. . ..500,252 (756) B P 6.270 01/26/2010. | 05/15/2031.
914716 VF 9 |UNIVERSITY N C CHARLOTTE REV SER 2009 B........ccocovevireremmmininineriveniinns | cvveee | o [ wvverinens 1 TFE| oo, 501,730 |...104.098 | .....ccccouruee. 520,490 | ..ccoovvrinns 500,000 | ..coovverrrne 500,552 (442) | ovvovrrinens [ e [ 6.047 12/03/2009. | 04/01/2029.
958792  CD 3 |WESTERN NASSAU CNTY N Y WTR AUTH REV.......cocisiiiniinniinnississninnnis | evvinee [ | evnnnnnns [ onnes 1= 407,320 |...108.395 428,160 ....395,000 399,742 (759) N 6.007 04/23/2010. | 04/01/2025.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations............cocviiniieisiniiininnin 36,784,818 XXX 38,418,614 36,008,985 .36,279,846 (122,512) | oo 0 . XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations. ... 36,784,818 XXX | s 38,418,614 | ......cco... 36,008,985 36,279,846 0] (122,512) | oo [0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
001055  AF 9 [AFLAC INC...oviimrirrireerceieieriesssesseesseesesssssssessessssssssssssssssssssessssssssssses | avsnnee | oo | evvversnenes | veeer AFE| oo 133,699 |...120.918 | .ooovrvvirrne 152,357 (261) | evvvreerrrererinens [ e [ e 6.450 12/29/2011. | 08/15/2040.
00205G  AC 1 |APT PIPELINES LTD....cooiiiriiririinerieriisiseeissecsssisssssessssssssssssssssssssssssssnes | soenees | oo | veeereeens 1 2FE | i 746,715 |...101.036 | ..cccooverrnnec. 757,770 165 | v [ e [ e 5.000 03/16/2015. | 03/23/2035.
00205G  AC 1 |APT PIPELINES LTD......ovvorrerrriririerieniieeieninnenns ...101.036 505,180 (1,533) [V 5.000 10/05/2016. | 03/23/2035.
00206R DF 6 |AT&TINC ..101.029 505,145 (2,677) I I 6.000 03/21/2016. | 08/15/2040.
00206R GT 3 |AT&TINC.... ...109.596 328,788 (6,113) I P 7.125 12/01/2017. | 12/15/2031.
00206R  HA 3 [ATETINC....cooiiirrerrrcrierieirsenissrsesseniseessnsssssssnsensssesssssssssssssssessssssenss | sesens | oo | evonseenen] [ 000 FE | . 204,035 |00 92.928 .186,660 (112) <5150 12/01/2017. | 11/15/2046.
00206R  HA 3 [ATETINC....cooivericirererinerernsisssienssssssenssissssenssssssssssssenssssssenssnssnsies | vnnne o | oveennne | it 2FE | 511,074 ] L 92.928 467,553 (279) [V 5.150 12/01/2017. | 11/15/2046.
002824 AY 6 |ABBOTT LABORATORIES..........cocvomrereerrirerrnrins 110.761 553,805 (3,794) B P 5.300 06/07/2016. | 05/27/2040.
00287Y AL 3 |ABBVIE INC.....oooviiiiicriiininnicienirissississississssssssssssssisssssssessnnnss. | onnees | oo | convvenines | eeeni2FE [ i 479,425 | 97.385 486,925 1,926 ......2.900 03/12/2014. | 11/06/2022.
00287Y AR 0 [ABBVIE INC....ooeoveereeeeeereserescenisiessssiissenisssesisssessssssssssssssssssesssssssnsesnsnne | svvenee | oo | everenrend | e 2FE | ciierinnnn... 496,545 | ... 92.863 464,315 176 [T 4.500 05/05/2015. | 05/14/2035.
00287Y AR 0 [ABBVIE INC....ccooovieeriiericerenineiseisesisessensssisssnsssssssssenssssssssessesssssssnssnenss | vseens | oo | ceevveenensd | e 2FE [ 497,500 | .o 92.863 464,315 128 [V 4.500 . | 05/06/2015. | 05/14/2035.
006346 AS 9 | ADAMS OUTDOOR ADVERTISING LP................... ...103.012 514,446 (28) I P 4.810 11/15/2018. | 11/15/2048.
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009089  AA 1 |AIR CANADA 2013-1A PTT....oivirierrieinerisriineeseniseesssnsenssessssessssessssssssnnns | evinens | o | evsneennns | connd TFE | riiiiiiinne.. 489,084 | ... 99.311 | v 484,020 488,924 | ..o [RLK) ) U USRI PPN 4125 | ... 4111 07/05/2018. | 11/26/2023.
009090  AA 9 |AIR CANADA.......coomiiiririnrinsinsiienienississssisssiesiesssssssenssssssessensssssensins | evinens | o [ evennennnee | coned TFE | vt 416,727 {10 96.386 416,265 416,727 B P 3.600 12/19/2018. | 03/15/2027.
009158 AR 7 |AIR PRODUCTS & CHEMICALS INC......cccovvvrreirerierineneniseeseesssssssssensenens | evinees | o [evnerenenes | coend TFE | it 492,360 | ... 99.837 499,185 ..497,961 720 ......3.000 03/13/2014. | 11/03/2021.
010392 EE 4 |ALABAMA POWER CO.......cocoovivinmiinriiccni ..115.423 577,115 (3,827) [V 5.600 02/11/2016. | 03/15/2033.
011842 SH 5 | ALASKA ST INTL ARPTS REV......ccoumruiririneeiniineriesssesieesssesssssssssenssesens | svnens ...105.267 421,068 (1,107) B P 6.284 09/16/2010. | 10/01/2035.
012873  AK 1 |ALBERTA ENERGY CO LTD YANKEE NT......cccoovvrirrrinrnnne . A17.297 .586,485 (4,468) w1375 05/01/2012. | 11/01/2031.
013716 AU 9 |ALCAN INC.....oovviiiieeiiesiecies st ssssenss | svsnes ...121.307 606,535 (3,807) [T 6.125 05/02/2016. | 12/15/2033.
013716 AU 9 | ALCAN INC...oouiimiiiiieiieeieeireeise ettt snienes | sesees ..121.307 485,228 (3,197) B P 6.125 05/06/2016. | 12/15/2033.
013716 AW 5 |RIO TINTO ALCAN. ..115.825 .606,923 (3,778) ......5.750 06/25/2014. | 06/01/2035.
017175 AB 6 | ALLEGHANY CORP SENIOR NT......cocririmirimerinrrienienereessessensessnessssesseesns | cvnees ...103.424 517,120 (2,729) [V 5.625 04/19/2012. | 09/15/2020.
017175  AB 6 | ALLEGHANY CORP SENIOR NT......coviiiiririniininisnsierssisesseessssssssesssesnns | cersens ...103.424 517,120 (3,339) [T 5.625 06/20/2012. | 09/15/2020.
017175 AC 4 | ALLEGHANY CORP SENIOR BD........cccovrrmrirrerinseinersessssessenssssessssssssnens | cvnees . . ..104.649 | ... 261,623 . 51 B P 4.950 06/26/2012. | 09/15/2020.
017175  AD 2 | ALLEGHANY CORP.......oecorriiniinrineiseiinsississsiesssessssesssssnsssssssssssenssssses | evvnene | oo [evnnrieeen | 0ein2FE | i 531,715 |..... 98124 | oo 490,620 528,906 | ...oocoovvrrrirrirennns (1,145) | oo | e | e 4.900 08/02/2016. | 09/15/2044.
01877Z AD 2 |ALLIANCE PIPELINE L P FGN SR BD SEDOL 29.........coconevimrercrirrereeinniiens | eeens 269,114 |..... 76.093 183,053 ..250,029 (2,010 [T 5.546 01/25/2012. | 12/31/2023.
01959E  AC 2 |ALLIED WORLD ASSURANCE CO HLDGS TD.......covvueririieriiiiiniissiisiieenes | e . 498,750 |..... 98.769 | ... 493,845 | .. . ..499,054 140 B 4.350 01/05/2017. | 10/29/2025.
020002  AQ 4 |ALLSTATE CORP.......cccoviiirimriienirrirnniissriesiesesessessssssssssssessesssssessssisssens | evnene | oo | svessrvenes | cveves TFE| oo, 572,460 |...113.908 | ...cccoevvrnee. 569,540 | ...ccovvrirns 500,000 | ..ooverrrne 555,212 [ .ovvveererirerinne (3,830) [ ..oovvrrienriienie | e | s 5.350 09/12/2014. | 06/01/2033.
02153L  AA 2 | ALTERRA FINANCE LLC SENIOR BD DTD 09/27/......ccstvereemeriereneernsrirseinns | weeees . ..537,550 |...104.365 521,825 ....500,000 ..504,750 (2,850) I I 6.250 06/26/2012. | 09/30/2020.
023135 AP 1 |AMAZON.COM INC......covviriririiirinniirenieserneeisnisssiesiessssssssssisssssessensnens | evveee | oo | evenereeen T [ e 1FE| .. ..540,290 |...107.395 | ... 536,975 | .. ....500,000 | .. ..531,880 (2,068) e 4.800 03/13/2015. | 12/05/2034.
023135 AP 1 | AMAZON.COM INC......ovvviirirrireirerineriesieseseessssssssssessessssessssssssssesssesssnees | avinnee | oo | evvesrnnens 1 e AFE| oo, 556,800 |...107.395 | ..ccccovvvernecs 536,975 | ..covvvvrirens 500,000 | ..ocrvrrrrnes 544,944 (2,915) [ oo | e | e 4.800 03/24/2015. | 12/05/2034.
02376A  AA 7 | AMERICAN AIRLINES GROUP INC........ccoviiierriiiniinsierseiesesisisesssersssssines | coeees 1FE| o 244,755 | .. 94.694 230,329 ..244,626 (132) [V 3.350 08/01/2017. | 10/15/2029.
023771 S2 5 | AMERICAN AIRLINES.........ovviirierireriieeieniseesesissiesssseesssisssssssssssssesssesenns | svnees 1FE| .. 438,685 |..... 95.534 | .... 440,206 . 440,264 1,609 B P 3.250 04/26/2018. | 10/15/2028.
02377C  AA 2 [AMERICAN AIRLINES INC......oovvriiiirerinsineiieeseississssesssenssssssessssssenssns | sveneee | oo [ eevesvnenes | cveees AFE| oo, 245115 |..... 95.108 | covovrerriinen 231,336 | oo 243,235 | i 244,955 [RLGK) ) U USRI PPN 3.600 08/01/2017. | 10/15/2029.
026351 AZ 9 | AMERICAN GENERAL CORP SENIOR NT.......ccootvumirmerimriienirerseriensnerienes | cvnees ..585,365 |...114.453 572,265 ..555,474 (5,502) [T 6.625 01/07/2014. | 02/15/2029.
026874 AZ 0 | AMERICAN INTERNATIONAL GROUP INC.......covumrvrrererieirnereneinnensensseenns | cenees . ..580,750 |...108.735 | .... 543,675 | .. . ..568,979 (3,980) B P 6.250 03/30/2016. | 05/01/2036.
02765U DX 9 |AMERICAN MUN PWR OHIO INC REV.......ccccovuvireririnininninererereneensninnns | evveee | oo [ evvveivens [ veees TFE| oo, 887,920 |...122.989 | ....cccovvvene 1,082,303 | ..o 880,000 | ....covvereves 884,162 | ..ovvvvrerirerinnne (458) | .vvovvevrieinens [ e [ e 6.849 12/06/2010. | 02/15/2028.
03073E  AM 7 | AMERISOURCEBERGEN CORP.........ccccoommivmermmrirnrerneninsinseisssessensssessnsannins | evnneen | oo | vevneeens | v 2FE ..502,630 |..... 95.676 478,380 ....500,000 ..501,542 (261) JOOOR 3.250 03/10/2015. | 03/01/2025.
03073E AP 0 | AMERISOURCEBERGEN CORP.........ccccccumiimirirerimriinisnineiissisesienisnsiennies | wonniee | oo | cverrenens | i 2FE| .. 475,500 |..... 93.381 | .... 466,905 | .. ...500,000 | .. .477,649 2,149 B P 3.450 03/01/2018. | 12/15/2027.
031162  BE 9 |AMGEN INC....oooviiiiiiirieieiienrnenieniseesssssssrsessessssessssssssssssssssssensnsens | evinene | oo | evssnvenenes | ooeen2FE | ot 558,320 |...102.344 | .....ccccoonnee. 511,720 | oo 500,000 | ..oocverrrrnes 552,955 | ...covverieriririrennns (V272 [URTIR [OOSR DO 4.950 10/04/2016. | 10/01/2041.
034863 AR 1 | ANGLO AMERICAN CAPITAL PLC......coiiiiiiririierineierisisseessesssssseessessssies | cervens .527,650 |..... 95.919 479,595 ..524,661 (2,989) [V 4.750 10/25/2017. | 04/10/2027.
035229 DA 8 | ANHEUSER BUSCH COS INC OO I ..597,390 |...102.861 | ... 514,305 ....500,000 ..577,442 (4,489) B P 5.750 09/30/2014. | 04/01/2036.
035240 AD 2 | ANHEUSER-BUSCH INBEV WORLDWIDE INC.......cccvcmierirenricrmiineinnirernnines | ceveee | oo | eeererivenee | cveen 2FE | 521,965 [...100.074 | ......cocvvvenee 500,370 ) U ISTONIOIRRORIRTON DO 3.750 12/16/2016. | 01/15/2022.
035240 AF 7 | ANHEUSER-BUSCH INBEV WORLWIDE INC........ccccruveriririiiinirnerierinieins | v ...104.535 ..1,045,350 ) [V 5.875 12/16/2016. | 06/15/2035.
037411 AW 5 | APACHE CORP SENIOR NT.....covvvriieirnrinerisrinsisnensseissenssssssessensssessessenns | evinens | o | vsseennen | 00n2FE | 11,003,710 ... 90.028 900,280 ) I 5.100 06/25/2013. | 09/01/2040.
037411 AY 1 |APACHE CORP SR UNSECURED BND..........ccccosuummrrrerirmrnreninnesenrennrrenrnnns | evivene | o [evnrrcenn 1| cen2FE | 521,070 ..o 92.803 464,015 ) I P 5.250 08/05/2013. | 02/01/2042.
03765H AB 7 |APOLLO MANAGEMENT HOLDINGS L P....ccccvvvrmrireirnrirerinnes ...101.105 .505,525 ) w4400 05/24/2016. | 05/27/2026.
03765H AB 7 |APOLLO MANAGEMENT HOLDINGS L P.......oovvviiiiiiiniineiienisieniisinnes | cvviene ...101.105 252,763 ) [V 4.400 05/25/2016. | 05/27/2026.
03765H AB 7 |APOLLO MANAGEMENT HOLDINGS L P.....ccoovermrrmeimerinieieriesiseesssisiinnes | seviee ...101.105 505,525 ) B P 4.400 06/06/2016. | 05/27/2026.
038222 AG 0 |APPLIED MATERIALS INC SENIOR NT...... ...118.350 .591,750 ) ......5.850 05/17/2013. | 06/15/2041.
038222 AG 0 | APPLIED MATERIALS INC SENIOR NT......ovvimrerierrierierinerienisneseesnsines | cvinees ..118.350 | ... 887,625 ) B P 5.850 08/12/2013. | 06/15/2041.
038222 AK 1 | APPLIED MATERIALS INC......coouiviriirerieieiiesisesssesissessssssessessssessssissessnnes | seseees 106.705 | oo 533,525 ) [ e | e | e 5.100 09/21/2015. | 10/01/2035.
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03871L AU 7 | ARAPAHOE CNTY COLO WTR & WASTEWTR......cvvurereririrerinrrnerseninees | ceees 2103119 [ 1,031,190 | oo 1,000,000 | ..cooovvrenee 1,027,075 [ .oveererncereenns | e (29,537) [ ovcvererenerrnerinns [ e | e 6.480 |...... 5.701 | JD....... 06/05/2014. | 12/01/2039.
039483 AU 6 | ARCHER DANIELS MIDLAND CO......ccovviriririieirniieieisssienssisesessssssssessenes | cersens L 111.184 555,920 (4,285) B P 5.375 09/09/2014. | 09/15/2035.
04010L AV 5 | ARES CAPITAL CORP........ccccovvurrireersrinirieriesssneesssessessssssssssesssssssssssssssnes | evinens | o | evsseenens | ceeinn2FE | i 499,740 | ... 95.377 476,885 36 voern4.250 01/08/2018. | 03/01/2025.
04010L AV 5 | ARES CAPITAL CORP........ccccosvvmiririnriicniiiscriienissinsississssisssiesissssenssssines | cvivens | o [ evenvesniee | connFE | i 494,355 | ... 95.377 476,885 731 [T B 4.250 02/01/2018. | 03/01/2025.
04048R DS 2 [ARIZONA STATE UNIV....coiiviiriiieierineirerisissssiensesssssesssssssssessesssssessssenes | seesene ...119.584 597,920 B P 6.204 03/30/2010. | 07/01/2030.
040555 CH 5 | ARIZONA PUBLIC SERVICE CO.. ..113.444 .567,220 (4,352) ......5.500 08/05/2014. | 09/01/2035.
040555 CH 5 | ARIZONA PUBLIC SERVICE CO.......ccooomiriiririeeriniieriersiesiesesseesssssennens | cvnees ..113.444 549,069 (4,252) [T 5.500 09/10/2014. | 09/01/2035.
04248N  AA 1 [ARMY HAWAII FAMILY HSG......oooiimeieiierieriieseneessssisessessessssessssissssne | aevins ...110.801 427,454 (1,289) B P 5.524 12/03/2014. | 06/15/2050.
04273W  AB 7 |ARROW ELECTRONICS INC SENIOR BD... ...103.154 515,770 . (408) w5125 08/17/2011.| 03/01/2021.
04621X  AF 5 | ASSURANT INC SENIOR NT.....ooiiimiriririreesneiessesiesssessssissessesssssssensns | evens ...100.881 504,405 . ..500,708 (170) [T 4.000 04/04/2013. | 03/15/2023.
048677 AB 4 | ATLANTIC MARINE CORPS CMNTYS LLC BOND SE........cccovrvrermmrrrnnirnrirens | cerrne ...107.557 ..1,028,532 956,267 1,009,286 (1,669) [T 5.343 05/08/2013. | 12/01/2050.
048825 BA 0 |ATLANTIC RICHFIELD CO DEB . 577,500 |...114.349 | ... 571,745 | oo 500,000 | ..ocveurrrnes 522,167 (7,189) B P 8.250 08/27/2010. | 02/01/2022.
05178T  AA 9 [AURORA MILITARY HSG I LLC.....c.vvvirreriicrnriernrineieniersissensisensnienienes | evinnee | oo [ evvvveninnn [ oo IFE | i 786,320 |...108.777 | .cccooverinnne. 760,298 | .....occovvnnee 698,951 | ....cvvvvvnvn 782,288 (4,040) | ..oooovnriinnis | e | s 5.820 04/17/2018. | 07/15/2034.
052396 5W 4 |AUSTIN TEX TXBL....oouvooeeereeeeesieessieeeeesessssessssssessssesssssesesssesssssssssssseneeas | soeees ..501,170 |...102.764 513,820 ....500,000 ..500,815 (76) [T 3.795 6,290 09/12/2014. | 09/01/2029.
052396  5X 2 |AUSTIN TEX TXBL....oouiiriiriiieiaeiiseiiesiseisessssisssssessses st ssesssessssnnns | seseees . ..500,000 |...102.966 | .... 514,830 | .. ....500,000 | .. ..500,000 B 4.024 cevennnn8,670 09/10/2014. | 09/01/2034.
052451  AQ 4 |AUSTIN TEX RENT CAR SPL FAC REV......ccouvunirvmrimerrerirnrennnnsninesinsenenes | evivene | o [evvnrieen 1| el IFE | i 505,145 |...106.621 | ...ccccoevernve. 533,105 | .coererirnns 500,000 | ..ooverrrne 503,364 [C7£)) ORI FOUSPIRRIOTORRIOR PPN 5.750 |......5.691 [MN......| coovrrres 3,623 02/01/2013. | 11/15/2042.
052451 AR 2 |AUSTIN TEX RENT CAR SPL FAC REV......c.ostviniimiinerinerieeineeisssisesssesinenes | ceeees ..502,500 |...107.364 536,820 ....500,000 ..501,217 (318) I 5.750 3,623 08/01/2013. | 11/15/2042.
052451 AR 2 |AUSTIN TEX RENT CAR SPL FAC REV......ccstviiriirnirirerinrinnissninerisesinenes | s ..547,690 |...107.364 | ... 536,820 | .. ....500,000 | .. ..524,390 (6,363) I P 5.750 12/10/2014. | 11/15/2042.
052769  AE 6 |AUTODESK INC......oovueriiireeririnerierieseneesessssssessessesssessssssssnssesssessnenss | cvinens | oo | evsseenens | coenn2FE | v 497,880 ... 93.211 | s 466,055 | ....ovvvrnnnnd 500,000 | ..ocvvurrrnes 498,105 | ..cvovvereererinninns 225 [ e [ e | e 3.500 12/15/2017. | 06/15/2027.
05369A  AA 9 |AVIATION CAPITAL GROUP LLC.......coouvireriiinnisriieiisnisesienisnsiessinsiinnes | onrees | oo | cevviveniiee | eeeni2FE [ i 473,805 | 90.552 452,760 ..476,063 2,258 [T 3.500 18,132 | 03/08/2018. | 11/01/2027.
05369A  AD 3 |AVIATION CAPITAL GROUP LLC......ovvuuirieririererinsineriseriesiesesseessssssesenes | eeens v 498,345 | 97.223 | .... 486,115 . ..498,425 80 B P 4.125 09/05/2018. | 08/01/2025.
05464H AC 4 |AXIS SPECIALTY FINANCE PLC.......cooooniiveiinrircrinrinniinniseisenisseinissiinns | cevvens [ oo | evveriiann | eennFE | i, 500,000 |..... 95.933 | oo 479,665 | .................500,000 | .......c........ 500,000 [ ..vorvrerrirernninees v | | | 4.000 12/21/2017. | 12/06/2027.
055260  BD 6 | BAT CAPITAL CORP.....coovvviirirriririnirierienieciseessssssesienisesessessssesessenssenens | sveies . ..501,760 |..... 81.847 409,235 ..501,668 (92) [T 4.390 08/08/2017. | 08/15/2037.
055451 AV 0 | BHP BILLITON FINANCE USA LTD....cooevereireireeserieeesensesesessssssesssneesenens. | seseees 1FE| .. ..510,730 |...109.116 | .... 545,580 | .. ..509,585 (389) B P 5.000 03/30/2016. | 09/30/2043.
055451 AV 0 | BHP BILLITON FINANCE USA LTD....cccvvviriirierinnrienirsrisseissnienesesseninnees. | evveee | oo | evevnrvenes | cvever TFE| oo, 540,815 |...109.116 | ..cccocverernven 545,580 | .....coovvs 500,000 (1,483) | oo | veririeinerieninenins | e 5.000 04/15/2016. | 09/30/2043.
05569A AB 5 |BP AMILEASING INC NOTE SER 144A........ccooiiiiieineineiiissiiesiesesssissssnns | eeens 1FE| .. ..500,855 |...100.827 504,135 ....500,000 (17) JOOOR 5.523 . 05/20/2009. | 11/08/2019.
05620P  GX 5 [BABYLON NY TXBL IMPT.....ccovriririrrirneirenniinsensienssnsesesssseenssssssnssssessensnns | svenes | oo | evvrnnnensd [ v 1FE| .. ..349,125 |...103.066 | .... 360,731 | .. ....350,000 92 B 4.000 cevrenennn 1,019 07/02/2015. | 07/01/2028.
05620P  GY 3 |BABYLON NY TXBL IMPT.....oviiiririemeiirienierereesssisensssssensessssesssssssessnns | eneees | oo | veverenens 1 e 1= [ 558,600 |...103.567 | ..ccoovererncen 579,975 | .ovevevreenns 560,000 L2 [T RPN PR 4.150 |.....4.160 | Jd.occrs | v 11,652 07/02/2015. | 07/01/2029.
057224 AZ 0 |BAKER HUGHES INC.......ccceoriiriiiiiiieiniissiesisssisesiesssssessssiessesssssssnsnnes | oensens 1FE| .. ..676,860 |..... 95.570 554,306 ..660,242 (3,703) JOT 5.125 8,714 09/03/2014. | 09/15/2040.
06769Q AA 8 | BARNABAS HEALTH SYSTEM.....ccvivimieririnrrierieseeesssisenssssssessessssesssnsns | cvsnees 1FE| .. ..340,939 |...100.865 | .... 347,984 . ..341,663 351 B P 4.000 cevnennnn8,919 02/03/2017. | 07/01/2028.
06849R  AK 8 |BARRICK NORTH AMER FINANCE LLC SENIOR BD.........ccconvuemiimernerinnirnee | evveee oo [ covveiieis [ s 2FE | i 499,580 |...105.684 | .......cccoeeunue 528,420 | ................500,000 | ..oooorrrrnc 499,657 | ..o 14 [ s [ [ 5.750 |.....5.755 [MN......| cocovrrrns 4,726 09/26/2013. | 05/01/2043.
07274N  AZ 6 |BAYER USFINITLLC.....cocoiiririrericeirineieninereneeissisenissssenienssseessnnens | eenens | oo | evoverrnnne | ceeenFE | i 469,708 | ... 87.758 438,790 ..470,653 947 JROOR 4.200 9,723 ... | 07/12/2018. | 07/15/2034.
07274N AZ 6 [BAYER USFINITLLC....ciioiiiiiiierincieescisenieenseiseeississenisssssessnesssensensenns | aevens | oo | evivsennens | 00 2FE | i 469,708 | ... 87.758 438,790 947 I 4.200 9,723 .1 07/12/2018. | 07/15/2034.
07274N  AZ 6 |BAYER USFINITLLC.....cooiiiriirerincririneienineriecnenissisesisssnensensssesnsnns | eenens | oo | evoverrnne | ceeenFE | i 469,708 | ... 87.758 438,790 947 e 4.200 9,723 07/12/2018. | 07/15/2034.
07284R AA 0 |BAYLOR COLLEGE MEDICINE DEB ...109.933 .549,665 (654) <5259 3,314 09/27/2012. | 11/15/2046.
07284R  AA 0 |BAYLOR COLLEGE MEDICINE DEB ...109.933 824,498 (300) [V 5.259 4,971 06/10/2013. | 11/15/2046.
075887 CE 7 |BECTON DICKINSON & CO........... ..112.367 280,918 (4,266) B P 6.700 05/01/2018. | 12/01/2026.
077340 EY 9 |BEL AIRE KANS PUB BLDG COMMN REV, ...105.061 141,832 (1,045) .....6.824 09/14/2010. | 05/01/2035.
084423 AP 7 |BERKLEY W R CORP......ccrvvervrrrririerrirerirenes . 113.224 566,120 (4,432) [T 6.250 02/08/2017. | 02/15/2037.
084423 AS 1 |BERKLEY W R CORP SENIOR NT......ccoomveirrnrinnes ...102.856 514,280 (106) [V 4.625 03/16/2012. | 03/15/2022.
088365 EM 9 |BEXARCNTY TEXHOSP DIST ...102.400 486,400 (4,571) I P 5.413 04/07/2014. | 02/15/2040.
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09256B AE 7 |BLACKSTONE HOLDINGS FINANCE LLC SENIOR B.......c.ccocoumremerierirneeinnes [ cveee | oo | vevirerine | veeene AFE| oo 1,178,500 |...114.919 | ...cccoonneee 1,149,190 | ..............1,000,000 | .....ccco..c. 1,142,189 [ .o ({072 UROTRTOR IVPORRSRIIN DO 6.250 |...... 5.303 04/23/2013. | 08/15/2042.
09256B AG 2 |BLACKSTONE HOLDINGS FINANCE LLC........ccoimiiiriiriniiniiverieniseiisnieens | e ..537,080 |..... 99.837 499,185 ..533,584 (1,321) B P 5.000 06/08/2016. | 06/15/2044.
096630 AC 2 |BOARDWALK PIPELINES LP SENIOR BD........ccosvvunerrmrrmerierineenseisssineninnns | wvinene | oo [ evnvecnnen | 00 2FE | iccccr....500,680 | ... 97.254 486,270 ..500,261 (68) .rrn3.380 11/05/2012. | 02/01/2023.
096630 AE 8 | BOARDWALK PIPELINES L P.....cccovuiiiiiiniiieiinsienissiseiesiesiesisssisns | v 103.514 517,570 (8,132) [P 5.950 10/23/2017. | 06/01/2026.
096630 AF 5 | BOARDWALK PIPELINES L P.....cccvorieririieirerierrnenienisssissnssenssssssensssessensens | evinens | oo [ evnvennen 1| e 2FE | 513,545 | ..., 92.540 462,700 . (1,243) B P 4.450 09/26/2017. | 07/15/2027.
097023 AM 7 |BOEING COMPANY ...121.882 121,882 ..103,004 (468) v 1250 10/16/2003. | 06/15/2025.
097023  AM 7 | BOEING COMPANY ......coomiririermirimieimeriesiesssessssssssssssssesssessseesssssssssesssenss | svsens ...121.882 39,043 ....32,990 (149) [T 7.250 10/16/2003. | 06/15/2025.
097023  AM 7 | BOEING COMPANY ......ccouuiirririrmeineisesiesssessssissssisssssesssessseesssisssssssssenss | sesees ...121.882 ..102,870 (447) B P 7.250 10/17/2003. | 06/15/2025.
097023 AM 7 |BOEING COMPANY ..121.882 64,808 (282) v 1.250 10/17/2003. | 06/15/2025.
099724  AD 8 | BORG WARNER AUTOMOTIVE INC.....covvvrrirrienirerereessninerseriesessenssnens | cenees ...103.668 ...99,879 161 [V 8.000 10/16/2000. | 10/01/2019.
099743 GV 2 |BORGER TEX TXBL..... et | erees ...103.418 517,090 ..498,300 161 [V 4.000 06/09/2014. | 08/01/2029.
11133T  AC 7 |BROADRIDGE FINANCIAL SOLUTIONS INC......ccoueverererierieimeirerierineesennns | ceveene ..500,000 |..... 95.345 | .... 476,725 . ..500,000 B P 3.400 10/03/2017. | 06/27/2026.
11271 AA 0 |BROOKFIELD FINANCE INC.......coovviiireriiiiierieisiisierissiesssissiesssssssssnienes | oenens 500,500 |..... 98.166 | ....cvveurene 490,830 | .................500,000 | .....cccooueee. 500,450 (51) [ v [ [ 4.250 03/26/2018. | 06/02/2026.
11271L AC 6 | BROOKFIELD FINANCE INC.......ccovuuirierirreinineeneriessisesiensssesssssssssenienes | seveen ..486,050 |..... 94.633 473,165 487,123 1,073 [T 3.900 04/12/2018. | 01/25/2028.
118230 AJ 0 |BUCKEYE PARTNERS LP BOND.......cccooviviriirniiniieriniisereennienssinessenssenenes | eonene [ [vevenee | i 2FE| .. 777,600 |...101.157 | .... 758,678 . . ..756,139 (3,349) B 4.888 10/16/2012. | 02/01/2021.
118230 AP 6 |BUCKEYE PARTNERS L P.....c.ovvvirinirveriininnenncinssienseninenenississssnsnnens | cevveee | oo | evvnrnen ] | e 2FE | i, 527,150 |..... 89.486 | ...covvvrernns 447430 | oo 500,000 | ..ooverrrne 525,365 | ...oooorrrerireririnnne (1,001) [ oo | e | e 5.600 04/13/2017. | 10/15/2044.
118230 AP 6 |BUCKEYE PARTNERS L P.....ccoseovviiiiicrinciieeineinns 464,443 | ... 89.486 384,790 ....430,000 .463,135 (1,308) I 5.600 08/04/2017. | 10/15/2044.
120568 AZ 3 |BUNGE LTD FINANCE CORP.......cccosurimriirininiiisiinesienessesississesiesssesisenens | seveens . 489,415 | ... 89.141 | ... 445,705 ....500,000 ..490,510 1,095 I P 3.750 01/10/2018. | 09/25/2027.
121899 CD 8 |BURLINGTON NORTHERN RAILROAD CO MTG SR K....cocoouvevrernerrerirerinee | evvne [ oo | veervvrinnne | co AFE | e 95,875 |...103.045 | ....cooovvrrnee 103,045 | .oooovvvrerin 100,000 LG [T ORI PPN 6.550 09/03/1993. | 01/01/2020.
12189L AP 6 |BURLINGTN NORTHERN SANTA FE.......oovtiiiiiieiniiiensieissiessssssisesssinnes | onnens 1FE| .. ..563,065 |...112.353 561,765 | ...ccooovvvnnees 500,000 (2,322) [V 5.150 03/02/2016. | 09/01/2043.
12189P  AH 5 | BURLINGTON NORTHERN SANTA FE BOND.........cccruvereereimnerierireneseesenins | cerens 1FE| ... ....35,235 |...101.586 39,764 B P 7.908 02/04/2009. | 01/15/2020.
12200B  AA 6 |BURLINGTON NORTHERN SANTA FE 04-1 TRUST......ccovmivmruermrirnnninnnieniins | evvnee | o [ evveiveies [ e 1FE 2 101.308 | v T7,450 | oo TTA50 | e TTAB0 | s [ [ e | oo | e 4575 12/22/2010. | 01/15/2021.
123262 AN 7 |BUSINESS JET SECURITIES LLC.......ccoueiemirierirrircrinsiieriesesseesenssssesensenns | ceveene 1FE| .. ...100.626 481,841 [T 4.335 12/06/2018. | 02/15/2033.
124857  AK 9 [CBS CORP.......covvtririeriinrieniesiseessssississssssssssesssssssssssssesssssssssssssesssssnns | aesees | oo | evonsecnen] [ 00 FE | iiiiiin.533,200 |00 91.698 | ... 458,490 . (1,068) B 4.900 09/12/2017. | 08/15/2044.
