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SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

Long-Term Bonds (Schedule D, Part 1):
1.01
1.02
1.03
1.04

U.S. Governments.......

All Other GOVEIMMENS.........ovurererieeerireseerereseiesssssseeeessssssesesseses
U.S. States, Territories and Possessions, etc., Guaranteed.............
U.S. Political Subdivisions of States, Territories and

P0ssessions, GUAranteed.............ovureeeneereurneeneereeeesseeeeeeeseeseeseens
U.S. Special Revenue and Special Assessment Obligations,

etc., NON-GUAranteed...........ccovuivevveiereieee e
Industrial and MiSCEllaNEOUS............oveererrererrrereieeneereeee e
HYDFI SECUMEIES....euveeceiecreere et
Parent, Subsidiaries and Affiliates............cccocovrvevereiieveieceeeeeees
1.09 SVO Identified FUNGS........ccorvvrieeiieinieenieee s esesseees
1.10 Unaffiliated Bank Loans
1.11 Total Long-Term Bonds

Preferred Stocks (Schedule D, Part 2, Section 1):

2.01 Industrial and Misc. (Unaffiliated)..........ccccoveerirereeiieeieiecsinns
2.02 Parent, Subsidiaries and Affiliates...........cccccocevveeeceeieceeec e
2.03 Total Preferred StOCK.........ocwieririneneieeeineise et ieesseseieenes

Common Stocks (Schedule D, Part 2, Section 2):

3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated)
3.02 Industrial and Miscellaneous Other (Unaffiliated)
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccceovvuucne
3.04 Parent, Subsidiaries and Affiliates Other...........c.cocovnenincneineinenn.
3.05 MULUEI FUNDS.....cooiviiiiieceiicseei et
3.06 Unit INVeStMENt TIUSES......c..ovueueieireireenereeeeieseise e
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks.

1.05

1.06
1.07
1.08

Mortgage Loans Schedule B):

4,01 Farm MOMQAgES. ......ccvverreuiiirieieieiesieie st sessssns
4,02 Residential MOMgages. ..o ssssessenns
4.03 Commercial MOMGAQES. ..ot esssians
4.04 Mezzanine Real Estate LOans..........cocvcuvinirnecrniineenersineresnineine
4.05 Total Mortgage Loans

1 2 3 4 5 6

Percentage Securities Lending Total Percentage

of Column 1 Reinvested (Col. 3 +4) of Column 5

Amount Line 13 Amount Collateral Amount Amount Line 13
16 1.286,996 | ..o [ 000 286,996 | i 1.6
................. (V0 cervernrnnnnnn0.0

................... 25,000 |...cccocceoeeeel0.1 | eeeee...25,000 cervennrnnnennn0L1
................. 507,717 | oo 2.8 | e 507,717 s | i 507,717 ] 2.8
................. 536,916 | oo 3.0 | 536,916 | oo | cr000...536,916 | ... 3.0
............ 15,869,931 | .ccooocereen87.2 15,869,931 [ oo | e, 15,869,931 | ......87.2
................... 99,104 | .ooooriereeenn05 [ i 99,104 e [ 99,104 | el l05
................................................ 0.0 [ | e | e | 0.0
............................ 0. inn.0.0
............................ 0 .00
............ 17,325,664 | ..............95.2
................. 150,000 | ..oooovirrenn0.8 | i 150,000 | o [ e 150,000 | .occe....0.8
................................................ 0.0 [ L [0 | 0.0
................. 150,000 | ..ccoovireeen0.8 | i 50,000 | oo [ e 150,000 | .ooe...0.8
................. 106,989 | ...ooovveernl0.6 | i 106,989 | o [ e 106,989 | .....0.6
................................................ 0.0 [ | e | e 0.0
................................................ 0.0 [ | e | 0 0.0
................................................ 0.0 [ | e | e |00