12527G AD 5 |CF INDUSTRIES INC SENIOR BD........cccemrinirierirririeisnineiiesiesesenssniseiens | enenee | oo | veverenens | eveene 3FE| .ve....643,845 | ... TT875 | oo 506,188 | ...ccvvererns 650,000 | ................645,021 | .coooviriiiiirinne 204 [ s [ e [ 4.950 06/21/2013. | 06/01/2043.
12527G  AF 0 |CF INDUSTRIES INC.....ccoovvvrririnerenrinsiseniseinensssessssesssssessenssssessssesssnses | vsvens | oo | eesveennee | everne8FE [ ciiiiiiiennnn 567,500 | ..o 84.500 422,500 ....500,000 (3,499) JOOOR 5.150 02/03/2015. | 03/15/2034.
12527G  AF 0 |CF INDUSTRIES INC.....cocovviiririiiniinniieriesisnississsienienssssssessisssssesenes | onvens | oo | conrveninee | erern3FE [ i 334,221 | 84.500 | ... 253,500 ....300,000 (1,784) B P 5.150 03/24/2015. | 03/15/2034.
125509 AG 4 |CIGNA CORPORATION LMTAE | e 117,116 | o 100,000 | coovvvrereersen 99,910 | i P72 ISR IR DR 8.300 01/11/1993. | 01/15/2023.
125509 AH 2 | CIGNA CORPORATION NOTES ..115.128 230,256 84 [T 7.650 04/07/1993. | 03/01/2023.
126117 AE 0 |CNAFINANCIAL CORP DEBS.........cccovuvurrrrnnee 113533 | ... 227,066 19 B P 7.250 11/17/1993. | 11/15/2023.
126117  AE 0 |CNAFINANCIAL CORP DEBS.........cccocvvrninnee L3533 | 113,533 30 [ | e [ 7.250 12/02/1993. | 11/15/2023.
126117 AE 0 |CNAFINANCIAL CORP DEBS.........cccouvvvrrnnen ...113.533 170,300 43 [V 7.250 ... | 02/18/1994. | 11/15/2023.
126117 AE 0 |CNA FINANCIAL CORP DEBS.........c.coovvmrrennee ...113.533 227,066 I 7.250 ... | 03/06/1998. | 11/15/2023.
126117 AE 0 |CNAFINANCIAL CORP DEBS.........c.coouvvvrrnnee ...113.533 227,066 (18) I P 7.250 .... | 09/08/1998. | 11/15/2023.
126117 AE 0 |CNAFINANCIAL CORP DEBS.........cccovevrmrrrnnee ...113.533 .227,066 e 1250 .1 03/23/1999. | 11/15/2023.
12626P AL 7 |CRH AMERICA INC SENIOR BD.......... ...103.200 258,000 . (1,505) [V 5.750 09/01/2011.| 01/15/2021.
126408 AM 5 |CSX CORPORATION DEB.........cccoosvrennee ...116.203 116,203 ...99,994 2 B P 8.625 05/29/1992. | 05/15/2022.
126650 CL 2 [CVS HEALTH CORP.......ceconriririierierinisnsinsisssisssienississnsisssisesiessssnies | conees | oo | evvvnnieen ] [ FE | iiiiinnnnn...443,000 | 97.632 432,510 ..443,000 .....3.880 07/14/2015. | 07/20/2025.
12665U  AA 2 | CVS PASS-THROUGH TRUST.......ovtumiririrerirrereeisninereessienienes 452,282 |..... 98.420 444,765 .451,767 (135) [T 4.704 10/07/2015. | 01/10/2036.
12673P AJ 4 |CATECHNOLOGIES INC ..526,245 |..... 95.033 475,165 ..523,314 (2,931) [V 4.700 11/10/2017. | 03/15/2027.
12673P AJ 4 |CATECHNOLOGIES INC ..520,300 |..... 95.033 475,165 ..518,033 (2,267) I P 4.700 .1 01/09/2018. | 03/15/2027.
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13342B  AM 7 | CAMERON INTERNATIONAL CORP............. .105.554 | . 664,990 | ....oooovrens 630,000 | ..cooovvvrnnens 715,138 [ oo (BATB) | ..o | e | e 5.125 | ... 4.463 | Do | o 1415 | 57,913 | 09/30/2016. | 12/15/2043.
13342B  AM 7 | CAMERON INTERNATIONAL CORP............. ...105.554 527,770 (891) B P 5.125 11/17/2016. | 12/15/2043.
136385 AG 6 | CANADIAN NATIONAL RESOURCES LTD FGN SR B ...106.677 .533,385 (3,542) ......5.850 03/25/2013. | 02/01/2035.
136385 AL 5 | CANADIAN NATURAL RESOURCES LTD BOND ..110.119 550,595 (3,366) [V 6.250 06/10/2013. | 03/15/2038.
136385 AL 5 | CANADIAN NATURAL RESOURCES LTD BOND ..110.119 550,595 (3,260) B P 6.250 06/14/2013. | 03/15/2038.
13645R  AE 4 | CANADIAN PACIFIC RAILWAY CO.... ..114.049 .570,245 (4,355) <5750 07/24/2015. | 03/15/2033.
13645R AV 6 | CANADIAN PACIFIC RAILWAY CO.... ...104.290 521,450 (470) [T 4.800 09/18/2015. | 09/15/2035.
14046Z AB 5 | CAPITAL POWER CORP FGN MED TERM NT SER 2.....ccovevnevernermernnernnens | eeveee | G| v | e 2FE | i 384,741 | 75.882 288,352 (558) B P 5.276 01/05/2016. | 11/16/2020.
14309U AA 0 |CARLYLE HOLDINGS FINANCE SENIOR BD SER 1.. 100.587 .502,935 (437) e 3.875 01/15/2013. | 02/01/2023.
14310F  AA 0 |CARLYLE HOLDINGS Il FIN LLC....ovvvrirerinrrrerierenenssnisensesssnsesensseesssssns | eeevees | oo | evivsennens | c0ee2FE | iiiiiiiirnn...552,885 | ... 99.397 496,985 (1,960) [V 5.625 04/06/2016. | 03/30/2043.
14310F  AA 0 |CARLYLE HOLDINGS Il FIN LLC.....c.ccvrvvrrrnne e [ 2FE | ninn..559,250 .. 99.397 496,985 (2,211) JROOR 5.625 06/10/2016. | 03/30/2043.
145352 AY 6 | CARROLLTON GA REDEV AUTH REV......ccciiiimirieriieierieessenissssesseessninns | sevee e . 105713 | ... 528,565 | .. . . B P 5.124 124 |AO...... 08/11/2010. | 04/01/2025.
14912L  5X 5 | CATERPILLAR FINANCIAL SVCS CORP......cccovviirirrirneineiresiesesnesississsinns | avven JU0 SSRORIN I 201942 | 509,710 | .oovrrrirns 500,000 | ..coovorrirnn 505,638 [ ..ovvoriierierireinns (1167) | oo | e | e 3.750 655 |MN...... 03/07/2014. | 11/24/2023.
150461 N5 6 | CEDAR PARK TEX TXBL REF........ocooiiiirinirieiiericeisniseeisessseniessesesseses | seveens e 1FE| .. ...1,000,000 |...101.510 ..1,015,100 .1,000,000 ...1,000,000 [T 4.000 .000 |FA....... 03/26/2015. | 08/15/2033.
151020  AF 1 [CELGENE CORP........cccoiiiiiiciiriiisesnicsiscss s | criiens e . 563,595 |...107.285 | ... 536,425 | .. ....500,000 | .. 558,727 (2,700) I 5.700 .057 |AO...... 04/11/2017. | 10/15/2040.
151020  AH 7 | CELGENE CORP........oooiiiricrirriiieiriessiiesie et issssesssssssessssissssines | aesien [P0 USRI IO 2FE | e 510,000 |..... 98.256 | oo 491,280 | ..ooovverinn 500,000 | ..ooverrrne 503,909 (1,001) [ oo | e | e 3.250 186 |FA....... 01/05/2015. | 08/15/2022.
17108)  AA 1 [CHRISTUS HEALTH.....cooiiiiiiieiissieeiseiseese it ssssssessssssessssenas | seeens e 1FE| .. ..503,815 |...102.204 511,020 ....500,000 ..503,747 (68) I 4.341 .308 |JD....... 11/16/2018. | 07/01/2028.
172062  AE 1 | CINCINNATIFINL CORP........cccorimrieeiinniierienirssesssisssiesiesessessssisssssessienss | avviens e 1FE| .. ..205214 |..117.617 | ... 235234 | .. ....200,000 | .. ..202,692 . (170) B 6.125 .969 |MN...... 12/23/2004. | 11/01/2034.
172062  AE 1 | CINCINNATI FINL CORP........cccoiremrimerirerienieeisneesssssessesssessssessssisssssssssnnes | sesien [P0 SRR I AFE| oo, 266,263 |...117.617 | oo 294,043 | ..o 250,000 | ..cooovrrrnenn 261,048 | ..o (B98) | vvvvvrrrererrens [ ererrerirneernerinens [ e 6.125 751 |MN...... 03/05/2012. | 11/01/2034.
172070 CQ 5 |DUKE ENERGY OHIO.......ccooosiiiiiniinniciisiicsisisnie s ssisssssisssisssiannss | cvviens e . ..110.286 386,001 (2,081) IOV 5.380 .853 |JD....... 05/15/2015. | 06/15/2033.
17252M  AG 5 [CINTAS CORP NO 2......otiimireiinirierieisssesessssssesiesesssesssessssssessesssssssssnsans | sevsene e 1FE| .. ..122.539 | .... 612,695 . . (3,377) B P 6.150 .328 |FA....... 02/14/2014. | 08/15/2036.
17275R AF 9 [ CISCO SYSTEMS INC......cooiiiiiiiiniiiciineiseeissises i sssssseessssssasssas | osvens [0 USRI IO AFE| oo, 588,650 |...118.365 | ..ccoovvvvnnees 591,825 | ......ccceee...500,000 | coooioniinnn 577,569 [ ..vveverrerieriennns (3,694) | .ooovvvrinrieniins | e | s 5.500 672 |dd....... 02/12/2016. | 01/15/2040.
17288X  AA 2 |CITADEL L Puccoiiieeseessi s sessenssssssnes | sviens e .518,375 |..... 99.178 495,890 ..514,646 (3,729) [T 5.375 184 ... 12/15/2017. | 01/17/2023.
172967  EC 1 [CITIGROUP INC.....ovtuiiriieieiieiiesesessssisssesssssesssessssisss s ssssssssssesssssssans | sesien e . 577,775 |...110.566 | .... 552,830 | .. . ..570,194 . (3,829) B P 5.875 .084 |MN...... . 01/09/2017. | 05/29/2037.
180848 FR 9 |CLARK CNTY NEV GO TXBL SER A.....ccevvivirriieiiiineiiesieseiesississsinnniens | cevee [P0 USRI IO TFE| oo 413,276 |..121.962 | ....ccocornrenn 487,848 | .....vvvornn 400,000 | ....oovverens 407,071 | oo (B15) | evvvrverrerriiens [ e [ v 6.554 |...... 6.343 | Jducies | e 13,144 | 26,216 | 01/19/2010. | 07/01/2030.
181059 QF 6 | CLARK CNTY NEV SCH DIST......cvuiiiiiriieninrierinsisciseninesessssiessesisseessnssenes. | oenens 1FE| .. ..452,400 |...107.992 431,968 ....400,000 ..426,622 (4,915) JOOOR 5510 |..... 4872 | JD....... ...966 22,040 | 06/18/2014. | 06/15/2024.
189054 AT 6 | CLOROX COMPANY e | s e . ..485,000 |..... 99.009 | ... 495,045 | .. ...500,000 | .. .494,751 . 1,536 B P 3.050 |...... 3.144 |MS...... e AT | 15,250 | 03/10/2014. | 09/15/2022.
195869 AL 6 | COLONIAL PIPELINE CO.....covuureuirmnrirreriesssiserisssssssessssesssssssssssessesssessns | seseen [P SO I AFE| oo 1,063,548 |...125.512 | ..coovereneee 1,129,608 900,000 1,036,105 [ ...cvevrvrrcrrrerercenns (7,324) | oo | e | e 6.380 |...... 5.399 |FA..coo.| ovvrrnnes 23912 | oo 86,063 | 06/08/2015. | 08/01/2037.
195869 AL 6 | COLONIAL PIPELINE CO.....ccootiiuiiiririiiiinsisiesissiesissessssissssessesssenins | cvviens 1FE| .. ..531,540 |...125.512 564,804 ..517,858 (3,652) [T 6.380 |...... 5.401 |FA....... v 11,956 06/17/2015. | 08/01/2037.
198280 AF 6 | COLUMBIA PIPELINE GROUP INC SENIOR NT.......ccoovireerireernimeenerinsrinens | ceveene B R i 2FE| .. ..506,084 |...100.720 | .... 503,600 . ..504,145 . (672) B P 4.500 1,849 | .. 22,500 | 05/31/2016. | 06/01/2025.
198280 AH 2 | COLUMBIA PIPELINE GROUP INC......ccovvemririreireeieirseeineinnns I [ 1 2FE | s 585,745 |...107.730 | .cccorvrrrrnecs 538,650 | .....cccceeee..500,000 | coooiorninncs 578,637 | ..o (RN07L) | SRR NI IO 5.800 2,384 | ... 29,000 |09/19/2016. | 06/01/2045.
20030N AF 8 |COMCAST CORP ...109.914 495,712 (3,684) [V 5.650 A7 12/28/2012. | 06/15/2035.
20030N  BH 3 [COMCAST CORP SENIOR BD.......cccosmrumerrmrirerirneerseisersssinssssessneesssssssinns | aevens | oo | evovsersen | e TFE | iiiinne...500,000 | ... 99.555 497,775 I 4.250 9,839 01/14/2013.| 01/15/2033.
202795 HG 8 | COMMONWEALTH EDISON CO......cccovevvverrrierinns ..116.291 348,873 (1,920) I P 5.875 7,340 07/02/2018. | 02/01/2033.
20772G 5P 9 | CONNECTICUT STATE TXB BABS ...102.477 .358,670 (6,018) w5027 4,387 04/14/2014. | 04/01/2024.
20772)  AA 0 |CONNECTICUT ST QSCB TXBL ...110.128 550,640 (4,559) [V 5.295 06/20/2014. | 10/01/2029.
207720  AA 0 |CONNECTICUT ST QSCB TXBL ..110.128 ..1,101,280 (9,498) I 5.295 06/25/2014. | 10/01/2029.
207758 KH 5 |CONNECTICUT ST SPL TAX OBLIG REV. ...114.887 574,435 (2,223) .....5.740 08/06/2013. | 12/01/2029.
209111 EH 2 |CONSOLIDATED EDISON CO OF N'Y INC ...109.680 740,340 (5,796) [T 5.300 10/01/2014. | 03/01/2035.
209111 EJ 8 |CONSOLIDATED EDISON CON Y INC............. ..110.224 551,120 (4,175) JOOOR 5.250 05/04/2015. | 07/01/2035.
210295 DD 0 | CONSOLIDATED WYO MUNICIPALTIES REV. ...104.621 418,484 (3,558) B 6.854 08/19/2010. | 06/01/2035.
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210795 PZ 7 |CONTINENTAL AIRLINES INC BOND SER 2012-4 100.035 | oo 364,776 | ..covvvererns 364,649 | ..coooovrrnn 363,919 [ oo 144 | s [ [ 4.150 |...... 4171 04/10/2012. | 04/11/2024.
210790 AA 3 |CONTINENTAL AIRLINES INC NOTE SER 2009-2.. ...102.730 302,308 B P 7.250 06/12/2012. | 05/10/2018.
21079V AA 1 |CONTINENTAL AIRLINES INC BOND SER 2010-1. ...101.397 .273,382 979 w4750 .1 09/16/2011. | 01/12/2021.
219350 AR 6 |CORNING INC . 112.814 564,070 (8,956) [P 7.250 12/14/2016. | 08/15/2036.
219350 AV 7 |CORNINGINC.... ...108.995 664,870 (4,618) B P 5.750 10/17/2016. | 08/15/2040.
219350  AX 3 |CORNING INC.....ovvemirerineirnciieiseirssiississesissiseissssssssssessssssssssssssssssssssonns. | evinens | o | evnvennenns | cenen2FE | v 519,885 | ... 96.092 480,460 (865) .....4.700 05/20/2014. | 03/15/2037.
219350  AX 3 |CORNING INC.....ovverirrerimirieririseeierisssiesiesssssesssssssssensesssssssssssssnessnens. | cvinens | oo | evseeenenes | ceeen2FE | v 586,080 | ... 96.092 533,311 (1,364) [T 4.700 07/01/2014. | 03/15/2037.
22003B AK 2 |CORPORATE OFFICE PROPERTIES L P ...101.995 509,975 (4,195) B P 5.000 01/19/2018. | 07/01/2025.
224044 BT 3 | COX COMMUNICATIONS INC 111733 .335,199 (1,893) ......6.950 09/30/2016. | 06/01/2038.
224044 BY 2 |COX COMMUNICATIONS INC SENIOR BD SER 144.........cocovuvrmrermeenmrenneenne [ cvivene | o [ evvveevinns | ceenn2FE | i 572,376 ... 88.453 530,718 927 [T 4.700 06/12/2013. | 12/15/2042.
224044  CF 2 | COX COMMUNICATIONS INC......cccomrvrririmrinmiinninerierirenessssisniesesiessseessnenins | evivene | o [evenncenn 1| ceen2FE | 512,605 | .... 91.506 457,530 (653) [V 4.800 X . 05/05/2015. | 02/01/2035.
224050 AE 4 |COXENTERPRISES INC......ovouiermrimerierierieniseessessssssseesssssssssesssssssenes | svnnees . . L A17.389 . 234,778 . 431 B P 7.350 |...... 7.826 | JJ....... revnenennn0,808 06/28/2001. | 07/15/2027.
22546Q AC 1 | CREDIT SUISS NY....oiiiiiiiiniieiieiiesieeisssinsissssesssesssssssssssssssssssssssesssnns | senees | oo | oveveeeees | aveens AFE| oo, 575,670 |...101.269 | ..ccooovvrrnnce. 506,345 508,783 | ..evvrrveerierierins | e (15,057) [ 1ooverrereerieninns [ e | e 5.300 |...... 4.603 |FA....c..| coovree 10,164 02/21/2014.| 08/13/2019.
231021 AJ 5 |CUMMINS ENGINE INC.......oocomriirierirerieeieninssisessessiessessssssesssessssssnenss | cvnees 1FE| .. ..294,000 |...124.029 372,087 ..298,259 190 [T 7125 |...... 7.270 |MS...... .7,086 01/29/1999. | 03/01/2028.
23311R  AE 6 |DCP MIDSTREAM LLC SENIOR BD SER 144A.........ccccocriiniirirniiinnirernsnees | v . 811,335 |..... 99.000 | .... 742,500 . . ..764,965 (6,119) B 4.750 |...... 4.391 |MS...... cereenn.8,979 10/16/2012. | 09/30/2021.
23355L  AD 8 | DXC TECHNOLOGY CO.....cevvrrirrirreririnriierierireseseessnissssiesssessssessssesssnns | evivene | o | evenniennnes | ceenFE | v 715,818 |...100.570 | ..cccoveverncen 688,905 | ....coovrurnes 685,000 | ...ocovverev. 713,250 [ .ovvverierirerienne (2,568) [ ..o | verereernerieniinenin | e 4.750 |...... 4.545 |AO...... | ccoerrnnn 6,864 04/10/2018. | 04/15/2027.
238676 DM 9 | DAVIE FLAWTR & SWR REV......coiiiiiiirieiieiineisesiseesssissessesisessessssessans | seeees 1FE| .. ..515,500 |...105.971 529,855 ....500,000 ..504,638 (2,650) I I 6.062 |...... 5.880 |AO...... 7,557 08/05/2010. | 10/01/2025.
244199 AU 9 |DEERE & COMPANY..... ettt | i 1FE| .. .194,852 |...114.931 | ... 229,862 ....200,000 | .. ..199,567 144 e 8.500 |...... 8.725 | UJ....... 8,151 05/05/1992. | 01/09/2022.
247358 AA 2 |DELTA AIRLINES INC MED TERM NT SER 2012.......ccosuvumvererimrrrerienerneesans | cerees AFE| oo, 216,009 |...101.290 | ..cocrvvrrrneen 214,927 | oo 212,190 | .o 212,650 [ ..o (A04) | oo [ e [ e 4.750 07/13/2012. | 05/07/2020.
24736W  AA 8 |DELTA AIRLINES NOTE SER 2011-1 CL A...ovvvoiieieriisenierssiseeesissisnins | v 1FE| .. ...100.633 186,141 (412) [P 5.300 04/12/2012. | 04/15/2019.
24916P FP 7 |DENVER COLO CITY & CNTY BRD WTR COMMRS..........ccovverrrmrinermerirenens | e 1FE| .. . ...103.569 | .... 517,845 B P 5.170 10/23/2015. | 12/15/2040.
249174 ML 4 |DENVER COLO CITY & CNTY SCH DIST.....covivveriierneieirernsinssinsisensnsneiiens | vnveee | oo | everennenes | wveees 1FE| oo, 328,068 |..... 91721 | e 366,884 | .................400,000 | ..ooooiiennn 361,258 | oo [ 8,548 [ [ [ 1.390 09/11/2014. | 12/01/2024.
25179M AL 7 |DEVON ENERGY CORP SENIOR BD........ccovvurrirrrmeriereneeneniseesserssnssnenies | eovnene | oo | vererneens | v 2FE| .. ..5562,955 |..... 95.220 476,100 (1,912) [T 5.600 06/04/2013. | 07/15/2041.
25179M AL 7 | DEVON ENERGY CORP SENIOR BD.......coovrerrrrenerrererneesnsniseessessssisnenses | eenees | oo | vererneens | veiene 2FE| .. 544,145 | ... 95.220 | .... 476,100 . (1,593) B P 5.600 06/10/2013. | 07/15/2041.
25271C  AM 4 | DIAMOND OFFSHORE DRILLING INC.......cocuirimriirierireirneiisnsnenienienenees | eveveee | oo [ evveriens 1] s AFE | s 484,260 |..... 74500 | oo 372,500 | ..cocrerirs 500,000 1,644 | oo | e | s 3.450 02/23/2015. | 11/01/2023.
254010  AA 9 |DIGNITY HEALTH SENIOR DEB.........cccovvriveririierininns 1FE| .. ..398,528 |..... 99.020 396,080 ....400,000 139 JOOOR 3.125 10/18/2012. | 11/01/2022.
254010  AA 9 | DIGNITY HEALTH SENIOR DEB.........evvuiiiiinriieiineiseiisiiesiesssessssisssssnns | coveees 1FE| .. 491,675 |..... 99.020 | .... 528,767 ....534,000 4,509 B P 3.125 10/09/2013. | 11/01/2022.
257375  AF 2 | DOMINION GAS HOLDINGS LLC.......coooiermrirerinernerieninseesssessessesssensssinseess | evivnee | oo [ evverinens 1 e 1= [ 517,800 |...101.106 | ..cccrrerernees 505,530 | ..oocrorrernnns 500,000 ((GY£5)) I USRS PPN 4.800 12/28/2016. | 11/01/2043.
257469  AJ 5 | DOMINION RESOURCES INC........ccccomiieiimirierirriniiniieiiesissessessssisssiienns | cviens . ...1,144,510 |...107.466 ..1,074,660 .1,000,000 (7,773) [T 5.250 04/23/2015. | 08/01/2033.
259561 PJ 1 |DOUGLAS CNTY WASH PUB UTIL DIST....covvurerenrrmeriererneessnisersessssssnenes | cvinens 1FE| .. 281,023 |...116.650 | ... 291,625 ....250,000 (1,186) B P 5.450 09/22/2014. | 09/01/2040.
259561 PT 9 |DOUGLAS CNTY WASH PUB UTIL DIST REV.......cconiiiieneierineeeeiseinnnins | eevnee | o [ evneivens [ e AFE| oo, 507,500 |...109.859 | ..ccocovvvrnnccn 549,295 | ...coovvviens 500,000 | ..ooooeereren504,211 | i (361) | eveveeermeerneinens [ ereerreeineireninens [ e 5.245 08/24/2010. | 09/01/2030.
260003  AF 5 | DOVER CORP.......oouieimiiiiierieriieeisissisesiessiessesissssssssssssessesssssesssssees | cviens ..581,535 |...109.722 548,610 (3,828) [V 5.375 09/25/2014. | 10/15/2035.
260543 BE 2 |DOW CHEMICAL CORP........cccosvrvrrunnee ...113.558 227,116 60 I 7.375 03/03/1993. | 03/01/2023.
260543 BE 2 |DOW CHEMICAL CORP.........cccouvverrrenes ...113.558 170,337 21 I P 7.375 06/17/1993. | 03/01/2023.
260543 BJ 1 |DOW CHEMICAL CO .122.227 .366,681 (412) v 1.375 03/20/2003. | 11/01/2029.
26138E AU 3 |DRPEPPER SNAPPLE GROUP INC........cccoeuumivimrinriiniinnriseinnnicssissienninens | vnnees | oo | cevvivenines | eeeni2FE [ i 447,135 | 86.194 430,970 5,183 [V 2.550 03/09/2018. | 09/15/2026.
264399 DK 9 |DUKE ENERGY CO SR NOTES . A17.397 352,191 279 B P 6.000 10/17/2003. | 12/01/2028.
264399 DK 9 |DUKE ENERGY CO SR NOTES . A17.397 .508,329 291 ......6.000 06/10/2009. | 12/01/2028.
264399 DK 9 |DUKE ENERGY CO SR NOTES . 117.397 586,985 (4,524) [T 6.000 .1 09/17/2013. | 12/01/2028.
26439X AH 6 |DUKE ENERGY FIELD SVCS LLC NTS 144A........covinrnnennrnnernerrnrenennseenns | cvnees | oo | eeevveenee | w0 3FE [ ... 588,425 | ... 97.500 487,500 (3,657) JOOOR 6.450 12/13/2012. | 11/03/2036.
266233 AB 1 |DUQUESNE LIGHT HOLDINGS INC SENIOR BD... ..113.278 566,390 (3,502) B 6.250 05/22/2013. | 08/15/2035.
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26884T AE 2 |ERAC USA FINANCE LLC SENIOR BD SER 144A..........coocmniimrinneiieriinrinenns 109.820 | ..o 549,100 | ..coovverirnns 500,000 | ..ooorerrrrns 547,931 [ oo (2,089) | ..oovverirrireris | e | s 5.633 |..... 5.029 05/22/2013. | 03/15/2042.
26884T AE 2 |ERAC USA FINANCE LLC SENIOR BD SER 144A.. ...109.820 823,650 (2,232) B P 5.633 06/24/2013. | 03/15/2042.
270618 DX 6 |EAST BATON ROUGE LA SEW COMMN..... ..101.147 .505,735 (1,230) .rr.3.830 03/26/2015. | 02/01/2029.
271579 BT 0 |EAST CHERRY CREEK VY WTR & SANTN REV. ...104.294 505,826 (2,686) [V 5.720 08/07/2013. | 11/15/2035.
277432 AP 5 | EASTMAN CHEMICAL CO.....cccorvverrrrrrrrerierenenisneseeserisensssesssensssssssssenssnens | evinens | oo | evsvennen | e 2FE | i 517,405 | ... 89.845 449,225 (626) B P 4.650 08/12/2016. | 10/15/2044.
278265 AD 5 |EATON VANCE CORP SENIOR NT.. ...100.709 .503,545 2,393 00 3.625 09/13/2013. | 06/15/2023.
283734  TF 8 | EL PASO TEX REF TXBL.. ..107.126 535,630 (7,957) [T 5.177 01/22/2015. | 08/15/2034.
292505 AK 0 |ENCANA CORP FGN SR BD......cccosvvumirrerinrerneernniseissensesssnensssesesssssssnsnnens | evvnees | o [ evsseeenen | een2FE | iiiiii0..533,230 | ... 99.325 496,625 (1,174) B P 5.150 04/19/2013. | 11/15/2041.
29250R AT 3 |ENBRIDGE ENERGY PARTNERS L P SENIOR BD. ...103.974 .259,935 139 ......5.500 09/13/2011. | 09/15/2040.
29250R AT 3 |ENBRIDGE ENERGY PARTNERS L P SENIOR BD. ...103.974 519,870 157 [V 5.500 09/13/2011. | 09/15/2040.
29250R AT 3 |ENBRIDGE ENERGY PARTNERS L P SENIOR BD . ...103.974 519,870 (770) [T 5.500 09/27/2016. | 09/15/2040.
29267H AA 7 |ENDURANCE SPECIALTY HLDGS LTD SENIOR NT.. 1FE| .. . .. 117.836 | .... 776,539 . (3,450) B P 7.000 08/01/2012. | 07/15/2034.
29273R  AF 6 |ENERGY TRANSFER PARTNERS SENIOR NT........coooimiimmrineinminnnieniinniins | evveee | oo [ eeveniiieis [ s 2FE | s 597,500 |...103.078 | ..cccorvrrrnnce. 515,390 572,372 | oo (A,077) | oo | e | e 6.625 04/24/2013. | 10/15/2036.
29273R AP 4 |ENERGY TRANSFER PARTNERS SENIOR NT........cccooimivmmmmmrenmrnnmrnenrenenne | evveee oo [ ervverinenT [ s 2FE ..505,015 |..... 95.938 479,690 ..503,749 (171) [T 6.050 09/22/2011. | 06/01/2041.
29273R AR 0 |ENERGY TRANSFER PARTNERS L P SENIOR BD........cccvvniererneirirmincnnnns [ eovene [ [ v | i 2FE| .. ..249,105 |...1100.214 | .... 250,535 | .. . ..249,320 30 B 6.500 01/17/2012. | 02/01/2042.
29364D AT 7 |ENTERGY ARKANSAS INC.......ccoorriririirinirierieresenissisesisssssessessssessssinnns. | eveveee | oo [ eveverinens 1 TFE| oo, 515,625 |...100.376 | .....ccocournee. 501,880 | ..cocvvvrerns 500,000 | ..ooverrrne 512,500 (2,113) [ oo | e | e 4.950 04/20/2016. | 12/15/2044.
29364W AT 5 |ENTERGY LOUISIANA LLC......ocooririeirrierinrineensniseissssissnssensesesssssssesnenes. | avnnee | oo [ evnerieenT [ e 1FE| .. ..673,153 |...101.077 657,001 ....650,000 ..667,667 (3,212) I 5.000 04/24/2015. | 07/15/2044.
29364W AT 5 |ENTERGY LOUISIANA LLC.......ccvoreiriirincrirerineeenissesssinsnienienesssisnsnenes. | eveveee | oo [ eeveenenT [ s 1FE| .. ..523,750 |...101.077 | .... 505,385 | .. ....500,000 | .. ..519,166 (3,485) I P 5.000 10/12/2016. | 07/15/2044.
29365T AD 6 |ENTERGY TEXAS INC.....coooirvrrierirecreriseiseniesiseessssssssensessssessssssssssessnns | aneees | oo | veveresens 1 2FE | s 527,895 |...103.503 | ..cocvrverrrncen 517,515 | oo 500,000 | ..ocrvrrrrnes 524,535 | ..ovovirrerierieenne (3,360) [ ..ovvvrrernerrernnn | verereererisninsenin | e 5.600 08/18/2017. | 10/15/2044.
293791 AF 6 |ENTERPRISE PRODUCTS OPERATING LP.......cccooriimiricriieriiiinninniceiiinnis | v ...122.933 614,665 (5,713) [V 6.875 08/17/2015. | 03/01/2033.
293791 AP 4 |ENTERPRISE PRODUCTS OPERATING LP SENIOR. . . ..120.093 | ... 600,465 . . (2,488) B P 6.650 08/11/2011. | 10/15/2034.
29379V AG 8 |ENTERPRISE PRODS OPERATING LLC SENIOR NT.....cocvvvivernrirmrnnnivnrnnns | evvvne | oo [eoveverinnn [ oo FE | e 814,506 |...113.305 | ..cccccvevennee. 793,135 | ..cviiiereerna 700,000 | oo 789,214 | oo (4,299) | ..o | e | e 6.125 06/19/2013. | 10/15/2039.
294429 AG 0 |EQUIFAXINC SENIOR NT......ccovvvvrmrveririrennns ..569,855 |...114.861 574,305 ..549,484 (2,675) [T 7.000 09/20/2011.| 07/01/2037.
294429 AL 9 |EQUIFAXINC....coovviriiirerinrincrienes . ..458,100 |..... 92137 | .... 460,685 | .. ..461,556 3,456 B P 3.250 05/16/2018. | 06/01/2026.
29444G  AJ 6 |EQUITABLE COS INC DEBS..........cccoouviirimrininienierinseinsineriesssensenissennns. | wvennne | oo | cvevevnrene | eeeee2FE | i 98,450 |...114.575 | .cccocvvvirnnen 114,575 | v 100,000 58 [ v e [ 7.000 12/21/2001. | 04/01/2028.
29717P  AD 9 |ESSEXPORTFOLIOL P SENIORNT..... . 495371 |..... 99.979 499,895 ....500,000 445 JOOOR 3.625 05/01/2013. | 08/15/2022.
29736R  AA 8 | ESTEE LAUDER COS INC.....covvuiirririniieisniseiesissisesesisssssssssessssssessssssssens | onnens 1FE| .. ..197,500 |...119.389 | .... 238,778 | .. ...200,000 | .. . 81 B P 5.750 04/16/2004. | 10/15/2033.
29736R  AC 4 |ESTEE LAUDER CO INC SENIOR NT....ccoviuirmrremerierrnernensenenseessssssssnenens | eveveee | oo [ evvvernenes | veees {11 [ 627,627 |...123.163 | ..ccvvoverrrnees 683,555 | ...ocvvvrirnns 555,000 | ..oocvvurrnne 610,646 | ....covvvrrerierirnnne (3,035) [ coooeveeirrierinn | revereenerieerienins | e 6.000 08/05/2013. | 05/15/2037.
299808 AF 2 |EVEREST REINSURANCE HLDGS INC.........coovuiririinrinerieninieisniseninsiiienes | v 1FE| .. ..502,690 |..... 96.845 484,225 ..502,497 (98) [V 4.868 01/10/2017.| 06/01/2044.
30161M  AG 8 | EXELON GENERATION CO LLC SENIOR BD.......ccovvermrimirmerirereieniseenseenns | cvnens 472,648 |...104.700 | .... 418,800 | .. . ..455,446 (2,672) B P 6.250 01/24/2013. | 10/01/2039.
30161M AN 3 |EXELON GENERATION CO LLC SENIOR BD.......ccocrsvermrrenerrcriereneenseesseeens | evvvens | o [ vseeeenen | i 2FE | icoce.....805,238 | ... 98.290 | covvvererirns 7371475 | v 750,000 | ..ocvorrirnns 794,264 | ..oooveiienne (1,932) | oo | e | s 5.600 06/11/2013. | 06/15/2042.
302491  AS 4 |FMC CORP SENIOR BD......ccortiiriirimririiisinsiiesieseseesssisssssesssssssessssnenns | cvens ...100.053 500,265 ....500,000 504,143 (857) JROOR 4.100 01/28/2014. | 02/01/2024.
30251B  AD 0 [FMRLLC .ottt snsenes | reeens ...108.803 ..1,088,030 .1,000,000 ...1,062,231 (4,419) I 4.950 05/18/2016. | 02/01/2033.
30251B  AE 8 |FMRLLC SENIOR BD SER 144A.........cccooumiriiniiriniinesinseienissesssssssseens | evens ...107.643 538,215 (920) I P 5.150 05/15/2013. | 02/01/2043.
31331F  AX 9 |FEDERAL EXPRESS CORP BOND SER 1998-1 CL ...104.250 .213,181 372 ......8.720 04/14/2009. | 01/15/2022.
31331F  AX 9 |FEDERAL EXPRESS CORP BOND SER 1998-1CL.... ...104.250 274,690 [V 6.720 05/18/2009. | 01/15/2022.
33738M  AB 7 |FIRST UN NATL BKNC....c.iiiiririierierineeseniseessessessssessssisssssssssesssenssesens. | avsnees ...113.621 454,484 2,230 B P 6.500 09/25/2000. | 12/01/2028.
341081 ES 2 |FLORIDA POWER & LIGHT CO ...119.580 .823,906 (7,077) ......5.650 09/08/2014. | 02/01/2035.
343498  AB 7 |FLOWERS FOODS INC........ocvorimirierinneienininersensssssensessssssssessssssnesenes. | evinees | o | evsveeneres | ceeen2FE | v 471,365 {00 95.655 478,275 2,939 [T 3.500 12/08/2016. | 10/01/2026.
345277  AB 3 | FORD HOLDINGS INC.....ovvturirrerrineiieriesiseessesssessessesssssesssssssesssssssssesess | seseees ...105.521 211,042 212 JOOOR 9.375 07/17/1991. | 03/01/2020.
345370 BY 5 |FORD MOTOR COBONDS.........coconivimiemrinirienireneseessesssrsesssenessessssessssssens | svonees ..101.227 101,227 533 B 6.625 04/22/2002. | 10/01/2028.
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345370 CA 6 |FORD MOTOR CO GLOBAL NOTES .103.378 | 206,756 | ....cocerrnrr.200,000 | oo 197,826 | .oovvercreircris 174 | e [ [ 7.450 | ... 7.654 | JJ....... 10/12/2001. | 07/16/2031.
347314  AK 2 |FORT EUSTIS/STORY HOUSE LLC ..101.179 404,716 (3,317) e 4.980 04/23/2014. | 12/15/2020.
347471 AP 9 |FORT JAMES CORP DEBS ..111.925 .223,850 13 v 1750 11/23/1993. | 11/15/2023.
347471 AP 9 |FORT JAMES CORP DEBS . 111.925 111,925 [V 7.750 01/13/1994. | 11/15/2023.
348609 AC 2 |FORT SAM HOUSTON FAMILY HSG L P. ...109.571 766,997 (3,313) B P 5.625 04/16/2014. | 03/15/2035.
36158F AA 8 | GE GLOBAL INSURANCE HLDG CORP... ..118.419 .592,095 (7,583) <. 1.000 05/24/2018. | 02/15/2026.
362311 AG 7 | GTE CALIFORNIAINC.......cooieerirrirerierierirneeissiseriseniesesseesssssssnssessesssnenss | evinens | oo | evsveenenes | ceeen3FE | viiiririrnnnnni 216,500 | ... 87.000 174,000 (715) [T 6.750 07/12/2005. | 05/15/2027.
362311 AG 7 | GTE CALIFORNIAINC......cooiierriinerierieeineesssissssessesesseesssissnssssssssneess | evinees | oo | vsseenees | oeeee3FE | v 256,250 | ... 87.000 217,500 (291) B P 6.750 04/12/2007. | 05/15/2027.
362333  AH 9 |GTE FLORIDA INC......coostviiriirierierieniieineiiesinssienisssessssssssensssenssenessnssns | evinene | oo | evsnvennnes | conedFE | it 317,952 | Lo 87.500 .262,500 (736) ......6.860 12/05/2003. | 02/01/2028.
365298 L4 8 | GARDEN GROVE CALIF UNI SCH DIST GO ...104.768 523,840 (359) [V 6.080 10/15/2010. | 08/01/2030.
370334 BJ 2 |GENERALMILLS INC......ccccvvvunece ...100.555 513,836 (4,088) [T 5.400 07/20/2017. | 06/15/2040.
370334 CF 9 |GENERAL MILLS INC......cccrvvvrnece e . .749,993 |..... 98.592 | .... 739,440 . . 1 B P 4.000 04/20/2018. | 04/17/2025.
372640 GL 0 | GEORGETOWN CNTY S C SCH DIST GO.....ovvvumrirrirriineiieriesersseiseisseiinns | cereees JU0 SSRORIN I AFE| oo, 506,285 |...112.042 | ..ccocovvvennee. 560,210 | ......ccc..e.....500,000 | .ooovooiirnc 502,543 (A12) | coveveeereineienne [ e [ 5.375 08/04/2010. | 03/01/2025.
3733IN  AH 4 [ GEORGIA-PACIFIC........cveiirerierircerieissieriesiesesessssssesiessessssessssssssninens | seeies 1FE| .. ..595,608 |..... 99.890 574,368 ..592,644 (2,964) [T 3.600 12/14/2017. | 03/01/2025.
373384  2Y 1 |GEORGIA ST...coouiiiciiiciiciicsisis s ssissienes | ciiees e 1FE| .. ..502,610 |...103.137 | .... 515,685 | .. . ..502,123 (132) B 4.150 06/11/2015. | 02/01/2035.
375558  AX 1 | GILEAD SCIENCES INC.......oevorririiniierierieriresssisesiesiesesssesssisssssenienes | cviens [ 1 TFE| oo, 543,930 |...100.642 | ......cccoounee. 503,210 | .cocrierirns 500,000 | ..ooverrrne 539,622 (1,596) | ..oovvvvierrienies | vevereeernerienrinenins | e 4.800 05/04/2016. | 04/01/2044.
375558  BG 7 | GILEAD SCIENCES INC.......ovviuririinieierierieeineesssissssessesessessssissssssssenes | seeees e 1FE| .. ..507,250 |...100.964 504,820 ....500,000 ..506,019 (372) I 4.600 . 10/09/2015. | 09/01/2035.
377372 AB 3 | GLAXOSMITHKLINE CAPITAL INC.......coovivirinirienirrineensieesiessienisssisseienns | criens e 1FE| .. .591,915 |..114.745 | ... 573,725 | .. ....500,000 | .. .571,125 . (4,664) I P 5.375 |...... 4.540 |AO...... rerrennn D670 | 09/30/2014. | 04/15/2034.
38141G  CU 6 | GOLDMAN SACHS GLOBAL BONDS.........cccosturivmerierereesenisssesessssssensesens | cvnees . AFE| oo, 567,350 |...114.211 | oo 571,055 | ..ooevovrirnns 500,000 | ..ocrvrrrrnes 567,350 [ ..oovvrerrrerirneirnenis | e | e | e | v 6.125 | ...... 5.398 |FA...cooo| v 11,579 [ oo 12/27/2018. | 02/15/2033.
384712 EK 7 |GRAHAM TEX TAXABLE.... 1FE| .. ...104.998 524,990 (2,288) [V 5.250 |...... 4.863 |FA....... cernnnn9,925 07/09/2014. | 08/15/2031.
386244 TW 7 | GRAND RAPIDS MICH BLDG AUTH REV. I e 1FE| .. . ...103.983 | ... 525,114 | .. . . . B P 5.700 09/15/2010. | 10/01/2030.
387883 UF 6 | GRANT CNTY WASH PUB UTIL DIST REV.....vuiiirriineireiiesereerssisessnsisenns | cereees [ 1 AFE| oo 405,672 |..107.243 | oo 428972 | oo 400,000 | ..ooovvvrreens 403,934 | ..o (7)) T USRI PPN 5.630 08/29/2013.| 01/01/2043.
392684 DP 8 | GREEN BAY WIS REDEV AUTH et | e e 1FE| .. ..106,418 |...107.624 107,624 (428) [T 5.400 09/11/2014. | 06/01/2029.
400524 GV 0 | GUADALUPE-BLANCO RIV AUTH TEX.....osvurerrremermerineeseessseesseisesssssesenss | oeeens e 1FE| .. ..516,250 |...103.691 | .... 518,455 | .. . . . (2,479) B 4.633 06/12/2014. | 04/15/2033.
402740 AE 4 | GULFSTREAM NATURAL GAS SYSTEM LLC.....c.cevvririrriieiirineiirerinerienins | s [ 1 2FE | s 563,365 |...118.922 | ...cccoevurnee. 594,610 | ..cccovvrirns 500,000 | ..coovverrrne 558,974 | ..o (2,280) | ..oovorrieis | e | e 5.950 02/08/2017. | 10/15/2045.
404280 BB 4 |HSBC HOLDINGS PLC.......oiiutiiiinerienineiseesssessessesssesessessssissssssesssesssssssas | eeens 1FE 999,950 |.....95.959 | ... 959,590 .1,000,000 5 JOOOR 3.900 01/19/2017. | 05/25/2026.
406216 BJ 9 |HALLIBURTON CO P B OO I 2FE | i 501,845 |..... 98.566 | ... 492,830 | .. ...500,000 | .. . . (95) e 4.850 03/30/2016. | 11/15/2035.
406216 BJ 9 [HALLIBURTON CO....vvvrrrirermriiriensenisseessesssssessessessssesssssssssesssesssssssns. | evens [ 1 2FE | i 519,660 |..... 98.566 | ...ouvvrerine 492,830 | ..o 500,000 | ..oocverrrrnes 517,158 [ v (1,048) [ ..oovveeecrerens | e | e 4.850 09/13/2016. | 11/15/2035.
41013M  TT 7 [JOHN HANCOCK LIFE INSURANCE CO'.....ccovvvrierrireiersisceresisesssesisessnnes | coreees U0 USPROTOOON [ IO 1FE| .. ..300,000 |...108.244 324,732 [T 6.000 08/28/2003. | 08/15/2023.
41013M  UX 6 | JOHN HANCOCK LIFE INSURANCE CO.......cccovurmerrrirreneersrmnnersensesesseesns | reeens [ ORI [l I 1FE| .. ..400,000 |...107.705 | .... 430,820 . . . B P 5.800 09/18/2003. | 09/15/2023.
413875 AN 5 [HARRIS CORP......coouiiiiiiieiiieeiteeie it | 2oeeens JU0 SSRUI I 2FE | i 881,250 |...116.241 | .cccoovvvrrnnce. 871,808 | ..cccoeereeerrn 750,000 | oo 859,205 | ...vverrreriririreenns (4,983) | .ooovvveireieeris | e | e 6.150 10/22/2014. | 12/15/2040.
414009 HC 7 |HARRIS CNTY TEX CULTURAL ED FACS REV.......oevuniviriririrerineeienirseeines | v e 1FE| .. ...103.812 519,060 JROOR 4.000 03/25/2013. | 12/01/2031.
41652P AB 5 [HARTFORD HEALTHCARE CORP........ccoisiimiiniieiierieeiseeississsisesiesissnnnns | aevies e ...109.260 | .... 546,300 I 5.746 12/07/2018. | 04/01/2044.
418056  AH 0 [HASBRO INC......ccooviriiririiiiriiiineiiresisei s essessssssssssessssessesssssssns. | evens e 114,565 | ... 572,825 (3,652) e 6.600 08/04/2011. | 07/15/2028.
42217k BA 3 [HEALTH CARE REIT INC.....cooovvvemrierreeeseiesressieesssesssssesssssssensssssssesssssnsns | eovens | oo | eviveriee] | 000 FE | iiiiincnn...498,155 | ... 99.909 499,545 184 20 3.750 12/06/2012. | 03/15/2023.
42824C  AX 7 |HEWLETT PACKARD ENTERPRISE CO......ccccevviirernrirrirnnnerisnneienneiseninninnes | vevenee | oo | veevereenes | it 2FE | 496,274 | ... 97.025 485,125 204 [P 6.200 12/30/2016. | 10/15/2035.
42824C  AX 7 |HEWLETT PACKARD ENTERPRISE CO......cccovvvrrmrenerinrinerierineesnsnisseesssinnns | wvvnens | o [ vvvevenen 1| 00 2FE | .o 1,000,972 ... 97.025 970,250 (53) B P 6.200 ... | 12/30/2016. | 10/15/2035.
42824C  AX 7 |HEWLETT PACKARD ENTERPRISE CO......ccccevvvirernrirrirnrrerisnneirerssisenisnnnes | cevenee | oo | veereeenn | 0 2FE | ininni..553,645 | ... 97.025 485,125 (3,005) ......6.200 .| 06/23/2017. | 10/15/2035.
42824C AY 5 |HEWLETT PACKARD ENTERPRISE CO.. . e ceveinernnrn 265,398 [ 93.734 | ... 234,335 (553) [T 6.350 R . 06/09/2017. | 10/15/2045.
431116 AB 8 |HIGHMARK INC ISR P e | e | e 2102143 | 510,715 (RIRSIOTAT] [FUTRIR [NV DO 4.750 X 23,750 | 12/07/2012. | 05/15/2021.
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431116 AC 6 |HIGHMARK INC SENIOR NT SER 144A. . 108.788 | ..o 543,940 | ...cooovvvirnns 500,000 | ..ooorerrrrns 522,695 | ...oooovrrreriirireinns (1,018) [ oo | e | e 6.125 |..... 5.786 09/28/2012. | 05/15/2041.
438670 T3 5 |[HONOLULU HAWAIICITY & CNTY. ...101.522 974,611 (954) B P 3.730 03/26/2015. | 10/01/2031.
44106M AQ 5 |HOSPITALITY PROPERTIES TR SENIOR NT.. ...102.212 .204,424 313 ......5.000 08/09/2012. | 08/15/2022.
44106M AQ 5 |HOSPITALITY PROPERTIES TR SENIOR NT.. ...102.212 204,424 51 [V 5.000 08/10/2012. | 08/15/2022.
442435 4Y 6 |[HOUSTON TEX UTIL SYS ...101.420 507,100 (268) B P 3.228 04/03/2014. | 05/15/2022.
442435 5B 5 |HOUSTON TEX UTIL SYSTEM................. ...103.100 515,500 (1,400) e 3.828 09/12/2014. | 05/15/2028.
44329H AH 7 |HP COMMUNITIES LLC....ccoovrvrierrirrircrinrricrienes ...108.922 707,993 (2,063) [T 5.630 07/20/2018. | 09/15/2034.
449505 AA 4 |IFM US COLONIAL PIPELINE 2 LLC SENIOR NT.... ...104.459 522,295 (6,510) B P 6.450 07/12/2012. | 05/01/2021.
45665Q AF 0 | INFINITY PPTY & CASUALTY CORP SENIOR BD.. ...102.570 .307,710 (2,529) ......5.000 11/05/2012. | 09/19/2022.
45665Q AF 0 |INFINITY PPTY & CASUALTY CORP SENIOR BD.. ...102.570 512,850 (5,027) [V 5.000 04/15/2013. | 09/19/2022.
457153  AF 1 [INGRAM MICRO INC SENIOR NT......cccovviirmrinrirnrinerinirnerernniseerenssessnsessnnnns | evvene | oo [everireen] [0 3FE | v 250,545 | ... 97.821 244,553 (53) [T 5.000 08/08/2012. | 08/10/2022.
457153  AG 9 |INGRAM MICRO INC......ocourvririeriereneeisninerissrnenseessnsssnssessessssensensssnss | vsvens | oo | ceerverensd | i 3FE [ 524,335 | 94544 | .... 472,720 . . (2,357) B P 4.950 03/31/2015. | 12/15/2024.
458140 AN 0 [INTEL CORP.....cooosiimiiiiieiieiseissesissise s ssssssssssesssssssssssssssssssesssenns | sennes | oo | oeveeneee | aeeens 1FE 103.206 | ..cooovvereenns 516,030 | ......cc........500,000 | .ooovounvrnns 496,976 | ...ovvvieriririis 297 [ e [ e | e 4.000 12/11/2012. | 12/15/2032.
459200  HU 8 [IBM CORP.....coourirerceicieerie ettt | creeens 1FE| ... 498,960 | ... 99.696 498,480 .499,509 97 [T 3.625 02/12/2014. | 02/12/2024.
460146 AP 8 |INTERNATIONAL PAPER CO.....ccooviimiiiiiieiiniireisssieiissiseessssssseessssssssnss | oeeens . . L1744 223488 | .. . ..199,219 162 B P 6.875 08/28/1998. | 11/01/2023.
460146 AP 8 |INTERNATIONAL PAPER CO.......cceevmirrmerierirennnissinesinssnenssnesssssssssnesnens | vneee | oo | cverivernee | ereeni2FE [ i 191,800 |..111.744 | ..ccovvrrnneee 223,488 | ..o 200,000 | ..cooovvrerenes 198,851 238 [ s [ e | v 6.875 09/09/1998. | 11/01/2023.
460146 CM 3 |INTERNATIONAL PAPER CO.....coovtuuriirierinsineesssisessssssssssessssesssssssssess | oeeens . ..503,535 |..... 98.283 491,415 ....500,000 ..502,862 (177) I 5.000 05/14/2015. | 09/15/2035.
46132F  AC 4 |INVESCO FINANCE PLACE.........c.coivutiimirierierineeississiisesssssiesessesssssssssnens | evens 1FE| .. ..633,401 |...107.256 | .... 571,674 | .. ....533,000 | .. ..624,875 (3,700) I P 5.375 10/13/2016. | 11/30/2043.
478165 AG 8 | JOHNSON S C & SON INC.....ovvvrririrrieineriesiseesssissessenisssssessssessessnssns | eneees | oo | vevereeene | aeeens AFE| oo, 545,000 |...105.874 | ...ccovvvennee. 529,370 | ..covvverirns 500,000 | ..ocrvrrrrnes 537,710 [ oo (1,740) | oo | e | e 4.800 12/01/2014. | 09/01/2040.
478898  FF 1 [JOHNSON CNTY TEX TXBL SER 2015......ccvviieriieeiniierneieisniseeeeeninnes | cvveees 1FE| .. ...104.686 523,430 [V 4.627 12/08/2015. | 02/15/2035.
48203R  AD 6 | JUNIPER NETWORKS INC SENIOR BD.. B0 . 543250 |..... 99.502 | ... 497,510 . . (1,550) B P 5.950 06/10/2013. | 03/15/2041.
48203R  AF 1 | JUNIPER NETWORKS INC SENIOR BD.......ccocovvrrrirrerneineinsiinsesneniseesnninns | evineee | o [evnnvnnnins | vern2FE | it 544,905 |...102.248 | ...c.ccovvunnee. 511,240 | oo 500,000 | ..ooovorrirnn 509,876 | ...ovvvvrrrrirrireinns (4,558) | .ooovvvnrineiieniis | e | e 4.600 04/15/2013. | 03/15/2021.
48203R AG 9 | JUNIPER NETWORKS INC........ccouiririrriierirnireriesissssenssesesssessssessssesssenens | cvenees ..518,895 |...100.852 504,260 (1,947) [T 4.500 02/04/2015. | 03/15/2024.
482480 AE 0 |KLA-TENCOR CORP. bbbt | e . ..520,900 |...102.599 | .... 512,995 | .. . . (2,087) B 4.650 12/22/2014. | 11/01/2024.
482480  AF 7 |KLA-TENCOR CORP........covvirirerrinnrrerierisesnsinsinenienessssssisssssessensennes | cvneens | oo | cvereverens | e 2FE [ i 558,125 |...102.297 | ..ccooverirneen 511,485 | ..o 500,000 | ..coovverrrne 546,260 | .....ccoovverererirnnne (2,985) | ..oovvrvieriienis | e | e 5.650 04/01/2015. | 11/01/2034.
482480  AF 7 |KLA-TENCOR CORP.......ovviimierrireiineiineiiesiesisessssisssssesssesesessssissessssssessns | reeens . ..563,010 |...102.297 511,485 ....500,000 (3,501) JOOOR 5.650 08/23/2016. | 11/01/2034.
48249D AA 9 |KKR GROUP FINANCE CO II LLC SENIOR BD SE........ccoccoveimrivermererinnnerenns | vreee | oo | evveriene | e 1FE| .. .511,130 |...101.989 | .... 509,945 | .. ....500,000 (380) B P 5.500 05/02/2013. | 02/01/2043.
48249D AA 9 |KKR GROUP FINANCE CO Il LLC SENIOR BD SE.......cccoevemrereemmeerseenseisenes | evvenn | oo | reverneens 1 e {11 [ 636,838 |...101.989 | ..cccoovvrrrncen 698,625 | ....coovrvrnens 685,000 1,655 | oo | e | e 5.500 07/24/2013. | 02/01/2043.
48249D AA 9 |KKR GROUP FINANCE CO Il LLC SENIOR BD SE........ccocvvmrimerierinrinniinnns [ eveie | oo [ verreen | i 1FE| .. 522,000 |...101.989 509,945 ....500,000 519,685 [T 5.500 04/06/2016. | 02/01/2043.
486063 MF 4 |KATY TEXINDPT SCH DIST GO 12/01/10 [P [UUPPOR VR PP IO 1FE| .. ...1,133,500 |...103.381 | .... ..1,033,810 .1,000,000 ...1,024,542 B P 5.288 11/26/2012. | 02/15/2025.
49151E  7C 1 |KENTUCKY ST PPTY & BLDGS COMMN.......coevuierriirieinierinniernnisseeninennns | eveene [ [ veriennees | veees 1FE| e 563,835 |...108.480 | ......cccoovvnnee 542,400 | ..cooeeinnn 500,000 | oo 535,732 [ | vereenreeene(5,229) [ e [ 5.373 06/09/2014. | 11/01/2025.
49337TW  AH 3 [KEYSPAN CORP......coovtiiiriiiiiririiseiiestisisesississssiesssssiesssssesssssessssenssenens | sevie ...109.989 219,978 [V 5.875 02/18/2015. | 04/01/2033.
494550  AJ 5 |KINDER MORGAN INC......coooiiriimiireiiniiisiiesise e sisessseesssesessssssssssenss | eeens ...116.544 874,080 I 7.400 06/21/2011. | 03/15/2031.
494550 BM 7 |KINDER MORGAN ENERGY PARTNERS SENIOR BD.......cccccocvrmvemivnirineinns [ wvvves | oo [ vvriveens | it 2FE [ 497,990 | ... 97.699 488,495 I P 3.450 08/08/2012. | 02/15/2023.
496719 AA 3 |KINGSTONE COS INC......ccovirirrnrirnerierieersesssrsessessneesssnsssssesssssssenssenens | onvens | oo | veervernee | everni2FE [ i 508,245 | .. 97.806 489,030 (1,325) ......5.500 04/09/2018. | 12/30/2022.
497266 AC 0 |KIRBY CORP cerverrn s || oo | ceevens | e 2FE [ 500,000 | 98.040 490,200 [V 4.200 03/01/2018. | 03/01/2028.
499764 PM 4 |KNOXVILLE TENN GAS REV SYS SER P.....ccooovruirerineineeinsiesiesssensenens | eeens 104.058 520,290 B P 6.200 12/08/2010. | 03/01/2032.
50076Q AE 6 |KRAFT FOODS GROUP INC SENIOR BD........cccvevuviriieriniisenniersninesiensninee | eevenee | oo | veevervnnne | eeen2FE | iiiiinee...600,000 | ... 89.825 .538,950 ......5.000 06/21/2013. | 06/04/2042.
50540R AU 6 |LABORATORY CORP OF AMERICA HOLDINGS.........ccccouvurmevmvermernnnrnerinens | cerens oo | wrireeene 1 | i 2FE | ocicee....502,430 | ... 95.471 477,355 (257) [T 3.600 08/16/2017. | 09/01/2027.
50587K  AA 9 |LAFARGEHOLCIM FINANCE US LLC......cooonrrierireirnnrinerierinesseniseessenissnnsnens | vseens | oo | envvennee | eerni2FE [ i 481,590 | ... 91.029 455,145 1,805 JOOOR 3.500 03/08/2018. | 09/22/2026.
524660 AW 7 |LEGGETT & PLATT INC SENIOR NT.....covvvurerimrirmrerrnisninerreriesessenssnisennens | cvivene | o | evnvecenen 1| cen2FE | . 249,265 ... 99.260 248,150 67 I 3.400 08/09/2012. | 08/15/2022.
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52517P  2S 9 |LEHMAN BROTHERS HLDS EURO MED TERM NTZ........ccocomerimrerrinerneninns | eovvee | oo | revireeens L (5] I 116,860 | ...... 0.018 | ........ 18 100,048 | .ooooierierinrereniees | eerreniseesseninsinnes | seriereneesnsineinns | cereessnessnsinens | e | e 6.200 |...... 5.308 | Do | w272 [ i 06/01/2007. | 06/15/2027.
52517P  2S 9 |LEHMAN BROTHERS HLDS EURO MED TERM NTZ........cccoecrmrmirnnervenrrnirnns | coreees 310,876 | ...... 0.018 |........ 53 293,441 e 6.200 . | 06/15/2007. | 06/15/2027.
52517P  3Y 5 |LEHMAN BROS HOLDINGS MED TERM NTS........cccosvummrrrmerierimeersenineesenins | erveeen | oo | verveeens | ovvirnecn | . 333,755 | oo, 0.019 62 329,036 ......6.625 07/13/2007. | 07/27/2027.
52517P  SZ 5 |LEHMAN BROTHERS HOLDING NOTES.........ccconmiimminnivciinnivenisniensiinnins | eovrie | oo | veviveniins | vevevenneed [ v 157,778 | i, 0.019 |....... 28 146,498 [V 5.875 .... | 06/18/2004. | 11/15/2017.
52517P  SZ 5 |LEHMAN BROTHERS HOLDING NOTES.........coevueeririerieernenieneseessninsnns | evveeen | oo | veverevenne | ovverneeens [ corineiinnnnnn59,233 | oo, 0.019 49,831 B P 5.875 .| 06/18/2004. | 11/15/2017.
52519F  DJ 7 |LEHMAN BROS NOTES SERIES A......covvvvrirereineiinneiseineniseesseessssssssnens | vseeen | oo | oeevveeens | ovvrnecn | i 135,274 | 0.018 24 131,881 ......5.700 12/27/2004. | 12/14/2029.
5252M0 BZ 9 |LEHMAN BROS HOLDING INC MED TERM NOTE.......c.cocunmevrmrermeennrnerinnns [ evrene | oo [ erererveeine | vreieencnd | 212,738 | oo, 0.019 | ........ 38 197,511 [T 5.625 .| 03/07/2008. | 01/24/2013.
531543 AC 0 |LIBERTY UNIVERSITY INC SENIOR DEB. 111,522 669,132 B P 5.100 06/17/2013. | 03/01/2042.
540257 AQ 5 |LODI CALIF PUB FING AUTH WTR REV. ...104.504 522,520 ......6.387 10/20/2010. | 06/01/2030.
540257 AQ 5 |LODI CALIF PUB FING AUTH WTR REV ...104.504 313,512 JOT W 6.387 10/26/2010. | 06/01/2030.
540424 AP 3 |LOEWS CORP SENIORNT... ...114.557 801,899 [T 6.000 06/21/2013. | 02/01/2035.
540424 AP 3 |LOEWS CORP SENIORNT... . . . 114557 | .. 572,785 | .. . . B P 6.000 09/04/2015. | 02/01/2035.
540424 AP 3 |LOEWS CORP SENIOR NT....cooovvuuriiniineiierinrinniicnnisenienississnsiessisssssenenes. | evivene | oo [evennennee | cend TFE | i 590,490 |[...114.557 | ..coovirvrnnns 572,785 | .o 500,000 | ..coovvvrerrne 587,323 [ ..ovvverirerrneinenns | verriennnne(B1B7) [ s [ e [ e 6.000 06/01/2018. | 02/01/2035.
543190  AB 8 |LONGTRAIN LEASING I LLC......ccovurvrererrerrrinrieseriesieeeseesssisersesssensenens. | cvvnens ..502,656 |...100.715 503,575 ....500,000 ..502,373 [T 4.600 05/01/2018. | 01/15/2025.
543859 AH 5 |LORAL CORPORATION DEBENTURES........cocovimtiririiirinrierssineieiiseieninnias | cevees . ...95,760 |...112.528 | .... 108,027 | .. 96,000 | ... ....95,966 B 7.000 10/28/1993. | 09/15/2023.
543859 AH 5 |LORAL CORPORATION DEBENTURES.........ccccostvmrrmerireriniennninerinesinnsinenes | evivene | o [evveriennnes | ceenFE | i 537,685 |...112.528 | ...ccccoevernee. 562,640 | ....cocovvernees 500,000 | ..ooverrrne 510,146 [ ..ovvovrvcrernrnes | cvvrreeneee2174) [ [ v [ e 7.000 04/22/2009. | 09/15/2023.
544495 UH 5 |LOS ANGELES CALIF DEPT WTR & PWR.......ovvuienrinererireeeneesnssinsensennins | evvnee | oo [ evseeeenT [ s 1FE| .. ..575,740 |...104.535 522,675 ....500,000 ..522,485 I I 6.166 04/14/2015. | 07/01/2040.
544495 UH 5 |LOS ANGELES CALIF DEPT WTR & PWR.......ovverreirinirerrnninceisninsinnnins | evvene | oo [eveveeeenT [ s 1FE| .. ..555,330 |...104.535 | .... 522,675 | .. ....500,000 | .. ..527,665 B 6.166 07/19/2017.| 07/01/2040.
546850 BY 3 |LOUISVILLE KY REGL ARPT AUTH. ....cocnirmrrinerierineesnsninensessesssensnsesnenss | evnnee | oo | evvverinenes | veees AFE| oo, 509,905 |...102.318 | ..cccvverrrncen 511,590 | .oocvvvrirnns 500,000 | ..ocrvrrrrnes 505,277 | .oovvvrrerrereneenerins | wernerrnnninnen(980) [ oo [ e [ e 3.683 09/12/2014. | 07/01/2024.
54866N  BP 3 [LOWES COMPANIES..........coooomiiiiiniiiniienitiiniissiiesiessssssnsiassisessesissnins | cnvies .. 116.731 116,731 ...97,434 JOT 7.200 06/16/2000. | 09/01/2027.
55336V AG 5 [MPLX L Puoioiiiieiccie st nsssssenins. | ceeens . . ..101.793 | .... 508,965 . ..491,698 1,456 B P 4.875 09/29/2016. | 12/01/2024.
55336V AG 5 [MPLX L Puooiiiiiiicicsiiee s ssssssesssesssssinnnns | sennes | oo | eevesenens 1 2FE | s 502,470 |...101.793 | .cccvvvirien. 508,965 | .......c.........500,000 | ..oovouniirnc 501,701 [ oo (298) | veoeverrieirenns [ e [ e 4.875 09/29/2016. | 12/01/2024.
56045R  DE 6 | MAINE STATE MUNIBOND BK......ocovvuevirierieiniierienieseseesssissensessesesnennns | cevees 1FE| .. .423,780 |...104.107 416,428 413,311 (1,948) [T 4.450 06/20/2014. | 11/01/2025.
564759 PS 1 |MANUFACTURERES & TRADERS TRUST CO.....ccccomvuvmrimirrerinnreeserneerisninns | ceeees 1FE| .. ..277,875 |...100.028 | .... 300,084 | .. . ..297,318 B P 5.585 ..9,688 | 05/27/2008. | 12/28/2020.
56585A AF 9 | MARATHON PETROLEUM CORP SENIOR BD........cccovuvirmrerninrineirnnnnenirene | wovneee | oo | verrenns | i 2FE | s 346,200 |...108.315 | ..cccovevernce. 324,945 | ...covvvins 300,000 | ..ovreerirne 336,802 [ ..o (1,698) [ ..oovvvvierrieris | v | e 6.500 |......5.633 |MS.....| ..........6,464 | ...... 100,750 | 07/17/2013. | 03/01/2041.
56585A AF 9 | MARATHON PETROLEUM CORP SENIOR BD........ccccomuvimmrerenrneinerinneineninnne | eneeen | oo | vevneeens | v 2FE ..600,475 |...108.315 541,575 ....500,000 (3,907) JOOOR 6.500 ... | 12/01/2014. | 03/01/2041.
56585A AF 9 | MARATHON PETROLEUM CORP SENIOR BD........cccccouvimrimininninnivnninenirens | evnie | oo | verrenns | e 2FE| .. ..857,535 |...108.315 | ... 812,363 | .. ....750,000 | .. . (4,270) B 6.500 . | 07/24/2015. | 03/01/2041.
56607V AA 8 |MARBLE POINT LN FING LTD....ccovtrurrrmerirrereerninersenssessenssssesessssensensnens | eneene | oo | vevereeenne | veeees 1= [ 500,000 |...117.147 | oo 585,735 | ..oevvrerirnns 500,000 | ..oocverrrrnes 500,000 [ ..oovvverrrerereerreis | ovrreriensneenenes | o | e | v 7.500 11/16/2018. | 11/16/2025.
570535 AJ 3 |MARKEL CORP SENIOR NOTE.........ccocimimirmmmieerieiiernnssisnssesssssnssssenssssens | cersens ..537,465 |...104.138 520,690 ..508,005 (3,312) [T 5.350 06/26/2012. | 06/01/2021.
570535 AK 0 |MARKEL CORP SENIOR BD.......ccoivumriimmerirereeseninessessssssensssssssnssssenes | cvnens . ..530,615 |...103.314 | .... 516,570 . ..509,481 (2,709) B P 4.900 08/08/2012. | 07/01/2022.
57419R PG 4 |MARYLAND ST CMNTY DEV ADMIN DEPT......cocosirmiimrerneeineersenissisensienees | evveee | oo [ eeveniiens [ veees AFE| oo, 502,500 |...101.603 | ..ccoovvrrnncen 508,015 | ...cccccceeer.500,000 | coooioniinncs 501,434 | .o (X)) ORI IUSORRIRORRTON PPN 3.646 09/12/2014. | 03/01/2025.
574218 NF 6 | MARYLAND ST HLTH & HGR EDL FACS REV.......ccccoeuumivmrinrinirinervcrincnins | e ...105.513 527,565 160 JROOR 4.665 05/21/2013. | 07/01/2036.
575158  GP 9 |MASON CNTY WASH PUB HOSP DIST GO.......ovverrenirrerirrereesneinsersseenens | ceeees ...104.365 260,913 I I 6.297 09/15/2010. | 12/01/2030.
575898 CS 8 |MASSACHUSETTS ST PORT AUTH......ccooimiiiririieiesinsiierisseissisnssisssnens | cveens L A17.192 117,192 (997) e 6.202 09/12/2014.| 07/01/2031.
582839 AF 3 |MEAD JOHNSON NUTRITION CO ...122.958 614,790 (2,454) ......5.900 08/26/2015. | 11/01/2039.