5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY........cccovvvvveevcrereiieeeeeeeesesessenes | ceveriniesiesnnnad 67,843 | .o 04 | i 67,843 | ..o | e 67,843 | .o 0.4
5.02 Properties Held for Production of INCOME..........c.cevveveeveieereeniienens | eevrereseeesieseeienens | eveeriereninnnns 0.0 [ e | e (01 I 0.0
5.03 Properties Held for Sale...........cccevveereveeeesieeseeeesieeeeseseeesisnens Levssnessessssssensssssesenss | eersnrereereens0:0 roriiisiisiniisisieieiinies | oveeresisissessesisssiesiess | coresesissessesssssinens 0] i 0.0
5.04 Total Real EState..........coocrveneenerncrncrnernerinsninsnennennenineninsninsnnnns | covneeneenneennen 87,843 | v 04 | 87,843 | 0 | s 67,843 | ..o 04
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)......cccoumneneeeneeneeneeernesnssnsesenins | cveeirerineennn. 209,844 | .o 1.2 |, 209,844 | ..o [ e, 209,844 | .o 1.2
6.02 Cash Equivalents (Schedule E, Part 2)...........cccoeeeveveereevereeiereens | eeveeseieesieseseessnns | eveevesrennnnns 0.0 [ e | e (0] I 0.0
6.03 Short-Term Investments (Schedule DA)..........cccocveeververeeseisiiereens Lo | eveeresrensnens 0.0 [ Lo | e 0] i 0.0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| coccoveerennee 209,844 | ...covvrrnnn 12 | e 209,844 | c.ovveeereee, (0] I 209,844 | ...cevrrrns 1.2
7. CONTACE LOANS.......oveeieeiceceeeseicte ettt st ssssnsens | seesessesesnsnes 88,358 | ..oceinen 05 [ e 88,358 | ..o | e, 88,358 | ..ocvernnnnd 0.5
8. Derivatives (SChedulE DB)........cc.covririnrrrininrnnieessessississessesessesssssssesns [ sesessesssssssessssessssssnsses | snsessessssenens 0.0 | v [ | e (0] I 0.0
9. Other Invested Assets (SChedUIE BA).........ovierrinrnrinrieinsisecssinsiseens [ erreessnsissessssesssennsns | conveseeessnnens 0.0 | oo [ | e (0] I 0.0
10. ReCEIVaDIES fOr SECUMHES. ......vererrerrerrirnrireirereesieessessessssessssssssssssssssesss | sesssessessssssssssssssssnesnss | sovessessssesens 0.0 | v v | e (] I 0.0
11. Securities Lending (Schedule DL, Part 1)........cccovveuernrirrrnrnninenneneeinens | corereesensensesssssnsennns | oovesserssnnenns (V01 ST PSS ). 0.0 G I ) 0.0, G P XXXoovee
12. Other Invested Assets (Page 2, LINE 11).....verrerernensineneensessisnsenses [ ssesssssssssessssssssssssssnss | oosessessssaseans 0.0 | oo | e 0] i 0.0
13. Total INVEStEd ASSES........iiiiriieiiei e ssesnsnnes | cenessians 18,193,632 | ............. 1000 |............ 18,193,632 | ool 0 i 18,193,632 | ............. 100.0
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 41,272
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 28,984 28,984
3. Current year change in encumbrances:

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

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb

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

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

6.2 Totals, Part 3, COIUMN 13. ...ttt 0
7. Deduct current year's other-than-temporary impairment recognized:

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

7.2 Totals, Part 3, COIUMN 10, ..ot ess st 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt 2,413

8.2 Totals, Part 3, COIUMN ...ttt 2,413
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 67,843
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 67,843

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

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

3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes

3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0
4. ACCTUAL OF QISCOUNL........oeuiieiitiieiie it bbb
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb

52 Totals, Part 3, COMN B N 0 NE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccovevervrrerrcrrerenn JJ . N ' ....... SRR
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...ttt

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

101 Totals, Part 1, COIUMN 1.t es st

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 0
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 0
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann 0
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHOE YEA..........cciueieiiiiiciieieisits ettt sttt bbb s bbbt s st s bbb bbb ns e

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

ACCIUAL OF QISCOUNL. ... vttt sttt s s s st b8 8284 R s8R R bR st b sttt es

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i,

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-849-10)........cceverririrereirereiesce ettt saenes

Deduct total NONAAMILEEA BMOUNES..........c.ccviveiteieicies ettt et s st seb bbb s et s b s ettt s s b b s s e e s b sa st st s st enee

Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, December 31 of prior year...