585055 BT 2 |MEDTRONIC INC.....cooovviiiiiiiiiniinniicsisnisisisssiesiesssesnsissssesiessissses | cviees ...102.667 513,335 (150) [T 4.337 09/02/2015. | 03/15/2035.
585055 BT 2 |MEDTRONIC INC.....cooiiviiririirerieiseiiesissisessssissssessessseessssssssssessessssessas | svsees ...102.667 513,335 (1,001) B P 4.337 ... | 09/02/2015. | 03/15/2035.
585055 BT 2 |MEDTRONIC INC ...102.667 513,335 (162) o 4337 . | 09/02/2015. | 03/15/2035.
59151K AJ 7 |METHANEX CORP. crerrerneennsssnesesesesssnesessssssssenenss | e | oo | ceeneens | i 2FE | 817,000 | 90.096 450,480 (575) [T 5.650 01/14/2015. | 12/01/2044.
59151K  AJ 7 |METHANEX CORP.......cocimrrrririneerinrissiieniesesensessisssssssessssessssssssssssssinnes | coseens | oo | oeeveenened | e 2FE [ 524,250 | .. 90.096 450,480 (820) JOOOR 5.650 01/21/2015. | 12/01/2044.
59217G  AX 7 |METROPOLITAN LIFE GLOBAL FDG | MED TERM........coccosvvemmerverrmnnrenrenens | evvvene | | evvvrvnenes | ceed TFE | i 499,745 | ... 98.496 492,480 23 I 3.000 01/10/2013. | 01/10/2023.
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59217G  AX 7 |METROPOLITAN LIFE GLOBAL FDG | MED TERM.....c.ceconvevnmrrnerrenenennnnens | eovvene | [evvvrivsnes | e TFE | e 484,400 | ... 98.496 | .ooucrvrrrrne 492,480 493,500 | ..o 1,625 | oo | e | s 3.000 |...... 3.097 | Jducviee | e 15T | 03/04/2014.| 01/10/2023.
597839 CF 4 |MIDLOTHIAN TEX CMNTY DEV CORP........cocovrmrierniirrirerisiserssiesssssessesinnes | cersens 426,325 (6,047) B P 5.500 04/27/2015. | 09/01/2034.
60871R  AD 2 |MOLSON COORS BREWING CO SENIOR BD.......cc.cooevrmrerrrrnerserseeenennnenens | wevene | oo | evivnernen | c0een2FE | i .618,672 |00 94.554 567,324 (642) ......5.000 06/11/2013. | 05/01/2042.
614810 AB 5 |MONTPELIER RE HOLDINGS LTD FGN SR BD......c.ccrevmivrirnriernnieierinsiens | cenves ...102.152 510,760 (846) [V 4.700 01/29/2013. | 10/15/2022.
61746B  CY 0 [MORGAN STANLEY ......cooviiiririiririnirseriesieesesissessesssssssenssesssssessssssssenss | eeens ...110.954 554,770 (3,481) B P 6.250 08/02/2018. | 08/09/2026.
61746B  EF 9 |MORGAN STANLEY .....ccocoviimiiinrirnerinneineriesineesnnsisesssssesssesssesssssssssnssnnnss | cosvens | oo | eeevveennee | eern IFE [ .. 983,850 | ... 95.189 .951,890 1,612 00 3.625 01/19/2017.| 01/20/2027.
61945C  AD 5 [MOSAIC CO SENIOR BD.......vvvirrirerrimiimriersieessesisssesessssssenssessssssssssenes | sesves ...103.121 515,605 (4,603) [T 5.450 04/08/2015. | 05/15/2033.
61945C  AD 5 [MOSAIC CO SENIOR BD......cvvvumririreieineiiesisessesssseesesssssssessesssssssssssnes | seseeee ...103.121 515,605 (3,647) B P 5.450 05/01/2015. | 05/15/2033.
61945C AE 3 |[MOSAIC CO... ...102.035 510,175 (1,703) .....5.625 08/15/2016. | 11/15/2043.
61980A AD 5 [MOTIVAENTERPRISES LLC......cccnmvimrererierieriesesensssisessessssessesssseessssses | evens ...104.799 523,995 (3,955) [V 6.850 11/20/2016. | 01/15/2040.
620076 AH 2 |MOTOROLA INC ...111.004 222,008 493 [T 7.500 03/16/2001. | 05/15/2025.
620076 BB 4 |MOTOROLA SOLUTIONS INC SENIOR NT......covvrmrrmrrieririrneesenssessnenienens | cenens . ..500,850 |..... 99.303 | ... 496,515 . (73) B P 3.750 05/15/2012. | 05/15/2022.
628530  BC 0 [ MYLAN INC...coooiiiiiiiciieeieeiissse ittt sssssssssssesssnens | avnnne | oo | sevesinnnns 1 2FE | s 522,140 |..... 84.993 | oo 424,965 L0 (12 (848) | vvvevvrireirenns [ e [ e 5.400 05/04/2017. | 11/29/2043.
629400 AE 2 |NP FERRUM LLC/NP FERRUM CDA LP......c.ovvuiririierirerineeiceissesesinsninens | cviens 1FE| .. .514,347 |...104.335 521,675 ..514,347 [T 5.470 12/24/2018. | 03/01/2023.
62946A AD 6 [NPSPEIILLC 2017-1...ccooviiciiiiiins ceeternns | s 1FE| .. ..497,813 |...101.651 | ... 508,255 | .. . ..497,923 110 B P 4.219 07/26/2018. | 10/20/2027.
629568 AX 4 |NABORS INDUSTRIES INC SENIOR BD........ccccosuvummrierimrininiinineriennnenienes | cvivene | o [evvvriennnee | ceee3FE | it 498,350 |..... 90.165 | ovourverriren 450,825 | ....ovvverennd 500,000 | ..oovverrrne 499,688 T | i s [ 4.625 02/17/2012. | 09/15/2021.
631103 AG 3 | NASDAQ INC.....oiiiiieeeiieiieiseesssisss st sss st ssssssssssenes | sesees 482,485 |..... 96.446 482,230 ....500,000 ..483,930 1,445 I 3.850 05/10/2018. | 06/30/2026.
636180 BM 2 | NATIONAL FUEL GAS CO.....ovvuiririrriieisnieiiesinesiesisssssssissssessesessenins. | cvnens . ..504,895 |...101.667 | .... 508,335 | .. ....500,000 | .. ..503,009 (481) I P 5.200 06/26/2015. | 07/15/2025.
636180 BN 0 | NATIONAL FUEL GAS CO......oovvvrrirrirerineineriesenessssisssesssssssssssssssesssssnssnns | evnnee | oo | svvsersnenes | veeen 2FE | i 495,495 |..... 93.604 | oooervrrirn 468,020 | .....cocoonnend 500,000 | ..ocvvurrrnes 495,961 | .o AB6 | oo [ s [ 3.950 01/18/2018. | 09/15/2027.
63968A QQ 1 [NEBRASKA PUB PWR DIST.....ciuiiiriiirriiinniersissiesnsisssessesssssessssssssssnes | coeees 1FE| .. 111,672 670,032 (5,741) [P 5.323 03/26/2015. | 01/01/2030.
644693 KV 4 |NEW HAMPSHIRE ST TPK SYS REV.....cootriieiirieiierierieriseesssnissisessinenes | cvnens 1FE| .. . 102672 | ... 513,360 . . (2,057) B P 6.259 05/03/2010. | 11/01/2029.
647677  AF 0 |NEW ORLEANS NAVY HSG LLC.....coovrimriiiieirinrinsiieniesissiseissssssssseesinns | evvnee | oo | eevsninens | oeees AFE| oo, 888,648 |...101.119 | cccorvirinnee. 876,464 | .................866,765 | ......cc..o..... 905,616 [ ...vvoovvrcrirrirnnns (398) | vvvevrrrireirnns [ e [ e 4.314 04/23/2014. | 12/15/2029.
647677 AJ 2 |NEW ORLEANS NAVY HSG LLC.......cccoovvrvunes 1FE| .. ..581,000 |...110.180 550,900 ..567,194 (3,374) [T 5.754 03/03/2015. | 12/15/2038.
647677 AJ 2 |NEW ORLEANS NAVY HSG LLC......ccccoomvrvnnes 1FE| .. ..559,710 |...110.180 | ... 550,900 | .. . ..554,249 (2,724) B P 5.754 . 02/03/2017. | 12/15/2038.
64972B VT 9 [NEW YORKNY CITY HSG DEV CORP......cccostvumrrieriereriniiniserinniiesieninnes | eveeee | oo | vevererens | vveene TFE| oo, 500,000 |...101.024 | .....ccccounnee. 505,120 | ..cocvverirnns 500,000 | ..coovverrrne 500,000 [ ..oovveerirerirerirriis | evrrnerienineeienes o | e | v 4.400 |...... 4400 |MN......| oceeeeer. 3,616 | oo 22,000 | 07/09/2014. | 11/01/2032.
651639 AM 8 | NEWMONT MINING CORP SENIOR BD.......ccocorrurirerineerneinersenesnensenesseesns | ceeees ..537,200 |...109.864 549,320 ....500,000 ..528,983 (1,397) JOOOR 6.250 |...... 5.817 |AO...... . 31,250 | 06/03/2013. | 10/01/2039.
651639 AP 1 |NEWMONT MINING CORP BOND........ccccmmviririiimrineienienissiissiinsssensenenns | cviens . .463,300 |..... 94.942 | .... 474,710 | .. ...500,000 | .. ..470,709 1,292 e 4.888 | ... 5.275 |MS...... cevrenennn 1,165 | 24,375 | 05/03/2013. | 03/15/2042.
65334H  AE 2 [NEXEN INC FGN SR BD.....ccovirurirrercrimeererisesnessenisesesesssssssessesssssssessnns | aveneee | oo | evvvevnenes | veees 1= [ 720,402 |...115.626 | ...ocoovvrennee. 751,569 | .ooocvvrerirns 650,000 | ....ovvvvrnen 701,830 [ oo (RI01C) T SRR INVRRRIN DO 5.875 |...... 5.301 [MS..c... | v 11,718 | o 38,188 | 06/14/2013. | 03/10/2035.
65334H  AG 7 [NEXEN INC FGN BD......cooviiriiiriiiiieiinsiiesienississsisssiessesissssssssesssienes | cnvies 1FE| .. ..835,835 |...122.224 855,568 ..803,140 (5,626) [T 6.400 |...... 5.360 |MN...... 5,646 06/11/2013. | 05/15/2037.
65364U  AH 9 | NIAGARA MOHAWK POWER........ccoomiumrirrireeiieineriessiesssensssesssnssssssesienes | aveveee 1FE| .. ..499,995 |...100.750 | ... 503,750 ..499,996 B P 4.278 |...... 4.278 | AO...... revnennnnD,333 09/22/2014. | 10/01/2034.
654894 AE 4 |NOBLE AFFILIATES INC. SR. NOTES.......cccoovvmirrerninns ..109.604 | ..o 109,604 | ....cccc0ceec. 00,000 | ovoiiieerren99,827 | i [ e 36 [ | | 7.250 |...... 7.339 |AO...... | v 1,529 10/21/1993. | 10/15/2023.
655664 AH 3 |NORDSTROM INC DEBS.........cccovvveirirerimriiinirerireenns ...110.850 332,550 [V 6.950 |...... 7.033 |MS...... 6,112 10/11/2002. | 03/15/2028.
655664 AS 9 |NORDSTROM INC.....oooviirricrirnrirneineiseiissinssseesseessessssssssssessssesssssensiinns | evinees | o | evssennens | cenen2FE | it 500,000 | ... 94.660 473,300 I 4.000 |...... 4.000 |MS...... 5,863 08/18/2017. | 03/15/2027.
656531 AD 2 |NORSKHYDRO ASA YANKEE DEB ..119.410 597,050 I P 7.150 |...... 6.794 | MN...... 4,505 03/19/2009. | 11/15/2025.
663903 DM 1 |NORTHEAST OHIO REGL SWR DIST WASTEWTR ...105.259 .526,295 ......6.038 .3,805 08/13/2015. | 11/15/2040.
664787 AD 0 |NORTHERN BORDER PIPELINE CO SENIOR BD SE. ...108.261 541,305 [V 7.500 19,349 03/30/2012. | 09/15/2021.
664787 AD 0 |NORTHERN BORDER PIPELINE CO SENIOR BD SE. ...108.261 541,305 B P 7.500 09/05/2013. | 09/15/2021.
665501  AK 8 |NORTHERN NATURAL GAS CO.......cccoovurmmrimriininnisciinnisesssnississssossinnns. | evivene | o [evennennee | cond TFE | i 496,710 ... 95.906 479,530 o 1] 05/04/2016. | 09/15/2042.
665501 AK 8 | NORTHERN NATURAL GAS CO........ o v [ | e [ IFE ] nen.996,270 ... 95.906 959,060 [T 4.100 05/18/2016. | 09/15/2042.
665789  AX 1 |NORTHERN STATES POWER CO.....c.ccovvmmrinerrnnrinmererirseiseessssisenssssssnsenenss | evvnees | o [ evssecenen | et IFE | ciiiinne...455,000 | ... 92.401 462,005 JOOOR 3.700 12/02/2014. | 10/01/2042.
668027 AT 2 |NORTHWESTERN BELL TEL CO. ...106.015 212,030 I 7.750 05/25/2001. | 05/01/2030.
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669771  AS 6 |NOVA GAS TRANSMISSION LTD DEBS.......cccouvurerireermeinerserienesnensnsesenss | evnnee | oo [ evvvnreenes | veees AFE| oo, 100,000 |...115.659 | .cooovrevrrrneee 115,659 | oo 100,000 | coooovernrinne 100,000 | ovoueerererrerieees [ e | e | e | s 7.875 |...... 7.875 06/16/1993. | 04/01/2023.
67077M AN 8 | NUTRIEN LTD....otiiiricriiriniiininsieninsiesississsisssisessesissssssssssissessessennss | evivens | o | wvenviennnes | coenFE | i 1,004,769 ... 91.391 913,910 .1,000,000 (211) e 4.125 04/12/2018. | 03/15/2035.
67078A  AD 5 |NVENT FINANCE SARL......cocovirmeririeriniseirnerinnrrenenensssesensssssessessssssssssens | ovsvens | oo | oeervnenensd | e 2FE [ 503,999 | ..o 98.217 491,085 (73) ooer4.550 .1 10/31/2018. | 04/15/2028.
674599 BM 6 | OCCIDENTAL PETROLEUM CORP. ...123.753 247,506 110 [V 7.200 01/05/1999. | 04/01/2028.
674599 BM 6 | OCCIDENTAL PETROLEUM CORP.. ...123.753 495,012 445 B P 7.200 .| 01/13/1999. | 04/01/2028.
674599 BM 6 | OCCIDENTAL PETROLEUM CORP.. ..123.753 123,753 87 w1200 02/03/1999. | 04/01/2028.
674667 QR 4 |OCEAN CITY MD....cccoovvvrerirrernnne ...105.879 529,395 (12,789) [T 5.875 06/02/2014. | 11/01/2028.
675232 AA 0 | OCEANEERING INTL INC....cooovverrrrerieirerinernerienineesssnisensensssssssenssssessessans | eoinens | o | evssecenens | 00 3FE | it 498,845 | ... 79.267 396,335 110 B 4.650 01/22/2015. | 11/15/2024.
677050 AC 0 |OGLETHORPE POWER CORP BOND SER 2007 144A.. .. 114.704 573,520 (4,805) 8191 01/23/2013.| 01/01/2031.
677050 AE 6 | OGLETHORPE POWER CORP NOTE 2009-A SER 14.........coccnmremermerrnnernenes | cenens ...100.561 502,805 3 [V 6.100 02/11/2009. | 03/15/2019.
677050 AJ 5 |OGLETHORPE POWER CORP BOND SER A.........cccoovviirirrinmiinnriveriesisnins | s cevrennen A94TTS | L 93.450 467,250 172 [V 4.200 01/08/2013. | 12/01/2042.
677071  AB 8 | OHANA MILITARY COMNTYS LLC BOND SER A CL......ccoovvverrmerierirecernieins | crrens 1FE| .. L3715 | 284,288 . . (1,247) B P 6.043 09/05/2012. | 10/01/2034.
677071  AF 9 | OHANA MILITARY COMMUNITIES LLC BOND SER.........coooummvrmrirmrrinniieninns | evvnee | o [ evveiiveis [ s 1FE 108726 | .o 207,419 | oo 190,772 | v 192,520 | .oovveeriniieeins (236) | ovvveevrreireirenns [ e [ e 5.675 04/26/2011. | 10/01/2026.
677071 AG 7 | OHANA MILITARY COMMUNITIES LLC. [SPSTURURRTIOTEN PR 1FE| .. . 116.712 583,560 | ...ccovvrernes 500,000 | ..oorerrrrne 576,713 (3,602) [T 5.780 03/27/2018. | 10/01/2036.
677071 AM 4 | OHANA MILITARY COMMUNITIES BND SER B 144.........cocooviririniiineineiinns | s 1FE]| ... ...107.929 6,419 5,947 ..5,793 103 B P 5.462 12/09/2009. | 10/01/2026.
677071 AM 4 | OHANA MILITARY COMMUNITIES BND SER B 144..........occnvvumivvvrveivnnines | cvveee o [ eeverivens [ s TFE| oo, 538,400 |...107.929 | ..cccccvvvurneen 539,645 | ....cocovvvrnns 500,000 | ..ooverrrne 518,314 | .o (2,363) | cooovverieriieni | v | e 5.462 01/31/2012. | 10/01/2026.
677400 AG 1 |OHIO NATIONAL FINANCIAL SVCS INC SENIOR........cccovvmrirrrirircrirenninies | e ..597,490 |...119.832 599,160 ....500,000 ..563,876 (5,179) I I 6.633 10/29/2012. | 05/01/2031.
67740Q AG 1 | OHIO NATIONAL FINANCIAL SVCS INC SENIOR........ccccoorrmerieriirinirineirnns | v . ..585,600 |...119.832 | .... 599,160 ....500,000 | .. ..556,819 (4,607) B 6.633 12/07/2012. | 05/01/2031.
677659 U2 8 |OHIO STWTR DEV AUTH.....oiviieeriniinerieeineisseesssisensessesesssssssssssssessnne | avinnee | oo | eveernnens 1 e AFE | oo 417,323 |..104.934 | ....ccocovrnnnne 383,009 | ..oocvverirns 365,000 | ..ocveerirne 379,369 [ ..o | e (10,143) [ ooververerrrenine [ e [ e 6.050 10/03/2014. | 12/01/2031.
678331 DD 8 | OKANOGAN CNTY WASH PUB UTIL DIST REV......ccostvivniinirieriicirinisninns | v 1FE| .. ..122.123 396,900 ..341,964 (774) JOT 6.046 07/19/2013. | 12/01/2040.
67910H MS 6 | OKLAHOMA MUNI PWR SYS BABS 1FE| .. ..122.056 | .... 506,532 . 454,224 (1,868) B P 6.310 02/14/2014. | 01/01/2040.
680223  AK 0 | OLD REPUBLIC INTL CORP......ccovvvirrirrirneieiseiiesisenissesssissssssssessssssssenss | svnnee | oo | cevserennes | veees 2FE | v 492,250 | ... 95.692 | coovrrvrriinns 478,460 | ....cccooonnend 500,000 | ..oovvorirnns 493,017 | oo (<7 TSR ISR IO 3.875 03/06/2018. | 08/26/2026.
682330 AR 8 [ONCOR ELECTRIC DELIVERY.....c.covuiviriereimirienirersineeississessssssensenesesenns | seveee 1FE| .. 112,737 225474 197,732 619 [T 7.000 12/17/2002. | 09/01/2022.
68245) AB 6 | ONEBEACON US HOLDINGS INC SENIOR NT.....cooiurrinrirerrereneerensseenes | ceeees . . ..100.723 | .... 503,615 . ..502,111 (551) B 4.600 11/27/2012. | 11/09/2022.
68245) AB 6 | ONEBEACON US HOLDINGS INC SENIOR NT........ovvvririmrrverimrenenieninnines | evivene | o [evvriennnes | ceenFE | i 508,150 |...100.723 | ..cccccvererneen 503,615 | ..ocvverernnns 500,000 | ..coovverrrne 506,695 | ...coovvrrerireririnnne (1,455) | ..o | e | e 4.600 03/01/2018. | 11/09/2022.
68268N  AC 7 [ONEOK PARTNERS........cooostimrimirieiierieisseissise st ssessssssssnsans | sesians ..609,250 |...112.286 561,430 ....500,000 (4,547) JOOOR 6.650 03/28/2013. | 10/01/2036.
68268N AG 8 | ONEOK PARTNERS LP SENIOR BD.......ccccvrmirivniiiirerinissirnnieissssesesssseenns | onnens . ..866,078 |...103.451 | .... 775,883 ....750,000 | .. . (4,252) B 6.133 05/28/2013. | 02/01/2041.
68389X AV 7 |ORACLE CORP......ccouverieerierireeeseesssssssiesisesessesssssssessesssesssssesssssssssessness | sneens | oo | veveresens 1 e 1= [ 502,500 |...100.642 | .....ccocoonnee. 503,210 | .verererernns 500,000 | ..oocverrrrnes 501,912 [ oo (127) | cevereererenernens [ e [ v 4.300 07/02/2014. | 07/08/2034.
68389X AV 7 |ORACLE CORP......cccovtiriiniierieririisnissiieniesissnesssissssiessenssssssssissssssssnns | wonnnee | oo | cvevnenens | o 1FE| .. ..503,615 |...100.642 503,210 (184) [V 4.300 07/15/2014.| 07/08/2034.
68389X BE 4 |ORACLE CORP.. SOOI STUTURPURPUSTOPPURSPPORS VSOOI U TURPROROTY I IOV 1FE| .. 492,270 |..... 95.994 | .... 479,970 . . 395 B P 3.900 05/05/2015. | 05/15/2035.
693506 BE 6 |PPG INDUSTRIES INC......coovuiiiiiriiniierieeiscisssisssssssesssssssssissssssssessnne | evnnee | oo | eevsereenes | coeees AFE| oo, 588,790 |...109.403 | ..ccocovvvrnncc. 547,015 | .....ccc0eeer..500,000 | coooioninnc 581,364 | ..coooveirerierieenns (3,727) | oo | e | e 5.500 01/25/2017. | 11/15/2040.
69362B  AJ 1 |PSEGPOWERLLC.......ccovvumirmrrrerirerircinne ..130.171 650,855 (7,196) [V 8.625 06/07/2016. | 04/15/2031.
69362B AY 8 |PSEG POWERLLC SRNT. ..101.151 505,755 (2,413) I 4.150 05/07/2012. | 09/15/2021.
70213B  AA 9 |PARTNER REFINANCE B LLC SENIOR NT. ...102.807 514,035 (4,947) I P 5.000 08/13/2012. | 06/01/2020.
702333 5B 1 | PASADENA TEX INDPT SCH DIST.. ...102.946 .308,838 (559) ... 4.089 06/05/2014. | 02/15/2030.
705322 AJ 4 |PEDERNALES ELECTRIC COOP INC BOND SER 02. L1917 447,668 (3,762) [V 5.952 07/12/2011. | 11/15/2022.
70914P  NF 5 |PENNSYLVANIA STATE BABS........ccccoe. ...102.867 514,335 (9,388) B P 5.350 04/14/2014. | 05/01/2030.
71644E  AF 9 |PETRO CANADA.... ...117.866 .235,732 300 <., 1.000 03/08/1999. | 11/15/2028.
71644E AG 7 |PETRO CANADA SENIOR NT. ...112.559 675,354 (3,849) [T 5.950 06/19/2013. | 05/15/2035.
718172 AU 3 | PHILIP MORRIS INTL INC.....ccoviierverineereniseirserisnenensensseesssssssssessessnenss | evvnens | o | evssennenes | cened TFE | vt 471,230 oo 86.326 431,630 1,127 JOOOR 3.875 12/02/2016. | 08/21/2042.
718546  AH 7 | PHILLIPS 66 ...109.656 548,280 (1,925) I P 5.875 07/23/2013. | 05/01/2042.
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718546 AH 7 |PHILLIPS B6.........ccooivecricriericnieeireenns ..109.656 | ...oovvvnne 1,096,560 | .....cocovnee 1,000,000 | ..cooovvrenee 1,119,137 [ (5,108) [ c.oovvrrererrenen | eevrrneerenisninnenins | e 5.875 |..... 5.150 11/13/2014. | 05/01/2042.
718549  AC 2 | PHILLIPS 66 PARTNERS L P......ccovviiiiriniiininniieniiesisenississsisnsnenieninsnns | cvivens | o [evennennnes | connFE | i 724,733 | L0 90.490 678,675 883 e 4.680 07/19/2016. | 02/15/2045.
718781 CE 5 |PHILOMATH ORE SCH DIST.... ...109.245 273,113 (3,068) D472 06/09/2014. | 06/15/2027.
720186 AH 8 | PIEDMONT NATURAL GAS CO INC ceevrnreennnsiesssssnnsnnens | oo | oo | e |l IFE | 499,130 | 93.909 469,545 44 [V 4.100 09/15/2014. | 09/18/2034.
72018Q AD 3 |PIEDMONT NATURAL GAS CO INC MED TERM NT.. ...115.349 576,745 (1,840) B P 7.400 03/03/2009. | 10/03/2025.
72650R AR 3 | PLAINS ALL AMERICAN PIPELINE L P SENIOR. ...105.749 528,745 (2,224) ......6.650 10/08/2015. | 01/15/2037.
72650R  BF 8 | PLAINS ALL AMER PIPELINE LP/PAA FIN CORP........cccoomurmmrrmrenenrnninerinnns | cevens oo | evireeene | it 2FE | i 764,108 | .. 95.281 714,608 (1,384) [T 3.600 03/04/2015. | 11/01/2024.
731167 EA 6 |POLK CNTY FLA UTIL SYS REV 09/14/10... ...104.751 717,544 (4,121) B P 5.935 08/07/2013. | 10/01/2040.
731167 EA 6 |POLK CNTY FLA UTIL SYS REV 09/14/10 ...104.751 523,755 (3,693) ......5.935 . | 10/09/2013. | 10/01/2040.
73358W  HG 2 [PORTAUTHOFNY &N J..ccovvvvnneen. ...103.254 516,270 (3,364) [T 4.500 07/17/2014.| 04/01/2037.
73358W TZ 7 |[PORTAUTHNY&NJ ...105.800 529,000 [V 4.426 10/07/2014. | 10/15/2034.
737679 CY 4 |POTOMAC ELECTRIC POWER . . LMNM3 322,228 . . 36 B P 5.750 09/16/2004. | 04/15/2034.
740189 AN 5 | PRECISION CASTPARTS CORP.......ccccovvvimmrinrennrinnriinriessnsnnseesssssssssenssenes | evvnene | o [evennenenn | oot TFE | i 746,250 |..... 98.940 | .oooovrvrriines 742,050 | ...coce0rerer. 750,000 | oo 746,951 | .o 192 | oo [ [ 4.200 06/04/2015. | 06/15/2035.
742404 AN 6 | PRINCETON THEOLOGICAL SEMINARY DEB.........ccoevvmrereririerrrinnrinerirenes | cvvens ..509,030 |...103.258 516,290 ..505,146 (686) [T 4.555 10/16/2013. | 07/01/2026.
74251V AH 5 | PRINCIPAL FINANCIAL GROUP INC SENIOR BD........cccevmriiererniincieriniienns | coveen . ..500,000 |..... 98.804 | ... 494,020 . ..500,000 B P 3.125 11/26/2012. | 05/15/2023.
74267C  AC 0 |PROASSURANCE CORP SENIOR NT.....c.ovvuniviirinrienrinenienirneennissnnenienes | cevvene | oo | evvnrinnn | eeenFE | i, 510,760 |...105.142 | ..cccccoevernee. 525,710 | .coererirns 500,000 | ..ooverrrne 504,788 | ..o (991) | ovvvvvrrrirriiens [ e [ e 5.300 11/25/2013. | 11/15/2023.
74267C  AC 0 |PROASSURANCE CORP SENIOR NT.....cooiiirrireimeimerinsiiensseeesessssisesseses | seevne . ..531,750 |...105.142 525,710 ....500,000 ..527,902 (3,848) I 5.300 05/14/2018. | 11/15/2023.
743315 Al 2 |PROGRESSIVE CORP........cevuiriirireriiieiinitissiissiesesessssissssssssssessenssesenns | cviens 1FE| ... ...94,553 |...122.963 | .... 122,963 ....100,000 | ... ....98,045 192 B 6.625 04/15/2002. | 03/01/2029.
743674  AX 1 |PROTECTIVE LIFE CORP SENIOR NT.......ccoosirmmrirerierineersnisersseniseesssenenss | evnnee | oo [ evvsernenes | veeen 2FE | s 598,000 |...102.816 | ..ccccoevernee. 514,080 | ..ccvovrirnns 500,000 | ..ocrvrrrrnes 504,083 | ..o (5,445) | ..oocvvrinerieris | e | s 7.375 08/06/2012. | 10/15/2019.
743755 AJ 9 |PROVIDENCE HEALTH & SVCS BOND........cooeviiiriiirienierseseisieissiesene | cenves 1FE| .. ..515,650 |...104.786 523,930 500,000 (1,436) [V 4.379 10/09/2013. | 10/01/2023.
74432Q AC 9 | PRUDENTIAL FINANCIAL INC.......cvvvrieimrrmerierineesenieesserissssessesssssesssssanes | cvnees 1FE| .. ..190,250 |...113.899 | ... 227,798 | .o 200,000 | .. . 324 B P 5.750 12/19/2003. | 07/15/2033.
74432Q AC 9 | PRUDENTIAL FINANCIAL INC.......ovvirririieireiiniieseisesssisssssssisesssesssssesenns | eenees | oo | oveveeeees | aveens AFE| oo, 195,060 |...113.899 | ..ccovrrrrrneee 227,798 | covvvernn 200,000 | ..cooovvvnnens 197,624 | .oovvevieis 184 | oo [ [ 5.750 12/29/2003. | 07/15/2033.
74432Q  AC 9 |PRUDENTIAL FINANCIAL INC........cviiiirrinineienieseieieeseiessesssesssiessssees | cevees 1FE| ... ....98,250 |...113.899 113,899 ....100,000 ....99,182 56 [T 5.750 ... | 01/15/2004. | 07/15/2033.
74432Q AC 9 |PRUDENTIAL FINANCIAL INC......cctviiiirriiiirinnieiceiesesiseeesiesssesssieseesiees | ceveeee 1FE| .. ..297,000 |...113.899 | .... 341,697 . ..298,589 97 B P 5.750 ... | 02/12/2004. | 07/15/2033.
745332  BL 9 |PUGET SOUND ENERGY INC MED TERM NT SER B......cccceevevrrvervmreveniranes | evveee | o [evvvirvens [ e TFE| oo, 538,655 |...122.726 | .....ccoevvrneen 613,630 | ..cocvverirs 500,000 | ..coovverrrne 519,603 [ ...ooovvrrerireririnnne (1,928) [ oo | e | e 7.000 35,000 | 08/07/2009. | 03/09/2029.
745332 BU 9 |PUGET SOUND ENERGY INC......coovriirimeimerinirnerieseseesssissisessessssessssenns | seneees 1FE| .. ..593,340 |...115.176 575,880 ....500,000 ..584,099 (5,123) JOOOR 5.483 27,415 | 04/11/2017. | 06/01/2035.
747525  AF 0 |QUALCOMM INC.....coooiiiiiiiriinisiresisrssssie s ssss s essssssssensnes | oensns 1FE| .. 478,590 |..... 96.337 | .... 481,685 ...500,000 | .. ..480,629 2,039 B P 3.450 17,250 | 05/11/2018. | 05/20/2025.
747525 A 2 |QUALCOMM INC.....coiviirmerirerirceseinssiesiesesssesssssssssessessssesssssssssssessessnee | avinnee | oo | wveverinens 1 e 1= [ 500,765 |..... 96.794 | oo 483,970 | ..o 500,000 | ..oocverrrrnes 500,618 | ...cvvverreriririrennne (1G1) ) ORI OTRTRRTIRRRIOTR YOO 4.650 69,750 | 05/14/2015. | 05/20/2035.
747525  AJ 2 |QUALCOMM INC.....ooiviiiirirriernirsierssisiesssssssssssensssssesenssssssssessssssssssnssens. | onvene | oo | evvenvnnns | vviees 1FE| .. .488,250 |..... 96.794 483,970 ..490,451 603 [V 4.650 ... | 06/05/2015. | 05/20/2035.
747525 AJ 2 |QUALCOMM INC.... OSSO TROUPOPTUPPURRPTSRSTORPRUOSPORPUOPPORN VUOPOR VR IURPPURPOON [ ISVOPO 1FE| .. 464,170 |..... 96.794 | .... 483,970 . ..470,733 1,848 B P 4.650 ... | 07/24/2015. | 05/20/2035.
74834L AN 0 |QUEST DIAGNOSTIC INC BOND..........ovvuueimrirereireiseessesssesessesisssssensens | evvnee | oo [ eovnernenes | veeen 2FE | i 300,284 |...116.391 | .o 292,141 | i 251,000 | oo 288,439 | ..o (2,024) | oo | e | e 6.950 17,445 | 06/17/2013. | 07/01/2037.
74834L  AQ 3 |QUEST DIAGNOSTICS INC ...103.424 723,968 ..812,865 (5,375) [T 5.750 08/03/2016. | 01/30/2040.
749607 AC 1 |RLI CORP SENIOR NT ...102.315 409,260 ..401,040 (223) I 4.875 10/03/2013. | 09/15/2023.
759351  AJ 8 |REINSURANCE GROUP OF AMERICA INC SENIOR.. ...103.876 779,070 (8,582) I P 5.000 10/31/2012. | 06/01/2021.
759351  AJ 8 |REINSURANCE GROUP OF AMERICA INC SENIOR.. ...103.876 .519,380 (4,519) ......5.000 .1 01/15/2013. | 06/01/2021.
75972Y  AA 9 |RENAISSANCERE FINANCE INC........cccccovtivmimniirnrinniinissiesiissisenisssisniens | vnnees | oo | cvvriveninns | e IFE [ 490,450 | ... 98.499 492,495 920 JROOR 3.700 05/11/2018. | 04/01/2025.
75972Y  AA 9 |RENAISSANCERE FINANCE INC........ccocoervemirenrieeiecssseisessnssesssssssssssssiens | envis | oo | eenvevnriies | eeeaIFE | i 491,185 | 98.499 492,495 753 B P 3.700 06/29/2018. | 04/01/2025.
763227 QB 4 |RICHARDSON TEX.... ...102.001 .525,305 (356) ......4.000 03/27/2015. | 02/15/2035.
779240 HF 0 |ROUND ROCK TEX INDPT SCH DIST. ..104.828 | .... 419,312 (8,236) e 6.024 03/31/2014. | 08/01/2035.