17,840,762

Cost of bonds and stocks acquired, Part 3, Column 7

1,010,222

ACCIUAL OF QISCOUNL. .....vovvervsiseesicteeises sttt s st s b8 s b8 808888822 E AR e bR bR bbbt en

30,268

Unrealized valuation increase (decrease):
41 Part1, Column 12..............
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13.
44  Part4, Column 11

(165,675)

38,806

(126,869)

Total gain (loss) on disposals, Part 4, Column 19..........cccccvevevververerennnn.

21,293

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

837,312

DedUCt @aMOTtiZAtION Of PIEMIUM........cvuveereeieerereeiseesssessesessesessessseessseseesessssesee st ess et ees e s e ses s e s e E e s s s 8 ee £ s s8R e n b s e en s st

76,455

Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part 2, Section 2, Column 16.
8.4 Part4, Column 15

Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14. 1,564
94  Part4, Column 13 32,750

34,314

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2........covireiriniinrinineeieeseeseeseese e esesseseseens

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T+8-9+10).......c.curiiuiiriiiiiiieieiese ittt nse s

17,827,595

Deduct total NONAAMILEEA BMOUNES..........c.ciiiiteieictes ettt bbb bbb bbb s s bbb s bbb bbbt e bbbt

Statement value at end of current period (LiNe 11 MINUS LINE 12)........cuiuiuiiiiiiisieiestete ettt bbbttt

17,827,595
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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.........covveeverinees | cornrrvrerirecnineninns 286,995 | ..ovvecrirrririinne 272,435 | oo, 262,200 | ..ocverireerieiinn 253,909
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | v 286,995 | .o 272,435 | oo 262,200 | oo 253,909
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. ... | e 25,000 | oo 25,262 | oo 25,382 | i 25,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TotalS....ooerrrrrisiersrisinninns | e 507,717 | o 555,834 | .o 519,086 | ..o 505,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals........... ....536,916 ...611,184 ....545,365 453,390
Industrial and Miscellaneous, 8. United States 15,969,035 17,457,405 ...16,287,464
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada
and Hybrid Securities (Unaffiliated) 10, Other COUNMIIES........cocviverecis [ erreiiiiiesieiesicesiesesenenesns | eesvesessissesesessessssssesesssssens | seresessessesssssssssssssessessssessens | srosessessssssessesisssssesssssssnens
11. Totals......ccoocoe. 15,969,035 17,457,405 ...16,287,464
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......cmrerseeemsrnnns | onveeecninsieennns 17,325,663 | ..oooovvvrecrines 18,922,120 | oo 17,639,497 | oo, 16,827,957
PREFERRED STOCKS 14. United States..........occvevemeeees | covrerereriierrineneinns 150,000 | oovoovererreriens 153,710 | vovvoeereereiiens 150,000
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TotalS. ..o | v 150,000 | oo 153,710 | oo 150,000
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | ccccocvververrennnes 150,000 | ..ooocvvrecrerriane 153,710 | oo, 150,000
COMMON STOCKS 20. United States........cvuvrevnernes | covreveeeerieeienenees 351,923 | oo 351,923 | oo 403,481
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23, TOtalS....ooererereeriessrisereisnnes | v 351,923 | ..o 351,923 | i 403,481
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks.....c... | c.oocvcveriveiiincnenn: 351,923 | ..o 351,923 | .o 403,481
26. Total STOCKS...ureresmumsmmssnsssss | covveeociiianriinanes 501,923 | ..o 505,633 | ..o 553,481
27. Total Bonds and Stocks...... | ....cccccouvveneren. 17,827,586 | oo 19,427,753 | oovvvoevevrieenns 18,192,978
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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 Column7asa 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
......................... 1.7 RSSO Y 4
......................... 0.0 JRTORRRSRRRRRN 0 X ]
......................... 0.0