78390X  AC 5 |SAIC INC SENIOR BD SER 1....cceovererrinrrierincernneiseisserinsesnensssessensssssssssnnes | cvsvens | oo | vesvveenensd | e 3FE | 1iiiiinn..834,000 | ... 94.584 | ...ovvverinns 709,380 (RNVLCK )T SRR [NV DO 5.950 04/18/2013. | 12/01/2040.
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78413K  AB 8 | SES GLOBAL AMERICAS HLDGS GROUP.........ccovvirrereiieirerierineenenissenns | eeens | e | e 2FE | 490,750 | . 86.225 | ..ooovcrirnns 431125 | oo 500,000 | ..ovreurrrnes 490,750 | ..vvvvereirerinnines | eerrerineessninnins | ceriereeenniens | e | e 5.300 |...... 5.400 09/12/2017. | 03/25/2044.
78413K  AB 8 | SES GLOBAL AMERICAS HLDGS GROUP........cccveverriieinrireiinnisenieninniins | v | oo | cvvriveriree | eerni2FE [ riiiinei.486,865 | ... 86.225 | ... 431,125 B P 5.300 .| 09/18/2017. | 03/25/2044.
78413K AB 8 |SES GLOBAL AMERICAS HLDGS GROUP.. . e [ | e 2FE | ... 484,380 ... 86.225 431,125 ......5.300 . | 10/04/2017. | 03/25/2044.
786005 PM 4 | SACRAMENTO CALIF MUN UTIL DIST REV.....cvviiiervniieierieisessierssssies | cevves ] ...128.346 577,557 (2,234) JOOOR 6.322 08/13/2013. | 05/15/2036.
791697 BX 2 | ST LOUIS MO SPL ADMIN. BOARD.........c.ovvermermrimeenmerenerienirenes ...110.020 330,060 (1,230) B P 4.750 06/11/2014. | 04/01/2029.
793323 LV 6 |STPETERSBURG FLA PUB UTIL.....cocouirinririirenne . ...106.243 531,215 (17,085) | ... ......6.400 08/15/2014. | 10/01/2039.
795681 GM 1 | SALT LAKE CNTY UTAH MUN BLDG........c.oovvieririerrinerierieseienieeenseinsiens ..118.575 355,725 (3,682) [T 5.820 09/12/2014. | 12/01/2029.
79588T  AC 4 | SAMMONS FINANCIAL GROUP INC......coovverrrenernerrerirneerseeisssesersenisessnenns | vseens | oo | eerrveenensd | e 2FE | 505,235 | ... 97.881 489,405 (531) B 4.450 05/09/2017. | 05/12/2027.
796237 VZ 5 | SAN ANTONIO TEX TXB GEN-B........ccccovvvvunee ...104.550 .632,528 (15,839) ......5.038 06/05/2014. | 08/01/2040.
796269 UD 8 | SAN ANTONIO TEX INDPT SCH DIST.....ovvvierrirerrerenniienienes e ...105.611 464,688 (9,269) [V 6.097 03/31/2014. | 08/15/2031.
797355 L7 7 | SAN DIEGO CALIF UNI SCH DIST.....coiieriiriiiriiiierisienssssesesssseesssssssssenss | cernens ] ..112.491 483,711 . (4,048) [T 5.260 07/21/2014.| 07/01/2027.
798764  TF 7 | SAN MARCOS TEX.....oiviiereermieimerieriesssneesesssssssessssssessssessssssssssessssssnsnss | svnees | ] AFE einnes500,000 98.843 | .... 494,215 . ..500,000 . B P 4.000 |...... 4.000 |FA....... cevneeennnn 1,562 | . 12/11/2014. | 02/15/2032.
803402 DE 3 | SARASOTA FLAWTR & SWR SYS REV.......coviriiniiierineineeineiseiissieesinnens | ceeees . . 104.661 | v 1,046,610 | ..............1,000,000 | ............. 1,011,077 [ oo (6,330) | ..oovvreireirniins | e | s 5.675 |...... 5478 |AO...... | coovreneee 14,149 | ... 56,750 | 07/30/2013. | 10/01/2040.
808626 AE 5 | SCIENCE APPLICATIONS INTL CORP NOTE........ccocomivirmrerrerinirnerieersnenienins | crreens ..607,150 |...103.118 515,590 ..568,694 (5,088) [T 7125 |...... 5.868 | JJ....... 02/29/2012. | 07/01/2032.
81170T DS 6 |SEACOAST FLA UTIL AUTH WTR & SWR REV [STTRRNORON IR e . 502,610 |...104.453 | ... 522,265 | .. . ..500,825 . (708) B 6.430 |...... 6.397 |MS...... 10/20/2009. | 03/01/2030.
81180W AR 2 | SEAGATE HDD CAYMAN......ccoiriiririnrieririessisssiiessssssensesesssssssssssessenes | sevie [ 1 2FE | s 498,300 |..... 85.053 | oo 425,265 | ..coovvviennd 500,000 | ..oovverrrne 498,569 | .....overrirrriniis 174 | e [ [ 4.875 | ... 4.892 | JD....... 06/14/2017. | 06/01/2027.
81180W AR 2 | SEAGATE HDD CAYMAN......ccoiriririirnerieriseisssisesssssessssessssessssssssssssseses | aesins e 2FE| .. ..501,875 |..... 85.053 425,265 ....500,000 ..501,578 (192) I 4875 |...... 4.857 | JD....... 06/23/2017. | 06/01/2027.
812728  QQ 9 | SEATTLE WASH WTR SYS......iiiiiriiriiriirinieiesinesissesesisssissessssssessenens. | cvnens e 1FE| .. ..594,500 |...116.835 | .... 584,175 | .. ....500,000 | .. ..563,630 . (6,640) [V 5.520 |...... 4.643 |FA....... 27,600 | 09/12/2014. | 08/01/2028.
816705 HB 6 | SEMINOLE CNTY FLAWTR & SWR REV.....c.ovvvirieereinerierireeesensseinsensnns | cenees [ 1 e {113 [ 668,338 |...105.817 | ..cccovvirrrnecn 671,938 | .oocviernns 635,000 | ..cooovrrrnens 645,293 | ...cooovvrieririennns (5,882) | .ooovrnrirerrerins | cererneernerinninnenins | e 6.443 |...... 6.122 | AO...... 08/26/2013. | 10/01/2040.
816851 AP 4 | SEMPRA ENERGY SENIOR BD........oooiiiiieiiiirerisisernsierssseesensssissssssenes | cevnens e . ..111.639 558,195 (3,789) [V 6.000 |...... 5.073 | AO...... 10/21/2015. | 10/15/2039.
822582 BE 1 | SHELL INTERNATIONAL FIN B V....ovivoiiieirieeieiiserierieesssissesiessssessenens | cvnnens e 1FE| .. . ...100.408 | .... 702,856 . . . 290 [T 4.130 |...... 4.165 |MN...... 05/06/2015. | 05/11/2035.
824348  AQ 9 | SHERWIN-WILLIAMS CO.....ovvirmrirririiniireiieeiseisseiseissssssesssesssssesssssnsisns | seeees [0 USRI IO 2FE | s 482,600 |..... 84.488 | ..o 422,440 | .................500,000 | ....ccocoonnens 484,078 | ..ooovvvrerinins B66 [ ..o [ e [ e 4.000 |...... 4.144 | JD....... 11/04/2016. | 12/15/2042.
832696 AB 4 | SMUCKER UM CO.....oovvumririicrinirienirenissesssssssiessesssesesssesssssessesssesssssssas | svinees . ..512,880 |...100.231 501,155 ..504,329 (1,574) [T 3.500 |...... 3.412 |AO...... 02/24/2014. | 10/15/2021.
833096 HH 6 | SNOHOMISH CNTY WASH PUB HOSP GO. I e 1FE| .. ..490,000 |...104.059 | ... 509,889 | .. . ..490,000 . JOOO 6.129 |..... 6.129 | JD....... . 09/23/2010. | 12/01/2030.
833116 BT 2 | SNOHOMISH CNTY WASH PUB UTIL DIST.......cvvmrriirirenirirnrenrrinerienienenns | cveens [P0 USRI IO TFE| oo, 570,450 |...107.633 | ..ccccoevurneen 538,165 | ..ccvvererns 500,000 | ..coovverrrne 538,470 | ..ccoovvrrerierinene (5,562) | .ooovvvreeerienien | veverrererieniinenins | e 5.254 |...... 4.605 | Do | 2,159 | e 26,270 | 04/17/2014. | 12/01/2025.
837004 CD 0 |SOUTH CAROLINA ELECTRIC & GAS CO.....oevvvuremermreneiicriseissesssessesineens | cenees e ..570,415 |...106.324 531,620 ....500,000 ..561,857 (2,957) JOOOR 5.500 |...... 4.821 | JD....... 27,500 | 04/12/2016. | 12/15/2039.
837004 CK 4 |SOUTH CAROLINA ELECTRIC & GAS CO......cocorvirieriniiierisrirniiessivenieenes | v e . .498,970 |..... 93.874 | .... 469,370 | .. ...500,000 | .. ..499,061 . 34 [T 4.100 |...... 4,108 |JD....... . 20,500 | 06/08/2016. | 06/15/2046.
842471  BY 9 | SOUTHERN CALIF PUB PWR AUTH........oseurriirierirereeersnissiiesienesessenins | cvnees e | e AFE | s 470,091 |...106.266 | .......ccevenn 441,004 | ..o 415,000 | ..ooooerrrnens 442,193 | oo (5,450) [ ..ovvvrrereriennn | vererveerserieeinenins | e 5.610 |..... 4.953 | Do | v 1,914 | 28,050 | 04/09/2014. | 07/01/2024.
84474Y AA 4 |SOUTHWEST AIRLINES CO BOND SER 2007-1 CL... ..448,885 |...105.202 429,306 ..423,630 (3,248) [T 6.150 07/08/2011. | 02/01/2024.
845389 DY 8 | SOUTHWESTERN CMNTY COLLEGE CALIF GO. I e . ..252,218 |...102.528 | .... 256,320 ..250,255 . (437) B P 7.230 11/02/2009. | 08/01/2039.
848580  AA 6 [SPIRIT AIRLINES INC......coiuuiiimiimeireiineiiesiiesiecsssiseissssesssseesssssssissssenes | ansiae e | el AFE | s 495,110 |..... 98.580 | ovvurvrrirnn 491,520 A95,110 | vvvevieierinriees | eerterineissineins | cerieseesiseinens | e | e 4.100 12/19/2018. | 04/01/2028.
848644 R3 6 | SPOKANE CNTY WASH TXB......ovvorieririiiierinriiesiesisneessiiessesssenssssessssenns | cveens e . . ...103.565 517,825 (5,080) [V 5.010 04/21/2014. | 12/01/2032.
848712 NY 7 | SPOKANE CNTY WASH SCH DIST.....coriiuirirrireeiseieieseieesiesiseesessissssnns | ceeees e . . ...104.810 524,050 (9,828) I 5.500 04/22/2014. | 12/01/2029.
850752  LP 9 | SPRINGFIELD MASS.......ccocosiviririiiniiniiierieresseeissisiesisessensesessssssssnens | cviens e . . . 117.270 117,270 (1,348) e 6.000 09/11/2014. | 06/01/2027.
863667 AG 6 | STRYKER CORP........cccostrrrrerierieinserissrssnsesssssssenssssssssssesssessssessssssssssnens | cvinens | oo | evsseenens | coees TFE | vt 495,640 | ... 95.891 479,455 160 w8375 01/03/2017. | 05/15/2044.
863667 AH 4 | STRYKER CORP.... cevvrernreensssesessensesssens | e | o v | e TFE ] . 480,975 | ... 96.869 484,345 [V 3.750 12/18/2018. | 11/01/2025.
86765B AK 5 |SUNOCO LOGISTICS PTNRS OPERS LP SENIOR B.......cocvueremeenennseisernns [ vvees | oo [ cvvriverinee | wenni2FE [ nnccce....580,000 | ... 97.002 485,010 (2,729) B P 6.100 01/24/2013. | 02/15/2042.
867658 AM 1 | SUNOCO LOGISTICS PTNRS OPERS LP SEN BND.......c.ccovuomrienrimeivenirnnis [ vvrie | oo [ cvrriveens | it 2FE | 517,120 | 84.038 .420,190 (586) oo 4.950 05/03/2013. | 01/15/2043.
86765B AM 1 | SUNOCO LOGISTICS PTNRS OPERS LP SEN BND........cccovvenvrermrrmerrerirneens | wvvves | oo [ veriverens? | i 2FE [ 592,212 | .. 84.038 | ... 504,228 302 [T 4.950 09/06/2016. | 01/15/2043.
872287 AF 4 | TCI COMMUNICATIONS INC DEBS 121647 | ... 121,647 15 JOOOR 7.875 04/22/2002. | 02/15/2026.
87233Q AC 2 |TCPIPELINES LP.......cccovvverrririiran .488,280 |..... 95.680 478,400 .489,441 1,161 I 3.900 02/23/2018. | 05/25/2027.
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87425E  AJ 2 | TALISMAN ENERGY INC SENIOR NT......cooumrumirrrimeirerissinensessseessensssenns 2105391 | v 526,955 520,008 | ...oooovvrrerirrirennne (1,108) [ cooovveeierrenins | eeverveerserisninnenin | e 5.850 |...... 5.558 07/29/2013. | 02/01/2037.
87425E AN 3 | TALISMAN ENERGY INC FGN SR BD.......cccvvrviiiiiiriirieiisnsssienesissensnnnes ...103.904 467,568 (1,460) B P 5.500 05/08/2013. | 05/15/2042.
874476 HD 9 | TALLAHASSEE FLA ENERGY SYS REV. ...126.406 .733,155 (2,506) ......5.969 07/29/2013. | 10/01/2040.
880162 DL 3 | TEMPLE TXUTIL SYSTEMS TXBL......cccrvvvrvnee ...106.974 534,870 [V 5.050 03/19/2014. | 08/01/2044.
880162 DL 3 |TEMPLE TXUTIL SYSTEMS TXBL......cccorvuvrrnc ...106.974 534,870 (2,919) B P 5.050 05/20/2014. | 08/01/2044.
88163V AD 1 | TEVA PHARMACEUTICALS.......cccovvvmriimrineirnnineiissrissssenisessssissssssssessnnnes. | vseens | oo | eeevvvennee | eern3FE [ i 567,145 | 89.853 449,265 (3,021) ......8.150 02/04/2014. | 02/01/2036.
88163V AD 1 | TEVA PHARMACEUTICALS........ccovvvmerirerirneerinerneriersssrienisessssessessssssnennenes. | vseens | oo | ceeriverree | ererneBFE [ v 599,500 | ..o 89.853 449,265 (4,585) [T 6.150 07/15/2014. | 02/01/2036.
88163V AD 1 |TEVA PHARMACEUTICALS...... ceevneresensesesssnsenesnneens | aevvene oo [ evverinnes [ 0 3FE | iiiiiin..565,580 | ... 89.853 449,265 (3,442) B P 6.150 01/26/2017. | 02/01/2036.
882384 AC 4 | TEXAS EASTERN TRANSMISSION LP SENIOR NT.....c.ovvvrvvevvenvrcmnrverrenes | evivene | o [evvrrceen 1| cen2FE | 499,010 ... 96.244 481,220 92 .rr.2.800 10/24/2012. | 10/15/2022.
88283L HU 3 | TEXAS ST TRANSN COMMN............. 113.591 567,955 (5,534) [V 5.178 09/12/2014. | 04/01/2030.
884903 BM 6 | THOMSON REUTERS CORP FGN SR BD.......ccosvvunriverireriniennnisniseivnniinnns | evivene | oo [evvnrieen 1| c0n2FE | ... 958,750 | ... 89.236 892,360 1,475 [V 4.500 05/28/2013. | 05/23/2043.
884903 BM 6 | THOMSON REUTERS CORP FGN SR BD . ..388,106 |..... 89.236 | ... 379,253 . 1,319 B P 4.500 07/24/2013. | 05/23/2043.
89153V AB 5 | TOTAL CAPITAL INTL...otiiuiireiiiireiineiseiieeiseeesseissessssissssssssssssssssssssnsssns | senees | oo | ooeveveneee | aveens AFE| oo, 336,737 |..... 98.850 | ovvurvriinns 338,067 340,249 | ..o BB8 [ oo [ v | e 2.875 02/24/2014. | 02/17/2022.
893526  8Y 2 | TRANSCANADA PIPELINES LTD FGN NT...coooivirriririiinerierieeeieneseeseninns | ceeeens ..531,950 |...100.130 500,650 ..500,000 (296) [T 7.125 02/06/2009. | 01/15/2019.
89352H AD 1 | TRANS-CANADA PIPELINES LTD FGN SR NT... IO . ..581,685 |...109.230 | .... 546,150 | .. ..563,449 (3,384) B P 6.200 01/07/2014. | 10/15/2037.
89352H AD 1 | TRANS-CANADA PIPELINES LTD FGN SR NT......ccoorvrenirnrinervmniverirenennees | cevveee oo | evvvrrnnn [ e FE | i, 523,427 |...109.230 | ..coovverernns 491,535 | oo 450,000 | .....coooornee. 513,900 (3,408) | ..oovvvrieriienies | e | e 6.200 05/12/2016. | 10/15/2037.
893830 AF 6 | TRANSOCEAN SEDCO FOREX INC NOTE.......ccomirumrereerneineiserienerneesenins | ceeees . 577,500 |..... 76.250 381,250 ....500,000 ..548,099 (3,926) I 7.500 02/01/2012. | 04/15/2031.
89642C AA 8 | TRINITAS CAPITAL MANAGEMENT LLC.......ocvoiriiierinerienisieisninniceninenes | cvvies 1FE| .. ..500,000 |..... 89.729 | ... 448,645 | .. ....500,000 ..500,000 I P 7.750 06/06/2018. | 06/15/2023.
89657A  AB 2 | TRINITY RAIL LEASING L.P...ovooiiirirciiieserierineeresiseissessssssensssesssssnsnns. | eneees | oo | veveeeenne | aeenes AFE| oo, 505,000 |...102.537 | ..coevrverrrnecn 512,685 | ..ocvovrirnns 500,000 | ..ocrvrrrrnes 502,864 | ...ccovvvrerirrirennns (PTG SRR INVORSRRIIN DO 4.620 08/02/2018. | 06/17/2020.
898735 SF 3 | TUCSON ARIZ COPS-T...ccoouiiiiiiiiiirissiiniissiiesiesississsisssissiesssssssessins | cviees 1FE| .. ...106.863 534,315 (889) [T 4.506 07/09/2014. | 07/01/2029.
902494 AT 0 | TYSON FOODS INC SENIOR BD.......ccooumrvrmrimrimeemriserienseseseessssssessessenes | avnens ..102.210 | ... 511,050 . (849) B P 4.500 08/02/2012. | 06/15/2022.
90345W  AD 6 |US AIRWAYS BOND SER 2012-2 CL A...ccocouvvmiirrierieeirnneiseisssissisenniseines | avveee | [ eveeiinens [ veees 1FE 2103798 | 271,270 | oo 261,344 | oo 262,551 [ oo (L) O USRI PPN 4.625 12/18/2013. | 12/01/2020.
904000 AB 2 |ULTRAMAR DIAMOND SHAMROCK CORP.......c.coevureimreririnmnierieseresessines | cviens .. 115,157 863,678 (4,032) [T 6.750 07/20/2016. | 10/15/2037.
905572 AD 5 |UNION CARBIDE CHEMS & PLST IO . . . 114.486 | ... 228972 | .. . 123 B P 7.875 02/24/2003. | 04/01/2023.
905572 AD 5 | UNION CARBIDE CHEMS & PLST.......cccommrimirrerierinieisnineiisessnesienessessnnnns | evivene | o [evenriennnee | ceenFE | i 525,000 |...114.486 | ........co....... 572,430 | .coovverins 500,000 | ..coovverrrne 504,704 | ..o (1,107) [ oo | e | e 7.875 06/13/2003. | 04/01/2023.
905581 AR 5 | UNION CARBIDE CORP.......ccotiuiiriieireessiisssiesssessssessssisssssessessssssssens | seseees ..199,000 |...115.821 231,642 ....200,000 39 JOOOR 7.500 01/15/2003. | 06/01/2025.
905581 AR 5 |UNION CARBIDE CORP s | i . ..300,000 |...115.821 | .... 347,463 | .. ....300,000 . B P 7.500 02/10/2003. | 06/01/2025.
906437 AS 7 |UNION CNTY ORE SCH DIST 11-T..couverrrrerrenererienerensssssssnsnensessseesssssnns | evvneee | o [evsvnvenenes | cvened TFE | it 595,170 |...119.703 | ..ccovrverrrnees 598,515 | ..oevverirnns 500,000 | ..oocverrrrnes 564,608 | ....oovvrrrerirrirennne ({1707 SRR [NVRIRRIN DO 5.700 06/11/2014. | 06/15/2029.
90783V AA 3 |UNION PACIFIC RAILROAD BOND 2005-1 TRUST........ccormrmmrrrernneernnrneerenes | coveees ..239,421 |...105.982 241,660 (1,667) [T 5.082 01/25/2011.| 01/02/2029.
90932P  AA 6 [UNITED AIRLINES INC......evviereriririnsieinsississssissessssssessssssssssssesssssssssessss. | seseses . 405,799 |..... 99.890 | .... 402,335 . (246) B P 4.000 03/25/2014. | 04/11/2026.
913017 BJ 7 |UNITED TECHNOLOGIES CORP.........cevvurirerimriierineirseeiseessessssssssessssinnnens | evnnee | o [ eevsereenes | oeeen 2FE | s 581,475 |...105.946 | .....ccocounnee. 529,730 | ..cccee0reeer.500,000 | coooioniinnc 568,599 [ ...ovvveirrrierireinns (4,200) [ cooovvvnrieiienis | e | s 5.400 02/04/2016. | 05/01/2035.
91311Q  AE 5 |UNITED UTILITIES PLC FGN SR BD ...100.140 500,700 ) [T 5.375 11/19/2012. | 08/01/2019.
91428L  FS 0 |UNIVERSITY HAWAII REV......c.covvvrrrrennee ...105.200 789,000 ) I 5.834 09/30/2010. | 10/01/2030.
914760 3L 5 | UNIV. OF OKLAHOMA ...104.875 524,375 ) e 6.102 03/26/2010. | 07/01/2030.
915137 X7 3 |UNIVERSITY TEXAS FIN REV BOND... ...102.129 408,516 )| ....8.276 03/05/2013. | 08/15/2041.
91754R QD 2 |UTAH ST BRD REGENTS.............. ...121.104 121,104 ) [V 6.241 09/12/2014. | 08/01/2030.
918204 AR 9 |V F CORP BOND DTD 04/15/04 6.00% . 117.613 .1,176,130 ) e 6.000 08/06/2013. | 10/15/2033.
91913Y AE 0 |VALERO ENERGY CORP BOND ...123.696 .309,240 ) w1500 09/07/2010. | 04/15/2032.
91913Y AL 4 |VALERO ENERGY CORP NOTE ...109.970 824,775 ) [T 6.625 09/02/2010. | 06/15/2037.
91915W  AB 8 | VALIDUS HOLDINGS LTD SENIOR NT.... ...145.366 726,830 ) JOOOR 8.875 02/21/2012. | 01/26/2040.
91915W AB 8 | VALIDUS HOLDINGS LTD SENIOR NT.... ...145.366 726,830 ) e 8.875 . | 08/24/2012. | 01/26/2040.
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920253  AF 8 | VALMONT INDUSTRIES INC......cccostrvrrrmerierirneireniseiserississensenesseessssssssnsnens | evvnens | o [ evsnecnnen | cen2FE | . 246,090 | ... 88.871 | oo 222,178 | .ovieeerer.250,000 | oo 246,650 | ...oooovvvrrririrnns 133 | s [ [ 5.000 |...... 5.079 11/21/2014. | 10/01/2044.
920253  AF 8 | VALMONT INDUSTRIES INC.......ccccvererniinrirnniierneieiernsissssssssmssnsenssnssseenenss | cennne | oo | svoverienes | e 2FE | 491,200 | ... 88.871 444,355 ..491,979 318 B P 5.000 .... | 08/03/2016. | 10/01/2044.
920253  AF 8 | VALMONT INDUSTRIES INC......cccostvvrrrmerierirneereniseeserssnsssensenessensssssssssnens | evinens | o [evseecenen | e 2FE | 233,503 ... 88.871 222,178 ..234,691 606 ......5.000 .102/01/2017. | 10/01/2044.
921814  AA 7 |VANDERBILT UNIVERSITY MEDICAL CENTER.........cccvevvrrerimirrrnrrerinnnens | eernee | oo | veeverinnne | e TFE | nii..350,000 ... 98.364 344,274 ..350,000 [V 4.172 07/12/2017.| 07/01/2037.
921814  AA 7 | VANDERBILT UNIVERSITY MEDICAL CENTER.........cccconuveneemervrmnrnerrenernenns | cvivene | o [evvvennenes | e TFE | ... 488,850 | ... 98.364 491,820 197 B P 4.172 09/14/2018. | 07/01/2037.
92343V DU 5 |VERIZON COMMUNICATIONS INC.. ...104.583 784,373 (2,062) <5250 04/18/2017. | 03/16/2037.
92343V DU 5 |VERIZON COMMUNICATIONS INC.. ...104.583 522,915 (1,963) [T 5.250 08/03/2017. | 03/16/2037.
92345Y AE 6 |VERISK ANALYTICS INC. . ...101.699 508,495 . (1,723) B P 5.500 05/01/2017. | 06/15/2045.
925524 AV 2 | VIACOM INC ..189,250 |...105.396 .210,792 ..194,885 357 ......5.500 04/13/2004. | 05/15/2033.
925524 AV 2 |VIACOM INC.....ooveericirseecicsssses s | svieees ....93,875 |...105.396 105,396 ....97,086 203 [V 5.500 04/14/2004. | 05/15/2033.
925524 AV 2 | VIACOM INC......oiiiiriiiiiiiritiesissiesiesisseisssesesi e siessssssenies. | cviens ...105.396 105,396 ....97,850 [T 5.500 .... | 10/19/2004. | 05/15/2033.
925524 AV 2 |VIACOM INC.....oovoerirceoseiieiessissses s | svienns ...105.396 | .... 210,792 . ..198,303 B P 5.500 .| 02/01/2005. | 05/15/2033.
925524 AV 2 | VIACOM INC......ovmiiiiiiiiieiiticiesis st ssssienns | oensns 105396 | ..o 210,792 | ......cc0eee..200,000 | oo 198,211 | oo [ v 125 [ | s 5.500 02/18/2005. | 05/15/2033.
925524 AV 2 | VIACOM INC......ovvoririieiieisiissises s ssssessssnnss. | svsenes ...105.396 316,188 ..296,983 [T 5.500 .... | 03/01/2005. | 05/15/2033.
925524 AV 2 | VIACOM INC......ovmiiiiiiiiieiinti et esesissienis | cenies . . ...105.396 | .... 210,792 | .. . ..191,495 B P 5.500 . | 03/28/2005. | 05/15/2033.
92812Q V3 8 | VIRGINA ST HSG DEV AUTH.....cooviviririiiiniinerieriseesssissiiesiesssssseninnes | eevenee | oo | vevereeens 1 TFE| oo, 534,425 |...104.591 | ..o 522,955 | oo 500,000 | ..ooverrrne 525,004 [ ...oovverrerrernrnes | rvrreenene(8,601) [ [ [ e 5.251 06/22/2017.| 01/01/2039.
92857W  AQ 3 | VODAFONE GROUP PLC FGN BD.........covuuiinrireerniiseinciieseseeisseesssissssenes | sevis ..565,560 |...105.204 526,020 ....500,000 ..550,829 I I 6.150 01/28/2014. | 02/27/2037.
92857W  AQ 3 | VODAFONE GROUP PLC FGN BD........coouirirririiiniinieiieressesseissiseninenes | sevee . ..580,000 |...105.204 | .... 526,020 | .. ....500,000 | .. ..564,896 B 6.150 11/17/2014. | 02/27/2037.
92857TW  AQ 3 | VODAFONE GROUP PLC FGN BD......c.couvuerirrereerseinerierienerneesssnisensensnenes | eevvene | oo | evvneernens | eeen2FE | v, 539,320 |...105.204 | ..ccocovevrnneen 526,020 | ...ocoovrirnns 500,000 | ..ocrvrrrrnes 533,120 [ ..vvvverrcrrncinerns | erverrenenne(1,832) [ s [ e [ e 6.150 . 09/02/2015. | 02/27/2037.
931427 AB 4 | WALGREENS BOOTS ALLIANCE........oouoiiiiririiiieenieiseieiensssisessessssesensenas | cevnes . ..805,305 |..... 96.268 722,010 793,747 [V 4500 |...... 4.191 |MN...... 3,976 03/24/2015. | 11/18/2034.
949746 SH 5 |WELLS FARGO & CO....oovvvrerrrireieiienriesiesiseesesssssssessesssssessssssssssssenes. | svnees 1FE| .. 463,275 |..... 92.717 | .... 463,585 . ..465,846 B P 3.000 |...... 3.238 |AO...... v 2,836 06/12/2018. | 10/23/2026.
94974B  FY 1 |WELLS FARGO & CO....ovvimmiiniirrireiineiseisssiesisesssssssesssssssssssssssssssssssnsens | svenees | oo | ooeveveeees | aveens AFE| oo 1,007,700 |..... 97.794 | oo 977,940 | ..............1,000,000 | .......c..... 1,008,008 | .....ovvvrremrinrrnes | rvrrverrenena(810) | oo [ [ o 4.100 |...... 4.069 | Do | v 3,145 01/19/2017. | 06/03/2026.
958747 BQ 1 |WESTERN MUN WTR DIST FACS AUTH CALIF........cccovmvviermverininirerinnens | e | oo e | 1FE| .. ..564,615 |...105.597 527,985 ..540,184 [T 6.510 |...... 5.765 | AO...... 8,115 07/13/2017. | 10/01/2040.
960413  AS 1 |WESTLAKE CHEMICAL CORP.........occosvrumrinrirmrirneriseisersesisesssniseessssssssesnns | evinnee | oo [ evnereeenT [ e 2FE ..501,568 |..... 91.750 | .... 458,750 | .. ..501,477 B P 5.000 04/26/2017. | 08/15/2046.
962166 AS 3 |WEYERHAEUSER CO DEBS........ccoovumiviriiiiniinnierieseiesississesisssinesisenens | cviens LMBTBT | 113,787 | v 100,000 | ovvoerereeree 99,758 | o | e B4 | e [ [ 7.125 08/02/1993. | 07/15/2023.
962166 AS 3 |WEYERHAEUSER CO DEBS.......ccccovvuueiieierrnieeiiesiseiseesssissenssssssesssesens | seeees . 113.787 227,574 ....200,000 JOOOR 7.125 04/09/2003. | 07/15/2023.
962166 BR 4 | WEYERHAEUSER CO......c.ooviiiriiiiniiieissiciesississssssssssesssssssssesesssssenses | oensens . . 122,641 | ... 245282 | .. ...200,000 | .. . B P 7.375 12/05/2003. | 03/15/2032.
962166 BT 0 |WEYERHAEUSER CO.......ccoivuniriririeeiinieriesssessessssesssssenssesssesssssssenss. | evnnee | oo | evvsernenes | veeen 2FE | i 419,676 |...119.470 | ..cooovvrrnnnns 477,880 | ..ovoonrrrnnns 400,000 | ...ooovvrrnens 409,485 | ..o | errrrernenna(836) | o [ s [ 6.875 12/23/2003. | 12/15/2033.
96332H CG 2 |WHIRLPOOL CORP MED TERM NT......covvriririmmiinnireiivenienesnnisnisesienneeenes | cevene | oo | evovervnnn | ceeenFE | iiiiiinn..809,132 | 94.126 564,756 [T 5.150 06/21/2013. | 03/01/2043.
96949L  AB 1 |WILLIAMS PARTNERS L P.....cocvoervrirrrirircnnns . ..496,600 |..... 96.740 | .... 483,700 . . B P 4.000 03/24/2015. | 09/15/2025.
96950F  AF 1 |WILLIAMS PARTNERS L P SENIOR BD.........cooomiimiireerneineineriseineniseensenns | eneeen | oo | vevereeene | cevees 2FE | i 608,350 |...106.410 | ..ccocovvvvnnee. 532,050 | ....ccccceeer.500,000 | coooioriinnc 584,907 | ..covoveirerieeinennns (3,996) | ..oovvureneirenins | e | e 6.300 05/03/2013. | 04/15/2040.
96950F  AF 1 |WILLIAMS PARTNERS L P SENIOR BD........cccvtiimirierirreiniinieeiieniinesienens | revens ...106.410 532,050 (3,087) [V 6.300 06/03/2013. | 04/15/2040.
97064E  AA 6 |WILLIS ENGINE SECURITIZATION TR......ccomiimriiniirneirneiseessenisesseessesesseens | eeens ...102.760 508,007 (540) I 4.750 08/23/2018. | 09/15/2043.
976656 BZ 0 |WISCONSIN ELECTRIC POWER CO.......ccourrimiriirierirrerieisniierieseesessseins | cvvens L A1M7.979 353,937 I P 5.700 12/27/2018. | 12/01/2036.
983919 AH 4 | XILINX INC crerrerneeessssesessesssssssssssnssesnnen | onees | oo | seevenenine | oo IFE | i 495,845 | L 99.675 498,375 474 ......3.000 03/13/2014. | 03/15/2021.
98417E  AK 6 | XSTRATA FINANCE CANADA LTD FGN SR NT SER......ccovvuvnriimirnerirecirncins | e 102.206 766,545 (4,612) [V 4.950 08/02/2012. | 11/15/2021.
98417E AR 1 | GLENCORE FINANCE CANADA LTD......cccovvereerrrrnerierieneseessnisenssessesssenss | vsvens | oo | overvvennee | eerni2FE [ iiiiiienn....553,285 | ... 90.203 451,015 (2,153) B P 5.500 08/23/2017. | 10/25/2042.
98934K AB 6 |ZENECA WILMINGTON INC.. 115.618 .578,090 (2,413) <., 1.000 03/02/2009. | 11/15/2023.
98956P  AG 7 |ZIMMER HOLDINGS INC......cccovvviniricrieriieiseinerineriesniensseessensssssensensenens | vnvens | oo | cveriverensd | eeinFE [ i 775,560 | .o 90.439 678,293 (1,273) [T 4.250 03/24/2015. | 08/15/2035.
989822 AA 9 |ZURICH REINSURANCE SR NOTES... ..113.168 226,336 312 JOOOR 7.125 09/06/2001. | 10/15/2023.
989822 AA 9 | ZURICH REINSURANCE SR NOTES... ...113.168 113,168 (99) I 7.125 12/18/2003. | 10/15/2023.
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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-

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 | Rateof | Paid Accrued During Year | Acquired Date
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET OBIGAtIONS. ... ... ereurisiressiiserissisees s ssesnnes | eesenens 307,060,095 XXX | s 299,562,156 | .......... 289,829,065 | ......... 300,595,143 | ..ovvivriirinnens 0 | . (1,162,501) | .oovveenricrinna [0 I 0 XXX XXX XXX | ... 3,836,109 | ....14,528,867 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..........ccocviviiiniiniiiniiniiisieiniins 307,060,095 XXX | o 299,562,156 | .......... 289,829,065 | ......... 300,595,143 | ...coovvvriivins 0] ... (1,162,501) [ oo [ I 0 XXX XXX XXX | oo 3,836,109 |....14,528,867 XXX XXX
Totals
7799999. Total - ISSUET ObGAtIONS. ...ttt | cessnnies 346,644,673 XXX | s 341,061,744 | .......... 328,638,050 | ......... 339,676,719 | oo 0 ... (1,285,750) XXX XXX XXX | oo 4,577,937 |....16,895,819 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHES. ........cuuuiriirriririirsirisssisssisssss s s ensssnssnsses | erssesesnns 13,368,908 XXX ...12,041,764 13,387,134 | e 13,334,982 0 (1,167) XXX XXX XXX | 49,645 | ... 440,107 XXX XXX
8399999. Grand Total - Bonds 360,013,581 XXX ..353,103,508 .342,025,184 353,011,701 | .oovvvvevrieennnl0 | e (1,286,917) | ... XXX XXX XXX ....17,335,926 XXX XXX
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
Desig
nation
and
Current Year's Admini
F Rate per Unrealized Other-Than- Total Foreign | strative
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange Symbol /
ei|  Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B./A.CV. Change in Market Date
CUSIP Identification Description Code | gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion | Recognized (15+16-17) B./A.C.V. Indicator | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
52520E 20 0 |LEHMAN BROS HLDG CAP TRV SECS.......coevmmrrmeriererneeneniseesersnnns | sevnees | e | v 16,000.000 | ..oouvvnreeeris [ e [ e | e 0.143 2,288 | .o [ | e | s | e | e (V1 [T IO P6U | 04/02/2004.
52520X 20 8 |LEHMAN BROS HLDGS CAP TR VI 6.24%.......cccmvrinriinnienninseisssiassenns | eenvnne | os | cvvens 8,000.000 | .oovvieiieriiens [ [ | crennd 0.153 1,224 | v | s | | s | s (0 RO OO P6U | 01/05/2005.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)............ccovnniirinniicsces .. XXX 3512 |0 | e 0 | 0 0 0 .. 0 0 .. XXX XXX
8999999, TOAl - PrEfEITEA SEOCKS. .........ovuereveeeriseiiaiiseieieeeie et ees et es bbbt sebe | feesse e bbbttt | eeisessaesssessseensenens 0 XXX 3512 | o0 [ i (V] [P (0 [P (V] [P (V] [P 0 0 (V) [ 0] XXX XXX
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
NAIC
Market
Current Year's Indicator
F Rate per Other-Than- and
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Admini
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B./A.C.V. Exchange Change | strative Date
CUSIP Identification Description Code | gn| Number of Shares |  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) in B/A.C.V. Symbol (a)| Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL......ccovrrrirerrnririrrnienrssiersnnsns | cevvees ..310,600 | ....... 100.000 310,600 .310,600 94,166 0 10/29/2008.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATI 91,000 100.000 | ..... 91,000 91,000 0 04/27/2009.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATI 20,000 | ....... 100.000 | ..... 20,000 20,000 0 05/08/2009.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATI 40,000 | ....... 100.000 | ..... 40,000 40,000 0 05/28/2009.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATI .40,000 100.000 | ..... 40,000 40,000 0 07/10/2009.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATI ...400.000 | .......cccov........40,000 | ... 100.000 | ..... 40,000 40,000 0 11/06/2009.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL......ccivviirmrinrerenineirnenisnnnnns | cevvneen | oee | cevvrernenes 507.000 | ..ooveoerrnrinnn 50,700 | ....... 100.000 | ..... 50,700 50,700 0 03/26/2010.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATI 399.000 39,900 100.000 39,900 39,900 0 10/14/2010.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.....ccovvuririeererinnrmensenesseesens [ wvvnenen | aee | eevvernes 1,000.000 | ..oovvrrcvrrnnns 100,000 | ....... 100.000 | oovorrvrrirns 100,000 .100,000 0 01/21/2011.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL......ccoviriirerinririnrnnieersnierenins | ereees 200.000 20,000 | ....... 100.000 | ..... 20,000 20,000 0 02/11/2011.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATI 100.000 | ..... 40,000 40,000 0 03/18/2011.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATI 100.000 | cooovevreiirnne 136,300 .136,300 0 04/28/2011.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATI 19,300 | ...... 100.000 | ..... 19,300 19,300 0 04/12/2012.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATI 79,900 | ....... 100.000 | ..... 79,900 79,900 0 04/24/2012.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATI......ccovvimiremrirneeienirneessninnnens | cvvvveen | oee | cerveerirenes 737.000 | cooovveeiririnnns 73,700 | ....... 100.000 | ..... 73,700 73,700 0 01/24/2013.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL......ccivrirmrinrirennneirneninnnnnns | cevvneen | oee | cevvsernenes 376.000 | ..oovveerrniennn 37,600 | ....... 100.000 | ..... 37,600 37,600 0 04/04/2013.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATI........covveivinriierinerienisrirniis | corenes 306.000 30,600 | ....... 100.000 | ..... 30,600 30,600 0 04/08/2013.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.....ccovvurivieemerennrnensenenneenens | wvveeen | aee | cevvernes 1,999.000 | ..ovvvrncvrrnnns 199,900 | ....... 100.000 | oovocrrrrirnns 199,900 .199,900 0 04/08/2013.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL......cccovumriernrrerrerisremnisersnnnes [ revnee | eon | vevrnrinnern 465.000 | ..oooerirrinnnn 46,500 | ....... 100.000 | ..... 46,500 46,500 0 04/10/2014.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.....cccvvvrirvmereermmerienirseesnennns | corenes 206.000 20,600 | ....... 100.000 | ..... 20,600 20,600 0 03/19/2015.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.....c.osvvurrinerinmrinnnreniseesaneinns | covveeen | eoe | vereeernn1,386.000 | ovoriinecen.. 138,600 | .. 100.000 | .oovcricrinnnes 138,600 .138,600 0 04/04/2016.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATI.......ccovvorrierrrmrienirrensenessnnis | cvvvnee | eor | ervirnrrnnnn 187.000 | civiriiiiinnnn 18,700 | e 100.000 | ..... 18,700 18,700 0 04/06/2017.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.......cevvorrremremrienereeeesresnsens | cveveee | oee | errieerrennn 163,000 | v 16,300 | oo 100.000 | ..... 16,300 16,300 0 03/20/2018.
00206R 10 2 [ATETINC....cooiirrrrirrerirerierinriissiereniesessesssissssessenesssssssssssssensensnesse | avvneee | e | verererenn 3,548,000 | ovviviiininnnn99,909 | oo 28.183 | ..... 99,909 00,013 | coviiieiierieienes | e | e | e (104) (104) | oo | v L | 12/31/2018.
16115Q 30 8 |CHART INDUSTRIES INC......cooimivmirieirnerinernenieniseessenisensersenssesssssssessnees | enenenne | eon | wvvrerrnerene 790.000 | o 48,773 | i 65.030 | ..... 48,773 59,962 | ovourvrrireernineniens | e | e | e 13,628 13,628 07/14/2014.
16115Q 30 8 |CHART INDUSTRIES INC......cocomiviiriirinrrinnrnerierisnesnninsinenienssensenissennees | cvevenee | eoe | cerrrenneni 200,000 | e 13,008 | e 65.030 | ..... 13,006 15,980 | 1ovevieeniierinriienies | et [ e | oo 3,634 3,634 07/14/2014.
16115Q 30 8 |CHART INDUSTRIES INC......coooimivrririrernrrisernerseriseesseninsenersenssesssessssessnnes | evenenne | eon | werernnernni300.000 | o 19,509 | oo 65.030 | ..... 19,509 24,130 | covoerierieerenineiens | e | e | e 5,451 BA5T | e [ L | 07/14/2014.
446150 10 4 |HUNTINGTON BANCSHARES INC......cccocririniinreinnnnrisnnsirennnisseienssenssssnsnensnns | oonveees | ane | cvrenernned,000.000 | ovvrvvirirennnnn35,760 | v 11.920 | ..... 35,760 51,630 1,410 | | e (7,920 (7,920) | cooovvviririnniininninsiinns | cernnienines L | 10/26/2007.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).........cocieveinivnirniiinies s 1,827,156 XXX s 1,827,156 | oo 1,861,915 330 95,576 | oo | i 14,689 0 14,689 0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
47235* 10 8 |JEDNOTA INC... oottt | ........ | | ................ 86.000 | oo 1,159,985 |...13,488.198 .1,159,985 122,511 70,000 ....145,505 145,505 | ..o [ onrinnins U | 09/29/1986.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates............................ 1,159,985 XXX 1,159,985 | ..o 122,511 | oo 0 70,000 . ....145,505 0 145,505 R XXX XXX
9799999, Total - COMMON SLOCK............oeoveereiriiiiereiieiiieie sttt essnse | eees 2,987,141 XXX 2,987,141 1,984,426 | .cooovviiiiin 330 165,576 | oovvvevreiiiiiene | i, 160,194 0 160,194 | .o 0 XXX XXX
9899999. Total Common and Preferred Stock 2,987,141 XXX 2,990,653 1,984,426 | ...ccoovvvrnrinnnn. 330 165,576 | .oovvvvcricrrncinend0 | e, 160,194 0 160,194 | .ooovvvercincns 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....24, the total $ value (included in Column 8) of all such issues $.....2,770,185.
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

€3

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
3130AF UM 0 | FEDERAL HOME LOAN BANKS.......cooiiiitiiiiniiisisnisisssisssssissessssssssissns s | | 12/04/2018........ FIRST BALLANTYNE LLC......ootiiiiiiiienissinnisisnss s ssnsnes 1,000,000 ...1,000,000
0599999. Total - Bonds - U.S. Government....... e 1,000,000 ..1,000,000
Bonds - Industrial and Miscell
006346  AS 9 | ADAMS OUTDOOR ADVERTISING LP........cvviiniiiiniiniiiisiniieieissssisissssse s 11/15/2018........ RAYMOND JAMES INSTITIONAL 505,000 | .o 500,000
009089  AA 1 | AIR CANADA 2013-TA PTT ..ot sensesnees 07/05/2018.. BPU INVESTMENT GRP INC, 504,400 | .o 502,640
009090  AA 9 |AIR CANADA 12/19/2018........ INTERNATIONAL FIXED INCOME..........coosiiiiriieriiiieiesisisssesiss st ssesssssessesssssssnsssssssns 416,727 | oo 431,873
023771 S2 5 |AMERICAN AIRLINES........... s 04/26/2018........ KEYBANK NA. ..ottt 451,187 | oo 473,916
03073E AP 0 | AMERISOURCEBERGEN CORP.........ccccovririiririiinirniirersnieierissiessenines s 03/01/2018........ RAYMOND JAMES INSTITIONAL . 475,500 | oo 500,000
04010L AV 5 | ARES CAPITAL CORP......otiririreeiireiistiesi i 01/08/2018........ MORGAN STANLEY ...ttt s | snesesssesanss s sas st sssnsnenses | sessensreres 499,740 | oo 500,000
04010L AV 5 | ARES CAPITAL CORP.....couiiiitireeittsittiet sttt 02/01/2018........ FTN FIN SECURITIES CORP....c.ouvmiiiiiiiirtieisiesiseisei et 494,355 | ..o 500,000
05178T  AA 9 [AURORA MILITARY HSG I LLC.....c.ooviiiririeiieieisre e 04/17/2018........ NATIONAL ALLIANCE SECURITIES C....cocovvrrrririrernrsrirerseseee e . 790,571 | v 702,730
05369A  AA 9 [AVIATION CAPITAL GROUP LLC.......coiiiririiiiinriicniseiciisierssisseesies e 03/08/2018........ NATIONAL ALLIANCE SECURITIES C.....ovuueirirriiireriireeisierssisees e sissesesssssssssssssessssiee. | eresesesesssssnsssessssssssessssssessessesssssnesnes | sessessenes 473,805 | oo 500,000
05369A  AD 3 [AVIATION CAPITAL GROUP LLC.......cvomieiiriirieriieiesisseisisssiesieseseesssessesesienes 09/05/2018........ FTN FIN SECURITIES CORP........cccoevurires 498,345 | ..o 500,000
07274N  AZ 6 | BAYER US FIN ITLLC.....o ittt 07/12/2018........ KEYBANK NA . 469,706 | ..o 500,000
07274N  AZ 6 | BAYER US FIN ITLLC.....o ittt 07/12/2018........ KEYBANK NA. ...ttt nsens | ebsnesebesbes bbbttt | eesessesnes 469,706 | ..o 500,000
07274N  AZ 6 |BAYER US FIN ITLLC.....ooiiiiiiieiciceeee et 07/12/12018........ KEYBANK NA. ...ttt 469,706 | oo 500,000
075887  CE 7 |BECTON DICKINSON & CO......ccovvvvrrnriirririinnns 05/01/2018........ EXCHANGE ...ttt . 304,927 | .o 250,000
11271L  AA 0 |BROOKFIELD FINANCE INC.................. 03/26/2018........ JEFFERIES AND CO.....ouiiiiriiiiieiiieeisee s sssessssssssensns. | serenssssssessnsisesesssssssesssessssssessesssnsnns | cooessnrenes 500,500 | ..vovereerrieiieirenes 500,000
11271L  AC 6 |BROOKFIELD FINANCE INC.................. 04/12/2018........ JEFFERIES AND CO......ovuiiriiiieieriisineie i 486,050 | ..ooovvrreriieienae 500,000
120568  AZ 3 |BUNGE LTD FINANCE CORP . 01/10/2018........ BPU INVESTMENT GRP INC . 489,415 | oo 500,000
123262 AN 7 |BUSINESS JET SECURITIES LLC.......coovviiierirrirernrincierisereniseeseiceieniaes 12/06/2018........ RAYMOND JAMES INSTITIONAL.......ouvuutiiriiiareiiereriesiceesissisessess s sssssessesssssesiesse | eresesssessessnsssessessssssessssssessesssesssssnesses | sessessenes 485,076 | ..oooveveveriieiieines 483,432
12673P  AJ 4 |CATECHNOLOGIESINC....... 01/09/2018........ NATIONAL ALLIANCE SECURITIES C......coevourirrrierireriieiieissiesisesienisssenns 520,300 | .coorirrieninniens 500,000
17108J  AA 1 [CHRISTUS HEALTH......comiiiiiiiiiicieiscee ittt ssssssensenine | seesessesianenn 11/16/2018........ FTN FIN SECURITIES CORP......cuuriirriirireriiitie st . 503,815 | .ovvveerrrrciirirnne 500,000
202795 HG 8 | COMMONWEALTH EDISON CO.....cooovuierririieieierineieeesiseeensnines 07/02/2018........ KEYBANK NAL ...t tebs | ebareeb et es bttt | eeresennes 356,010 | .ooeviiiicicines 300,000
22003B  AK 2 | CORPORATE OFFICE PROPERTIES L P......oovuiiiiiieineiciseireieesceesiecseesienees 01/19/2018........ WELLS FARGO ADVISORS.........ccovvieieirierierinreesisersisesessesssseenes 530,565 | ..o 500,000
23355L  AD 8 |DXC TECHNOLOGY CO.............. 04/10/2018........ JEFFERIES AND CO.....vvviiririiieieriisesie e sssessssssnienes . 715,818 | o 685,000
26138E AU 3 |DR PEPPER SNAPPLE GROUP INC........cooiiieiiieiniieiiniseeeseseieesiseines 03/09/2018........ PIPER JAFFRAY INC.....coiiiiiiiieieisee ettt ssessessesesassessensnes. | esssesesssssssessssssnsssesesssssssesssssessesesns | seseeneseces 447135 | oo 500,000
294429 AL 9 [EQUIFAXINC....ccorivmiriirinirersnirererincin 05/16/2018........ FTN FIN SECURITIES CORP....c.ouvuriiiiiiireiisistee sttt 458,100 | oo 500,000
36158F  AA 8 | GE GLOBAL INSURANCE HLDG CORP..........cccovriireriiiriiniieinsieienineines 05/24/2018........ JEFFERIES AND CO.....oovoiiiiiiiieneese e . 588,150 | oo 500,000
370334  CF 9 | GENERAL MILLS INC.....oouiiiiiiiciiiiieiiticeissi ettt 04/20/2018........ FTN FIN SECURITIES CORP.....cttriiiitiiiieresistierisiseie ettt besssssssenins | nesesiesasssssssessssissss s ssensesssesssssnesnes | sessensnenes 749,993 | .o 750,000
38141G  CU 6 | GOLDMAN SACHS GLOBAL BONDS.......c.cvuriviiiririieinisesserssisssisssssssssessssssssesssssssssssessessans 12/27/2018........ FTN FIN SECURITIES CORP......cccovvvrvrrrrenee 567,350 | .o 500,000
41652P  AB 5 |HARTFORD HEALTHCARE CORP.......cccovvrrirerrririeeicieeeeneessseeneninsines 12/07/2018........ RBC DOMINION 552,720 | .covviviiriins 500,000
44329H  AH 7 |HP COMMUNITIES LLC.....couiiuiiiiereiiiiciesisseisiesssss st snss 07/20/2018........ RAYMOND JAMES INSTITIONAL 716,690 | .oocviviicicienes 650,000
496719  AA 3 |KINGSTONE COS INC e . | 04/09/2018.. SOUTHWEST SECURITIES. 508,245 | ..coovvieicie 500,000
497266 AC 0 |KIRBY CORP 03/01/2018. FTN FIN SECURITIES CORP....c.ouvuiiiiieiiireiiriseesieiseis et 500,000 | ..coovvciimriiiiens 500,000
50587K  AA 9 | LAFARGEHOLCIM FINANCE US LLC.......coviiiiiiiniiieisnicississiissssesssss s 03/08/2018. RAYMOND JAMES INSTITIONAL 481,590 | oo 500,000
540424 AP 3 |LOEWS CORP SENIOR NT... . 06/01/2018.. FTN FIN SECURITIES CORP.. 590,490 | ..o 500,000
543190  AB 8 |LONGTRAIN LEASING I LLC.......ciiiiiiiiiiiisiicisieieisniesisisss s sssnsssssssssns | osvnsssnisenes 05/01/2018 RAYMOND JAMES INSTITIONAL 502,656 | ..cooovvvrriiriiins 500,000
56607V AA 8 | MARBLE POINT LN FING LTD... 11/16/2018 RAYMOND JAMES INSTITIONAL 500,000 | ..coovvvrinriiriens 500,000
61746B  CY 0 [MORGAN STANLEY.. 08/02/2018.. PIPER JAFFRAY INC 566,835 | ..cocovvviiriis 500,000
629400 AE 2 |NP FERRUM LLC/NP FERRUM CDA LP......ooiiiiirriiiiiiiieriseietesiseisesisessssss e 12/24/2018 EXCHANGE ...t 514,347 | oo 500,000
62946A  AD 6 [NP SPE IILLC 2017-T...cuciiiiiiiiieieieeiseeisissiesie st entssnssns | svnssesseninns 07/26/2018 RAYMOND JAMES INSTITIONAL 497813 | oo 500,000
631103 AG 3 |NASDAQINC..... 05/10/2018.. RAYMOND JAMES INSTITIONAL 482,485 | ..o 500,000
636180 BN 0 |NATIONAL FUEL GAS CO 01/18/2018. FTN FIN SECURITIES CORP.....otvuiiiiniriierisieiesieisssie st 495,495 | ..o 500,000
67077M AN 8 |NUTRIEN LTD....ccovivrrinrierecrieeveeiscines 04/12/2018........ EXCHANGE 1,004,769 | ..o 1,000,000
67078A  AD 5 |NVENT FINANCE SARL..... s 10/31/2018........ EXCHANGE 503,999 | .o 500,000
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677071 AG 7 |OHANA MILITARY COMMUNITIES LLC.. e 03/27/2018........ FTN FIN SECURITIES CORP.......titriiiriieieresistiesieisese et sssssse e sssssssssessns | enesesssessssssssessssssasessssssssesssesssssnesses | sessensrenes 580,315 | .o 500,000
680223  AK 0 |OLD REPUBLIC INTL CORP.......... 03/06/2018........ KEYBANK NA. ... oottt bbb 492,250 | oo 500,000
68245) AB 6 | ONEBEACON US HOLDINGS INC SENIOR NT 03/01/2018.. INSTITUTIONAL SALES DALLAS.......c.ovoriiiiernirie e 508,150 | ..ovooveverirciiree 500,000
74267C  AC 0 | PROASSURANCE CORP SENIOR NT......couiiiiiiiiieiirieisiiseiesisisesssiesis s 05/14/2018........ PIPER JAFFRAY INC 531,750 | .o 500,000
747525  AF 0 |QUALCOMM INC......cooiiiiiiiiiieieicin et sssssnienss. | oesansssnesenes 05/11/2018........ FTN FIN SECURITIES CORP......cvuiviiiniiiieisninisiese s 478,590 | ..ooovveiieienas 500,000
75972Y 9 | RENAISSANCERE FINANCE INC........ccoiviieiiniieriniirinsirerssisesesieeseneenes 05/11/2018.. WILLIAM BLAIR.... 490,450 | oo 500,000
75972Y  AA 9 | RENAISSANCERE FINANCE INC.......coiviuriiriirniinsienississeesiesnsesessnsenes 06/29/2018........ AP BROKER 491,185 | oo 500,000
84858D 6 [ SPIRIT AIRLINES INC.....coovirriiiiireririsreesiseissieie e siseeessenees 12/19/2018........ SOUTHWEST SECURITIES....... 495,110 | oo 498,600
863667 AH 4 | STRYKER CORP 12/18/2018........ JEFFERIES AND CO.....ooovviiririiiiireiiiseiesssieee e ssssssienes s 480,975 | oo 500,000
87233Q  AC 2 |TCPIPELINES LP......ooiviiieercieererereceesienes 02/23/2018........ RAYMOND JAMES INSTITIONAL. ..o ssssesessessssssensesss. | eresesssessnssssssesssnssesessssssssesssesssssnesses | sessesseres 488,280 | ...oveereieeines 500,000
89642C  AA 8 | TRINITAS CAPITAL MANAGEMENT LLC......coiviiiriiiiesinereeiscesisi e 06/06/2018........ KEYBANK NA 500,000 | ..o 500,000
89657A  AB 2 | TRINITY RAIL LEASING L.P......cocvvvvvraee et | e 08/02/2018........ FTN FIN SECURITIES CORP........ccccovunure . s 505,000 | .o 500,000
921814  AA 7 | VANDERBILT UNIVERSITY MEDICAL CENTER s 09/14/2018........ RAYMOND JAMES INSTITIONAL.......ouvvutiiriiieiiiireriesiseesesissisessesssessesssesesssssessesssssesssses | eresesssessesssssessesssssesssessessesssesssssnesnes | sessessenes 488,850 | ....ovvucreriieiieinas 500,000
949746 SH 5 |WELLS FARGO & CO.....vtvimimiiiiiiesieriseis it esssssesssssssens 06/12/2018........ KEYBANK NA. ...ttt 463,275 | oo 500,000
97064E  AA 6 |WILLIS ENGINE SECURITIZATION TR 08/23/2018........ RAYMOND JAMES INSTITIONAL IR 506,406 | ...ocvvurerrireriennns 500,000
976656  BZ 0 | WISCONSIN ELECTRIC POWER CO......ccoviiiriiiririniisississisenssssssssessssessnssssanes 12/27/2018........ KEYBANK NA. ..ttt snsnses | fonesenssssnnssnsensans s st ssssentenssnssnsnsses | sessonsnees 350,847 | oo, 300,000
3899999. Total - Bonds - Industrial and Miscellaneous s 30,491,517 [ e 30,028,191
8399997 Total - BONAS = PaIt 3. .. . 31,491,517 | oo 31,028,191
8399998. Total - Bonds - Summary Item from Part 5. e eeeteeieieeeierseseseesesiesesiesesses  feeiesseseseesesiersesseiessesesseiesiesesseiesseseseiesiessesesesiesiesesseieseseseiesiesesseiessesesieiesieserseiieiesesiesssiesierseiieiesesieiieiesiersesieiesiesierieiiee seieseesesessessssessesiersssessessesissesesiesansans | srsesissaces 811,350 | oo 750,000
8399999, TOAl = BOMAS. ...ttt eestesee ettt ettt f 8888888 eEE£E L8 E £ £ 08 £E 8Lt 48 eEE1E SHEeELEf oL R E 4L L e L E L E LR L E £ E L L E £ E 4L L EE e EE LR LR £EE L E R L E LR E LR R LR f LR L b L £Ef L LR f L E L eE bRk HEebne sttt | enienseneenes 32,302,867 | .o 31,778,191

Common Stocks - Industrial and Miscell
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNAT. .....cciiiiririiieiintierissisesesie i esnees 03/20/2018........ | FHLB CINCINNATL ..ottt nininenes | sebessssssessssiessesssessesiesensies 163.000 | cooocerrerererrirereeieeeienens 16,300 XXX e
00206R 10 2 [ATETINC.....coiiviiiiiiiiniseicenis 1203172018 [ UBS .| bt s 3,545.000 100,013 XXX
9099999. Total - Common Stocks - INAUSIIAl ANA MISCEIANEOUS........ ..ttt et seR e s E e E 8 £EfEEEEEEEf kb benernnres . 116,313 XXX
9799997, T0tal = COMMON STOCKS = PAIE 3.........coueviiiiiitiiieicteiieit ettt ettt ettt sses s s st et essessessesessessess | sesessesssssssesssssessssassessee et essessessesensessesseeeesessesses et essessee et eesesse s e s ssess e e et eesesse b s eesesses et et eese b s et essee et et ensesses et ensesse b et ensessessesense | baessssassessessssssessessnsessessesnsensessesnsanns | sossissisias 116,313 XXX
9799999. Total - Common Stocks 116,313 XXX
9899999. Total - Preferred and COMMON STOCKS. .....uurvuirsiisieriisiisessss e 116,313 XXX

9999999. Total - Bonds, Preferred and Common Stocks 0PSO OO RPTPPUPOR EOPOPP RO PPPP RSP 32,419,180 XXX
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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
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Bonds - U.S. Government
312906 2P 4 [FHLMC REMIC SERIES 1136-H......cooccocccrrrreren - [12A712018. TPRINCIPAL........cccooomvcccmmmsiimsiiieni | | R U o, 69 | oo 48 | A . 48 09/15/2021.
3136A8 TU 4 |FNMA CMO PAC 2012-99 GC - 09/25/2018. | PRINCIPAL ..o | s 43,913 | oo 43913 | oo 43,968 | coovoocoeo 83,913 | oo (0 43,913 06/25/2042.
3136A9 HB 7 |FNMA CMO 2012-111 HS INV FLT. .. | .| 12/26/2018. | PRINCIPAL... A, 12672 LA2672 12,166 0 12,466 10/25/2042.
3137AQ Z7 6 |FHLMC CMO 4064 TS INV FLT......oovvoriverrrirrrnnne .. [ 09/17/2018. | PRINCIPAL........oooerrierriecriecciia . LA7790 | . ..18,012 0. . 17,808 06/15/2042.
3137AU TY 5 |FHRCMO 4117 SCINV FLT .| 07/1612018. | PRINCIPAL.......ccovvvcevcrercssvicmvcssiieeeess | | opggg | 22378 23378 | 22393 | o o 22,393 10/15/2042.
3137AY RP 8 |FHLMC CMO PAC 4165 KAT74.... . [ 12/17/2018. | PRINCIPAL... 7 7 0 02/15/2043.
31395W JS 7 [FHLMC CMO 3005 SW INV FLT......ccccovovvrriareens .. [ 12/17/2018. | PRINCIPAL. 255 | oo 247 |.. 0. . 07/15/2035.
31397N UG 8 [FNMA CMO 2009-19 TD. . [12/26/2018. | PRINCIPAL.........oooevmnnviissncnsiismsnniciiens | b 47924 | 47920 | o 18,212 | v 18,107 [ vovvvvveerrre. (1R 18,107 08/25/2036.
31398R AP 0 [FNMA CMO 2010-43 UQ. .1 12126/2018. | PRINCIPAL............oooveieesmmsmeeeeveviciisissennne |l 124871 | 124871 | 140,252 140,423 0 140,423 05/25/2040.
36202E V9 7 | GNMA CMO 2 MJM 4240 .| 12/120/2018. | PRINCIPAL... 4,683 0 4,591 09/20/2038.
38373M B8 2 |GNMA CMO PAC 2007-16 PS INV FLT.. . [12120/2018. | PRINCIPAL........oooreveevriecrveciiveciieens |l 13.044 | o 13.044 | 19,601 0 13,053 04/20/2037.
38374U BP 5 |GNMA CMO 2009-32 AB . [ 12/17/2018. | PRINCIPAL... 24,131 0 22,359 05/16/2039.
38374U CJ 8 |[GNMA CMO PAC 2009-32 AP... . [12/1712018. | PRINCIPAL........ovooermmnvesseveviismsnsiciiens |l 04849 | o 21819 | 23,488 0 21,948 05/16/2039.
38375Y NF 5 |GNMA CMO PAC 2008-79 CS.... . [ 12/20/2018. | PRINCIPAL. 0 18,893 06/20/2035.
38377F XK 2 |GNMA CMO SEQ PYR 2010-59 H. . | 04/30/2018. | PRINCIPAL... 0 17,190 04/16/2036.
38377N  G7 3 |GNMA CMO 2010-157 SH .1 02/20/2018. | PRINCIPAL... 0 1,347 12/20/2040.
38378D X2 6 |GNMACMO 2012-32 GS INV FLT.. . [ 12/17/2018. | PRINCIPAL. 0 17,588 04/16/2041.
38378E PZ 0 |GNMA CMO 2012-69 HA. . | 04/16/2018. | PRINCIPAL... 0 25,644 05/16/2042.
38378F SB 7 | GNMA CMO 2013-5 MA .| 11/20/2018. | PRINCIPAL... 0 127,931 07/20/2042.
38378G SG 4 |GNMA CMO PAC-2 2012-143 DE.. . [ 12/20/2018. | PRINCIPAL. 0 5 12/20/2042.
38378 R7 9 |GNMA CMO PAC-22013-41 KE .| 01/22/12018. | PRINCIPAL... 0 47,967 10/20/2042.
38378M ST 3 |GNMA CMO 2013-51 SC INV FLT.. .| 03/20/2018. | PRINCIPAL... 0 14,859 04/20/2043.
38378M TU 9 |GNMA CMO 2013-51C .| 03/20/2018. | PRINCIPAL... . 0 . 29779 04/20/2043.
0599999. Total - Bonds - U.S. Government e .602,741 637,350 618,569 0 0 0 0 [0 | i 618,569 XXX
Bonds - All Other Government
38373V NM 8 |GNMA 2002-63 CL NU......ccoovvrvereriririrnrireieinnns .. | 12/20/2018. | PRINCIPAL 0 11,579 09/20/2032.
38374T RK 2 |GNMA CMO TAC 2009-22 JL........ccovveeurreoerriirane .. | 12/20/2018. | PRINCIPAL. N ) . . 0. . 22287 04/20/2039.
1099999. Total - Bonds - All Other Government. 33,269 0 0 (O 0 33,866 XXX
Bonds - U.S. Special Revenue and Special Assessment
373109 BM 8 |GEORGETOWN UNIVD CREV......cccoommmmrrrrrrrrrees .| 04/02/2018. | PRINCIPAL.......ccoovuvevevevivmvevevnvvnsvvvvsvnnsnnns | 150,000 | .......... 150,000 | v.oo...... 159,825 | vovvvvvvvveees 150,000 [ +orrrvrvereennnne (0 . 150,000 [ ovvvvvveverrre | wovvvrssssnnenns | covvvsnnnnenniin0 [ e 14,079 | 04/01/2019.
442331 QM 9 |HOUSTON TEX GO 01/08/09 6.29% DUE 03/01/..| .. { 03/01/2018. | PARTIAL CALLED SECURITY .oovvvevveaec| L 25,000 | coovovoe 25,000 | coovrro 30,835 | oo 29173 [ oo (U1 29173 | oo e (@ATB) | e (A173) | e 03/01/2032.
60534Q UE 9 |MISSISSIPPI DEV BANK SPL OBLG GO.............. .. [ 10/01/2018. | PRINCIPAL. . 20,000 0 19,660 | ..ovvvevcrieeens | cerererenn340 | 340 | 33,852 | 10/01/2036.
665250 BX 3 |NORTHERN ILL MUN PWR AGY.......ccocomvrrmirinns .. [ 01/20/2018. | CITIGROUP GLOBAL MARKETS INC.... | 5,000 | . . 0. . 5,000 | covveeeereeeeeees | ceemreeemrieenes | eeeeereeeneeeen0 | oo 01/01/2030.
680616 VC 0 |OLENTANGY LOC SCH DIST OHIO GO . [ 04/18/2018. | CALLED.........vvvvvvrvissnsnsiisssseniisssnnnn | 688,436 | .......... 665,000 | ......... 665,000 | oovvvrrennns 665,000 | ..ooorrrrrrirens (10 . 665,000 | ..coocovrieriens | 000 23,436 | .........23,436 | ....... 15,463 | 12/01/2033.
744499 AP 9 |PUBLIC SVC CO NEW MEXICO SENIOR NT. . | 05/15/2018. | MATURED. 500,000 500,000 594,300 500,000 0 500,000 [ ....ovvveevereeees | oo | v | e 19,875 | 05/15/2018.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments............ ,388,436 ,365,000 473,907 ,368,833 0 0 0 1,368,833 | ................ 0]....19604 | .....19,604 | ....... 83,269 XXX
Bonds - Industrial and Miscellaneous
006346 AS 9 |ADAMS OUTDOOR ADVERTISINGLP................. .. [ 12/17/2018. | PRINCIPAL.........oooivviirriicireccrecei 597 597 602 | oo 602 0. 602 11/15/2048.
008916 AQ 1 |AGRIUMINC | 041212018, | TENDER oot | 1,004,769 | ....... 1,000,000 | ....... 1,005,690 | ........... 1,004,841 | .. (73) (73)] ... . 1,004,769 03/15/2035.
009089 AA 1 |AIR CANADA 2013-TAPTT ..o ..| 11/15/2018. | KEYBANK NA... B T D 15,262 | v, 15,262 | covvevenenn, 15,316 | covvvvvrcrrenns 15,312 | covvveereeerern (VI 15,312 11/26/2023.
01877Z AD 2 |ALLIANCE PIPELINE L P FGN SR BD SEDOL 29 |.. [ 01/05/2018. | KEYBANK NA.........ccooovvvvommmmmrvismnnniiinss | [ PX:L: 3 — LPX:: 3 — 14816 | oo 13,496 | oovvveoeerrrinn, (O 13,496 12/31/2023.
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01877Z AD 2 |ALLIANCE PIPELINE L P FGN SR BD SEDOL 29 |.. [ 07/11/2018. | PRINCIPAL PAYMENT.........cccoovvvruirnnn ) 23,705 22109 0 22,109 .(918)] .. .. [ 12/31/2023.
02376A AA 7 |AMERICAN AIRLINES GROUP INC........ccccvvernnne .1 10/16/2018. [ KEYBANK NA.........covimiiiirririinieienins 6,765 RN — (1) R 6,805 |.. 0. . 6.805 ...(40) | .. .110/15/2029.
023771 82 5 | AMERICAN AIRLINES « || 1017/2018. | KEYBANK NA... O RTINS R 13,431 | oo KK — 12,502 | oo LD 27 I (U F— 12,532 10/15/2028.
02377C  AA 2 |AMERICAN AIRLINES INC. w. | .. [ 10/15/2018. | KEYBANK NA... ) . . 6,765 6.818 6,814 | .. 0 6,814 10/15/2029.
02687Q DG 0 |AMERICAN INTL GROUP MED TERM NOTES.... |.. | 01/16/2018. | MATURED.........cccocmurmrmiirernrrrirerirerns 100000022300,000 | oo 300,000 | .......... 295,875 | coovvevrreennn 300,000 | .. 01.. . 300,000 01/16/2018.
04248N  AA 1 [ARMY HAWAII FAMILY HSG.. ... | .. | 06/15/2018. | PRINCIPAL PAYMENT. PR T I 2,145 | ... 2145 2398 2373 | oo, 0 | oo, 2373 06/15/2050.
04248N  AA 1 [ARMY HAWAII FAMILY HSG.. oo || 1211712018, | PRINCIPAL PAYMENT......ovviivrivimieans | 2,206 | ... 2206 2465 2436 | o, (0 [ 2,436 06/15/2050.
048677 AB 4 | ATLANTIC MARINE CORPS CMNTYS LLC .. | 06/01/2018. | PRINCIPAL PAYMENT........covvvirriiernn
BONDSE 3,156 | ............3,156 3,364 333 [ N P 3,334 12/01/2050.
048677 AB 4 | ATLANTIC MARINE CORPS CMNTYS LLC .| 12/03/2018. | PARTIAL CALLED SECURITY......ccccvvvueee
BONDSE i 3,348 | .. 3,348 3,567 3,534 | o O 3,534 12/01/2050.
05178T  AA 9 |AURORA MILITARY HSG I LLC........ocvvvvirrrrnee .| 07/16/2018. | PRINCIPAL PAYMENT.......covvvirrirerinne ) ) 3779 | ... 3,779 4,251 4,244 0 4,244 07/15/2034.
067383 AA 7 |BARD CRINC NOTE......cccoouvmmrimrrcrireriiniinni .. [01/02/2018. | EXCHANGE...........ccooiimvirriisnrinris 307,685 | 250,000 | .......... 261,250 | vovcovo. 255,215 | .. 0. .. 255,215 12/01/2026.
116663 AC 9 |BRUCE MANSFIELD UNIT 12 BOND SER 2007-1|.. | 08/30/2018. | KEYBANK NA........cocooomvmimiiicrviniiians | 206,647 | v 169,383 | ..ooo..... 371,514 | oo, 175,292 | covvvvveereeereiens | e (P01 ) P B [CI7100:)) E— . 174,087 01/25/2022.
12189P  AH 5 |BURLINGTON NORTHERN SANTA FE BOND..... | .. | 07/16/2018. | PRINCIPAL N T 61,306 | v 61,306 | coovrvo G0 61,306 | oo [ 61,306 01/15/2020.
122008 6 | BURLINGTON NORTHERN SANTA FE 04-1 .1 01/16/2018. [ KEYBANK NA.........ooiviiieienieiei
TRUST L | 59,561 | o 59,561 | o 65,888 | v 59,561 [ e N 50,561 011512021,
122008 6 | BURLINGTON NORTHERN SANTA FE 04-1 .. | 07/16/2018. | PRINCIPAL PAYMENT........cccevovvrirennnne
TRUST 336 [ oo 304 | o Ol 304 011512021,
123262 AN 7 [BUSINESS JET SECURITIES LLC.......ccccvvvrvrrirnns ..|12/17/2018. | PARTIAL CALLED SECURITY......cccovvvuee ) 4,604 4,604 0 4,604 02/15/2033.
126117  AH 3 [CNAFINANCIAL.....cocovvreeririrerireinne .. [01/16/2018. MATURED.............ocoorriirrriereiireiinenes 200,000 | o 198,320 ..200,000 |.. 0. e 200,000 01/15/2018.
126117  AH 3 [CNAFINANCIAL.........ccoovvvnrriinriinns .. 101/16/2018. [MATURED........onsvnvvvvvccnnsssssnnnssvivsnsns [l 900,000 | oo 200,000 | .......... 197,900 | oo 200,000 | ..ooveorrrs (U . 200,000 01/15/2018.
126117 AH 3 [CNAFINANCIAL...oocoooes .| 01116/2018. | MATURED.... , 100,000 100,000 0 100,000 .| 0111512018
126117  AH 3 [CNAFINANCIAL........ccoovvirrriierriian .. | 01/16/2018. | MATURED........ccoovvvvinnriiinssniiisnsnninns +1000.200,000 | ..........200,000 0. e 200,000 .1 01/15/2018.
126117 AH 3 [CNAFINANCIAL......ccoomviiviriieincnes .. [01/16/2018. | MATURED...........coovsvvvrenrrenniissiiissiiins | 300,000 | ......... 300,000 (1 I . 300,000 01/15/2018.
126650 AA 2 |CVS PASS-THROUGH TRUST.....orosoccorscerrcn .| 121012018, | PRINCIPAL... . o 45,967 15,967 15,980 0 16,007 01/10/2036.
210795 PZ 7 |CONTINENTAL AIRLINES INC BOND SER 2012- | .. | 04/12/2018. | PRINCIPAL PAYMENT...........0ocovvriiern. 12305 | o 12,305 | o 12,243 . 0. . 12,277 04/11/2024.
210795 PZ 7 |CONTINENTAL AIRLINES INC BOND SER 2012- |...| 10/11/2018. | KEYBANK NA N (SO O VX3 — 12,305 | oo, 12,243 | oo 12,279 | o (U I 12,279 04/11/2024.
210790 AA 3 |CONTINENTAL AIRLINES INC NOTE SER 2009-2| .. | 05/10/2018. | PARTIAL CALLED SECURITY. ..10,385 10,385 .| 0510/2018.
21079U AA 3 |CONTINENTAL AIRLINES INC NOTE SER 2009-2] .. | 11/13/2018. | KEYBANK NA... ..10,388 10,388 - | 05/10/2018.
21079V AA 1 | CONTINENTAL AIRLINES INC BOND SER 2010- | .. | 07/12/2018. | PRINCIPAL 35755 35,590 | covvovoerrree | s 165 | s 165 | 14,104 | 01/12/2021.
237194 AE 5 |DARDEN RESTAURANTS INC.....oooccereree .| 02/22/2018. | TENDER....... ) e 578,565 584,020 ..15,583 | 08/15/2035.
237194 AH 8 |DARDEN RESTAURANTS INC... .| 02/22/12018. | FTN FIN SECURITIES CORP.. 582,818 10/15/2037.
24710X AV 0 |DELMARVA PWR &LT CONTS.... .. | 01/09/2018. | MATURED.... 79,000 01/09/2018.
247358 AA 2 |DELTAAIR LINES INC MED TERM NT SER 2012].. | 05/07/2018. | PARTIAL CALLED SECURITY. 33,033 .. | 05/07/2020.
247358 AA 2 |DELTAAIR LINES INC MED TERM NT SER 2012].. | 11/08/2018. | KEYBANK NA 30,354 ..| 05/07/2020.
24736W AA 8 |DELTAAIR LINES NOTE SER 2011-1 CL A.. .. | 04/16/2018. | PRINCIPAL PAYMENT. 18,825 .. | 04/15/2019.
24736W AA 8 |DELTA AIR LINES NOTE SER 2011-1 CLA......... .| 10/15/2018. | KEYBANK NA 18,806 .| 04/15/2019.
263534 BR 9 |EIDUPONTDE NEMOURS & CO.......ccccoevvurnne .| 11/29/2018. | TENDER... 576,014 12/15/2036.
263534 BW 8 |DUPONT E | DE NEMOURS & CO SENIORNT.. |.. | 11/29/2018. | TENDER 749,525 03/15/2019.
28618X AE 2 |ELEMENT RAIL LEASING LLC......ccccovvvriiririenne .. | 12/24/12018. | EXCHANGE.. 514,347 03/01/2023.
31331F AX 9 |FEDERAL EXPRESS CORP BOND SER 1998-1 |.. [01/16/2018. | PRINCIPAL..........cosvverimiiririircriiniiinins
Lo e | 64,928 | ............ 64,928 | .......... 76,128 | oo 64,928 | ..o (V1 I 64,928 | ..o | e | e 0 | e 2,283 | 01/15/2022.
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31331F AX 9 |FEDERAL EXPRESS CORP BOND SER 1998-1 |.. [01/16/2018. | PRINCIPAL..........ccsverumrireririrereineienins
Lo | 48,980 | ...ccove.. 48,980 | ..occovn AT756 | oo 48,624 | ..o (VI 48,624 01/15/2022.
345370 BX 7 |FORD MOTOR CO.. -1 08/01/2018. | MATURED. 200,000 200,000 182,742 200,000 200,000 08/01/2018.
345370 BX 7 |FORD MOTOR CO.. ..| 08/01/2018. | MATURED.... ..200,000 ..200,000 179,080 ..200,000 200,000 ..| 08/01/2018.
345370 BX 7 |FORD MOTOR CO .| 08/01/2018. | MATURED 400,000 B B . 400,000 .| 08/01/2018.
347314 AK 2 |FORT EUSTIS/STORY HOUSE LLC.. . 12/17/2018. | PARTIAL CALLED SECURITY. 200,000 200,000 .213.300 202,211 202.211 12/15/2020.
373334 UJN 2 |GEORGIA POWER CO .| 05/22/2018. | TENDER ...occcccrrereeerrree 504,665 500,000 581,980 573,960 572,791 ....24,048 | 02/01/2039.
377372 AD 9 | GLAXOSMITHKLINE CAPITAL INC FGN NT. .| 05/15/2018. | MATURED 500,000 500,000 562,000 500,000 500,000 | oo | oo | o0 | o 14,125 | 05/15/2018.
38141G CU 6 |GOLDMAN SACHS GLOBAL BONDS.... .| 09/27/2018. | KEYBANK NA ..353,472 ..300,000 ..298,509 ..299,241 299,274 | .o | 054,198 | . 54,198 | ... 54,717 | 02/15/2033.
38141G CU 6 |GOLDMAN SACHS GLOBAL BONDS.... .| 09/27/2018. | KEYBANK NA... 235,648 200,000 203,403 201750 201,673 .| 02/15/2033.
38141G CU 6 |GOLDMAN SACHS GLOBAL BONDS.... .. | .. | 09/27/2018. | KEYBANK NA... ..300,000 303,830 .102/15/2033.
44266R  AC 1 |HOWARD HUGHES MEDICAL INST ... |.. | 12/20/2018. | CALLED .. 504,933 09/01/2023.
485134 BK 5 |KANSAS CITY POWER & LIGHT CO SENIOR NT | .. [ 03/01/2018. | MATURED.........cccooviurermrinrerenrersnrrenenns 500,000 03/01/2018.
511546 AA 1 |LAKEHEAD PIPE LINE COMPANY LTD SENIOR |..|10/01/2018. | MATURED........ccccocovurmrmrirermnnrirerirennes
NT 563,680 500,000 0 500,000 | .eoeveeeeerrres [ errereerererens | veererereneenens0 [ 35,000 | 10/01/2018.
51817T AB 8 |LATAMAIRLINES GROUP SA........ccccovevvviicran .. | 08/30/2018. [ KEYBANK NA.........coiviieieienirereni 208,294 290,475 | oo | eerrereeirins 817 oo i, 817 211,293 2553 | 2,553 | oo 7,336 | 11/15/2027.
52517P  2S 9 |LEHMAN BROTHERS HLDS EURO MED TERM | .. | 04/05/2018. | PRINCIPAL PAYMENT.........ccccocvvruernnn
NTZ 0 .| 06/15/2027.
52517P  2S 9 |LEHMAN BROTHERS HLDS EURO MED TERM | .. | 10/04/2018. | PRINCIPAL PAYMENT.
NTZ 0 .| 06/15/2027.
52517P  3Y 5 |LEHMAN BROS HOLDINGS MED TERM NTS...... .. | 04/05/2018. | PRINCIPAL PAYMENT 0 .107/27/2027.
52517P  3Y 5 |LEHMAN BROS HOLDINGS MED TERM NTS......| .. | 10/04/2018. | PRINCIPAL PAYMENT ..vovvovavens | | o | 0 07/27/2027.
52517P  SZ 5 |LEHMAN BROTHERS HOLDING NOTES............. .. | 04/05/2018. | PRINCIPAL PAYMENT. 0 .. [ 11/15/2017.
52517P  SZ 5 |LEHMAN BROTHERS HOLDING NOTES............. .| 10/04/2018. | PRINCIPAL PAYMENT 0 .| 11/15/2017.
52519F DJ 7 |LEHMAN BROS NOTES SERIES A.... .. | 04/05/2018. | PRINCIPAL PAYMENT........ccooovvevmmmmmnns [ b ABTT o i il i 0 12/14/2029.
52519F DJ 7 |LEHMAN BROS NOTES SERIESA.... .| 10/04/2018. | PRINCIPAL PAYMENT. 0 .. [ 12/14/2029.
5252M0 BZ 9 |LEHMAN BROS HOLDING INC MED TERM .. | 04/05/2018. | PRINCIPAL PAYMENT 0 .1 01/24/2013.
5252M0 BZ 9 |LEHMAN BROS HOLDING INC MED TERM .. 10/04/2018. | PRINCIPAL PAYMENT.......ccoovvvvvmmmmmnns [ 2352 | o i il 0 01/24/2013.
534187 AL 3 [LINCOLN NATIONAL CORP.......cccccccormrrrrmrrrrres .| 03/15/2018. | MATURED 100,000 100,000 ..96.900 100,000 100,000 03/15/2018.
565849 AB 2 |MARATHON OIL CORP.. | 06/08/2018. | STIFEL NICOLAUS.. 181,370 ,000,000 203,800 169,833 | ovvevrncrres | v [CR: L) P— 1,164,838 | .ooovvvrcn [ o 16,532 03/15/2032.
58155Q AE 3 |MCKESSON CORP..... -|02/23/2018. | TENDER... 349,935 ..300,000 348,720 346,859 (169) 346,691 3,244 03/01/2041.
590188 JF 6 |MERRILLLYNCH & CO INC. ..| 07/16/2018. | MATURED. 114,000 114,000 ..107,730 ..114,000 114,000 07/15/2018.
590188 JN 9 |MERRILL LYNCH & CO.. .| 11115/2018. | MATURED.... 200,000 194,640 200,000 1111512018,
590188 JN 9 |MERRILL LYNCH & CO.. .| 11115/2018. | MATURED. 100,000 .94.250 100,000 11/15/2018.
61166W AN 1 | MONSANTO CO - | 07112/2018.| TENDER ...... 469,706 ,000 506,665 408 (169) 505,239 (35,533) ] .. 07/15/2034.
61166W AN 1 | MONSANTO CO.. | 0712/2018. | EXCHANGE... 469,706 500,000 465,575 ABYBTS | oo | e Y T IR 470,820 [ .ooooorcrr | s 07/15/2034.
61166W AN 1 |MONSANTO CO.. .| 07/12/2018. | EXCHANGE... 469,706 500,000 482,110 484,039 | o | e 499 | .. 484,538 | oo | o 07/15/2034.
629568 AQ 9 |NABORS INDUSTRIES INC SENIOR N .. | 02/15/2018. | MATURED.... 349,000 349,000 ..370,034 ..349,000 349,000 02/15/2018.
647677 AF 0 |NEW ORLEANS NAVY HSGLLC... .. | 04/16/2018. | PARTIAL CALLED SECURITY. 5,000 4,660 4,756 4,756 12/15/2029.
647677 AF 0 |NEW ORLEANS NAVY HSG LLC .| 05/15/2018.| PARTIAL CALLED SECURITY. 5,000 4,660 4758 4758 [1211512029.
647677 AF 0 |NEW ORLEANS NAVY HSGLLC... .| 08/15/2018. | PARTIAL CALLED SECURITY. 5,000 5126 5,233 5,233 .112/15/2029.
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647677 AF 0 |NEW ORLEANS NAVY HSG LLC.......cccoovvvrirrnrnneen .| 10/15/2018. | KEYBANK NA . . . 5,000 5126 5,229 0 5999 1 12/15/2029.
647677 AF 0 |NEW ORLEANS NAVY HSG LLC........cccoovvrverinnn .. | 12/17/2018. | PARTIAL CALLED SECURITY........ccocu.... 5,000 | ... 5,000 5126 5,226 0 5926 1 12/15/2029.
677071 AF 9 | OHANA MILITARY COMMUNITIES LLC BOND | .. | 04/02/2018. | PRINCIPAL PAYMENT.......ccooooovrrricn.
SER 8,953 | .. 8,953 9,132 9,043 0 9,043 .| 10/01/2026.
677071 AF 9 | OHANA MILITARY COMMUNITIES LLC BOND | .. | 10/01/2018.| PARTIAL CALLED SECURITY...............
SR e L 9372 | ... 9,372 9,559 9460 | oo, (N I— 9,460 | oorsoees | e ()| E— () P— 10/01/2026.
677071 AM 4 | OHANA MILITARY COMMUNITIES BND SERB | .. | 04/02/2018. | PRINCIPAL PAYMENT.........oooocovvricr.
W | 24,231 | oo 24,231 | o 22,777 | oo 23,542 | oo, [ I 23,542 g [T 10/01/2026.
677071 AM 4 | OHANA MILITARY COMMUNITIES BND SERB | .. | 10/01/2018. | KEYBANK NA......cccoocomrrerrrorsrorne
W | 24,925 ) I— 24,257 667 | o YA I 10/01/2026.
69349L AE 8 [PNC BANK N/ABANKNOTE.......ccccoeoevieriirniirnns .. | 04/02/2018. | MATURED.........c.oooovererieeieeiereeeeeeieneens ) . 500,000 0 500,000 | voovovevoeeoeoeoons | oo | oo 0. 17,188 | 04/01/2018.
69352) AN 7 | PPL ENERGY SUPPLY LLC SENIORNT........... ~ | 12/19/2018. | TENDER e 449,650 | o B y . O I LCH I IS S 161 | ... . 499,517 | oo | e (49,867) | ... (49,867) | ......44,495 | 12/15/2021.
69352 AN 7 |PPLENERGY SUPPLY LLC SENIORNT........... o | 1211912018, | TENDER. covvsvvsvscssvsvsnssivsns || 449,650 | ... 500,000 | ... 492,000 | oo 496,857 | v | s 113 S SR 786 [ o . 497,643 | o | (47,993) | ... (47,993) | oo 12115/2021.
705322 AJ 4 |PEDERNALES ELECTRIC COOPINCBOND |..|11/15/2018.| PARTIAL CALLED SECURITY.
SEROZ L L 100,000 | oo 100,000 | oo 110,750 | 1o 103,114 [ oo [ I— . 103,114 111512022,
71343P  AC 5 | PEPSIAMERICAS INC.....ovvvsivirsivrssisessssssn o [ 1012612018, | TENDER oo | 547167 | .......... 478,000 | .......... 554,050 | ..oooe.c. XTI ZE T DO P15 | P 538,027 05/15/2035.
713448 BS 6 |PEPSICOINC - | 10/26/2018. | TENDER... 500,000 562,975 | vovvoirrsnn 554,578 | oo | e (AR P—— 552,785 11/01/2040.
743862 AD 6 |PROVIDENT COS INC DEBS .. 1 07/16/2018. | MATURED.... 194,632 200,000 07/15/2018.
743862 AD 6 | PROVIDENT COS INC DEBS. .| 07/16/2018. | MATURED. 94500 100,000 07115/2018.
753035 AC 8 |RANK GROUP FINANCE PLC.... ..101/16/2018. | MATURED.... 100,000 100,000 01/15/2018.
80589M AD 4 |SCANA CORP MED TERM NT... .| 02/07/2018. | FTN FIN SECURITIES CORP. (442) 515,909 05/15/2021.
833034 AG 6 |SNAP-ON INC NOTE.. .. | 03/22/2018. | CITIGROUP GLOBAL MARKETS INC I . N N 2 699 991 03/01/2019.
833034 AJ 0 | SNAP-ONINC | 0171612018, | MATURED. ..o er00500,000 500,000 503,750 500,000 500,000 01/15/2018.
842471 BY 9 |SOUTHERN CALIF PUB PWR AUTH......cccnc..eoe .| 07/02/2018. | PARTIAL CALLED SECURITY. ...85,000 85,000 96,284 91076 91,076 07/01/2024.
84474Y AA 4 |SOUTHWEST AIRLINES CO BOND SER 2007-1 |..|02/01/2018. | PRINCIPAL PAYMENT.
S T (Y B 34,002 | oo 34,002 | ..o 37,501 | oo 36,625 | .oovvcrrren, 36,625 | .oovoccerrccoes | e (1,534) | oo (X E—— 02/01/2024.
84474Y AA 4 |SOUTHWEST AIRLINES CO BOND SER 2007-1 |..|08/01/2018. | PARTIAL CALLED SECURITY..............
a ....38,200 ..38,200 .42,020 39,775 39,775 | oovvversssceen | e (1,575) | vovvoere(1,575) | oo 02/01/2024.
871829 AD 9 |SYSCO CORP DEB. - | 03/23/2018. | TENDER... e 807,450 500,000 541,250 520,220 (364) 519,856 e 87,594 | 15,712 | 04/15/2027.
871829 AF 4 |SYSCOCORP..... | 08123/2018. | TENDER o ooesvesvvesssesssssssssnssnn | 593,870 500,000 506,275 503,225 (51) 503,174 | coooveeersins | oo 90,696 | ....... 90,696 | ....... 20,944 | 08/01/2028.
871829 AJ 6 |SYSCO CORP. .| 03/23/2018.| TENDER... 332,550 300,000 ..353,550 344,625 (421) 344,204 on(11,654) | ......(11,654) | ........8,152 | 09/21/2035.
90345W AD 6 |US AIRWAYS BOND SER 2012-2 CL A, .. | 06/04/2018. | PRINCIPAL PAYMENT ....ooovvviimianna | L 11,480 | . 11,480 | . 11,735 11,549 | .. . 11,549 | oo | o G —— (69)].. 12/01/2020.
90345W AD 6 |US AIRWAYS BOND SER 2012-2 CL A - 12103/2018. | PARTIAL CALLED SECURITY oo | s 12,915 | oo 12,915 | oo 13,202 | e, 12,978 | oo, ([ — 12,978 | oo | e (62)] v (| P—— 12/01/2020.
90783V AA 3 |UNION PACIFIC RAILROAD BOND 2005-1 .| 07/0212018. | PRINCIPAL
TRUST L e L 38,059 | o 38,059 | oo 39,962 | oo 38752 | s ) I— 38752 01/02/2029.
90932P AA 6 [UNITED AIRLINESINC......ccoeviverrrrrireierciriennns .. 1 04/12/2018. | PRINCIPAL PAYMENT.......cccovevrrrerrrnns ) ) ..13,698 13,698 13,800 13,762 13,762 | 04/11/2026.
90932P AA 6 |UNITED AIR LINES INC...coooooeroeeeeesesne .| 10/11/2018. | PARTIAL CALLED SECURITY............... o 43,676 | o 4376 | o 13778 13736 13736 | 0ar111202.
92553P  AQ 5 |VIACOM INC SENIOR DEB | 1210572018 | TENDER ..o | 697,464 | ... 800,000 | ...... 784,792 | oo 87196 | oo | o AT 787,667 06/15/2043.
92553P  AZ 5 |VIACOMINC - | | 12/05/2018. | TENDER... . 460,015 500,000 502,500 502,004 17) 501,978 12/15/2034.
92976W BH 8 |WACHOVIA CORP MED TERM NOTE................. .. 102/01/2018. | MATURED.........c.oooeverereeeieeieeeeceeenenes . . . 500,000 | . 490,740 500,000 500,000 02/01/2018.
97064E AA 6 |WILLIS ENGINE SECURITIZATION TR. | 1211712018, [ PRINCIPAL ..o | [ 5638 | .. 5638 5.710 5707 5.707 09/15/2043.
98385X AT 3 | XTO ENERGY INC SENIORNT | 1211712018, | MATURED. .o osvesmssssssnssssssssss | 595,000 | ... 595,000 | ......... 718415 595,000 595,000 | .ooocvecerscces | eessessessens | eossnssrnesns | o 38,675 | 12115/2018.
3899999, Total - Bonds - Industrial and MSCElIANEOUS..........cooccocvvrsiiirrnssiiirniss ot | 24,018,825 | ....22,982,945 | .....24,323,354 23712638 | o0 | (17,520)| vovvcevn 0 23,695,118 | ......covo. 0...323,707 | ...... 323,707 | ....981,596 | XXX
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8399997. TOMAI - BONMS - P Ao e | 26,043,271 | .....24,983,955 | .....26,469,067 R - (17,520 oo | (17,520) [0 | e 25,716,386 | ..o 0]....326,885 | ......326,885 | .1,080.211 | XXX
8399998. Total - Bonds - Summary Item from Part 5.. 808,926 | ......... 750,000 | ...... SRR Y [ P (2,424) 808,926 | ...oooovecoeeee e | oo | e 12,576 | XXX
8399999. Total - Bonds.. 26,852,197 | ....25,733,955 | .....27,280,417 | ........25,733,905 | ..ocrrien | oo (19,944) | o0 [ (19,948) [0 | o 26,525,312 | ..o 0...326,885 | ...... 326,885 | 1,002,787 | XXX
9999999. Total - Bonds, Preferred and Common Stocks. 26,852,197 XXX | 27,280417 | ......25,733,905 | o0 | o (19,944) | oo |oiee(19,944) |0 | 26,525,312 0...326,885 | .....326,885 | 1,092,787 | XXX
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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.JA.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - Industrial and Miscellaneous
075887 CD 9 |BECTON DICKINSON & CO.......cccocorvne 01/02/2018 | EXCHANGE...........coovvierrieierinrierrnines 05/01/2018 | EXCHANGE 250,000 307,060 | ............304,927 | ..........304,927 | ...ccooovvvriics | v [P KK) | I— (2,133) [ oo [ [ | e (01 R IR
67078A  AB 9 |NVENT FINANCE.......ccoooniiinirinninninnnes 03/14/2018 | EXCHANGE 10/31/2018 | EXCHANGE 500,000 504,290 (2] Tl [T ISR
3899999. Total - Bonds - Industrial and Miscellaneous. 750,000 811,350 (2,424) 0 0 0
8399998. Total - Bonds 750,000 811,350 (2,424) 0 0 0
9999999 Total - Bonds, Preferred and COMMON SEOCKS..........ovvuiiiiiiiiiis i 811,350 (2,424) 0 0 0
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description 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
47235* 10 8 [JEDNOTAINC. oottt ‘ ............ | ................................................. NO | | oovisnninsinnennens 1,199,985 | i | v 86.000 | ..o 100.0
1799999. Total - COMMON SEOCKS = ONEI AFFIlIEES. ... ettt bbbk ehsebbetbenben bbbt 0 XXX XXX
1899999. Total - Common Stocks............ 0 XXX XXX
1999999. Total - Preferred and COMMON STOCK.........c..cvureveiiiereriirreiie e 0 XXX XXX
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: §..........0.
2. Total amount of intangible assets nonadmitted $.......... 0.
m
Y
(=7}
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Si Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding
Common Stocks
000000 00 0 | JEDNOTA GENERAL INC.....curiviiiuieritneiasiseieiissseese sttt JEDNOTA INC 6.000
000000 00 0 | JEDNOTA PROPERTIES INC......ocuiuuimesitesirsssesssansseseseessssssens sttt JEDNOTA INC 6.000
0299999. Total - ComMON SEOCK e eE L LR LR R LR E LR LRkttt | onbenens ettt nes 0 XXX
................................ 0 XXX

0399999. Total - Preferred and Common Stock
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
5 6 7

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 11 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 | Rateof | Rateof | Paid | During Year Interest

U.S. Government Bonds - Issuer Obligations
U.S. TREASURY NOTE......cooitiumrieeierineeseessssssessesssessssseessssssssssssnes | seveseeenns | o 06/14/2018. | JP MORGAN 01/31/2019. 986,871 [ ..oveeererreeieeinns [ e | cerrneeenineinens | e | s 1,000,000 | ..coovvrenees 986,871 | .oovvenerrerinenrnns [ ernerrieriineines [ verirneinens [ eerinrineins | [ e | e
U.S. TREASURY NOTE......comiiiinrierniineierissisiessssssssssssessssesesssssssssanss | reveeevnns .| 06/14/2018. | JP MORGAN 02/28/2019. 984,914 [ .o | e | e | | . 1,000,000 | ...ccovrenee 984,914 | oo | e [ e [ | e | e | e
U.S. TREASURY NOTE.. .| 08/22/2018. | GS INSTITUTIONAL 03/28/2019. 987,040 ...1,000,000 ..987,040
U.S. TREASURY NOTE.. . | 08/22/2018. | GS INSTITUTIONAL 04/25/2019. 984,854 - e ..1,000,000 | .... ..984,854 .
0199999. U.S. Government Bonds - ISSUET OBIIGAtIONS.........c.uiveuirsiieareierississsisssss s sessssissrsins sesssssssensssesssnssssssssnssenes 3,943,679 0 (o1 (V) [ [ I 4,000,000 | ...coo.ee. 3,943,679 | .o () I 0] XXX XXX XXX [ o [ I 0
0599999. Total - U.S. GOVEIMMENE BONAS.......rvoiirireseiisiesseis e seisssisseis sttt fessasss st sns st 3,943,679 | oo [ (] (V] [P 0 [ o 4,000,000 | ........... 3,943,679 | oo 0 | i 0] XXX XXX XXX [ e (U I 0
Total Bonds
7799999. Subtotals - ISSUET OBIIGAIONS. ......vvuieuririess stk feissns st 3,943,679 [ .o O P (O (U P [ I 4,000,000 | ...co..cc. 3,943,679 | oo 0 | o 0] XXX XXX XXX [ o [ 0
8399999. Subtotals = BONGS........civiwiiriiriiisiissiersres s 3,943,679 0 0 XXX XXX XXX
9199999. Total - Short-Term Investments..............ccouevererverirriiernienns 3,943,679 0 0 XXX XXX XXX
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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
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SCHEDULE E - PART 1 - CASH
2 3

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
KEY BANK - General Accnt CLEVELAND OH 725,392 | XXX
KEY BANK - FCSU Corp Center. CLEVELAND OH 47,857 | XXX
KEY BANK Investment Sweep. CLEVELAND OH....ooorvviierreiimnerreesserseissssesssnesssessssssssssssesssssessesss. | wosneees | coeened 0.17 133,400 9,402,888 | XXX
KEY BANK - Jednota Youth Building Fund CLEVELAND OH 12,671 342,710 | XXX
FHLB CINCINNATI OH 9,038 929,852 | XXX
BANK OF MONTREAL TORONTO ONTARIO CANADA 7,930 | XXX
KEY BANK - CANADIAN FOREIGN CURRENCY UTS.. ... CLEVELAND OH 425,467 | XXX
PETTY CASH CLEVELAND OH 500 | XXX
US BANK - NORTH CAROLINA DEPOSIT. MINNEAPOLIS MN 103 5,000 [ XXX
UBS CASH ACCOUNT CLEVELAND OH 2,058 629 | XXX
0199999. Total - Open Depositorie: XXX | XXX 157,270 0 11,888,225 | XXX
0399999. Total Cash on Deposit XXX | XXX 157,270 0 11,888,225 | XXX
0599999. Total Cash XXX | XXX 157,270 0 11,888,225 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 14,867,818 | 4. April 10,816,969 |7. July 6,133,946 | 10. October. 9,184,305
2. February 17,033,488 | 5. May. 10,655,753 | 8. August 4,254,963 | 11. November. 11,228,373
3. March 16,570,234 | 6. June 9,370,522 | 9. September. 5,659,484 | 12. December. 11,888,225

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

CUSIP

2
Description

3
Code

4
Date Acquired

5
Rate of Interest

6
Maturity Date

7
Book/Adjusted Carrying Value

8
Amount of Interest Due & Accrued

9
Amount Received During Year

NONE
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

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......coveeveerecreniens AL [ s
2. Alaska
3. Arizona
4. Arkansas...
5. California.....cccouevvmeernerrrncrinnnn
6. Colorado.
7. ConnectiCut........c..oerueurrueerri
8. Del
9. District of Columbia
10.  Florida .
B PR €Yo T RO GA|.....B.... | STATUTORY SECURITY DEPOSIT 35,000 35,000
12.  Hawaii HI..
13.  ldaho ID|..
14, lllinois 1L
15, Indiana.......cccoooericvcriieniiieniees
16.  lowa
17, Kansas.......cccriieriieniinns
18.  Kentucky...
19.  Louisiana...
20.  Maine
21.  Maryland .
22.  Massachusetts.............ccccooceeeenad MA|..
23.  Michigan Ml e
24, Minnesota........ccccoomvuvurruuenriennnad
%5, Mi iopi
26, MISSOUM.......ooreeereririiinriinnaead
27, Montana........ccooeueneiiniiinniind
28. Nebraska
29, Nevada......nnerinnns
30.  New Hampshire.
31, New Jersey.... .
32, New MeXiCO.....ovrrrreererrerinnnad
33.  New York
34, North Carolina . | STATUTORY CASH DEPOSIT 5,000 5,000
35.
36.
37.  Oklahoma.. M
38, OregoNn.......coccveenereeneriecriineniand
39.  Pennsylvania.
40.  Rhode Island. .
41, South Caroling............ccoeerveereeres SC|.....B.... | STATUTORY SECURITY DEPOSIT 125,000 125,000
42.  South Dakota SD|..
43, Tennessee........cccourvvmmerernrriins IN|.
44,  Texas TX | e
45,
46.
A7, VIrginia....ccooeeeeeeseeeseseeeeis
48.  Washington...
49.  West Virginia. .
50.  WISCONSIN.......coovvvvriicriinriies
51.
52.
53.
54.
55.
56.  Northern Mariana Islands............ MP | e
57.  Canada
58.  Aggregate Alien and Other. XXX XXX 0 0 0
59.  Total XXX XXX 165,000 165,000 0
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Ling 58 @DOVE).....correermnrreessnnnees XXX XXX 0 0 0

E28
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