GoIs

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

.......... XXX vveereone | e 298,640 [ ool 1T | 002339,084 |19 | 208,640 [
.......... XXX oo | vrrerenennee 145,000 | 08 | 0000230,263 | 13 | 145,000 |
.......... XXX e | e TE0TT | il 01 | 14,056 | 01 | 14077 |
.......... XX | 90,000 | 03 | i000250,000 | 03 | 0000050,000 | o
.......... XXX sivriveens | vreninsnninennnn0 [ 0000 [ 000 [ [
.......... XX | e |00 [ 0.0 [ [,
A7 TOtalS.....cociciicci | 0 [ [V 210,407 | .o 183,233 | .o 114,077 | .......... XXXKoivriiniins | v 507,717 | oo 2.9 | i 633,403 | ..o 36 | i 507,717 | v 0

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

10.7

Totals

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
139,776 | oo 731,215 | 855,770 1,467,122 | o 803,923 ) 0.9, ORI PO 3,997,806 3,819,007
69,976 |.. ..1,704,032 |.. 3,023,695 2,971,375 | ... . XXX..... ..8,880,868 |... ..8,808,614 |...
...... 497,086 675,706 .400,598 | .......XXX..... .1,962,981 |... ..1,887,668 |...
..110,000 ....387,200 XXX s [ 755,259 |... et 731,958 |... .
................... 22,000 153,375 XXX ovveerriine | creieinnen.. 266,375 5| 599,196 266,375
........................ 132 [SSTOTRUONRTORS [PTORTRRRRROON X} (I IR e XX e [ eeininninnnn6,642 |00 | e 7,689 cecnrrnrnnenenneen 0,042 |
................. 209,884 cnneennnnn3,188,888 | ...............5,713,608 |.... e XXX e . 15,869,931 | 916 i 15,854,031 v 15,869,931 | 0
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S D0 T IS [V [ 0.0 [ [V [ [V P 0
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
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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

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 Column7asa 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)
1. Total Bonds Current Year
111 NAIC T (<) B 189,776 | ..ovvvrererr. 735,083 | oo 1,258,565 |......ccooun. 2,112,298 | v 899,563 | ..o [, 5,195,255 | ..covivrnirenenn30.0 e XXX | XX K s 5,195,255
69,976 | ..o 1,111,893 | 1,729,032 |...ccovvvnnen. 3,043,695 |....cccvenne 3,071,375 | e |, 9,025,971 | oo 521 | XXX | XXX e s 9,025,971
. ..124810 | .. ..414,675 ..2,026,162 ..2,026,162
387,200 | oo 205,059
153,375 | ovveeeens 27,250
28,510 | e 0
6,427,888 | ... 4,617,922
Line 11.7a58 % 0f COl. 7....cvvviveireriniisscisssisssssnsensnninnns | cenninnsensisnssnseinns 109 | vvnvennnsnnsnninnnes 1900 | ovineisriniisinnennn 1.2 | s 7] | i 26.7
12. Total Bonds Prior Year
................... 70,034 ceeerennennnn 1,045,337
12.2 NAIC 2 ..60,000 2,692,515 |....

...601,021

...256,158 |....

Line 12.7 as a % of Col. 9.

..224

3,924,574 |..

.37.5

6,555,759 | ...

Total Publicly Traded Bonds

............... 1,111,893
..389,591
................... 53,000
...63,750

............... 1,258,565
............... 1,729,032
497,086
................. 160,000

............... 2,112,298
............... 3,043,695

. ...124,810
................. 387,200

............... 3,071,375

................. 205,059

414,675 |....

............... 5,195,255
............... 9,025,971
..2,026,162
................. 805,259

............... 5,091,643
............... 9,063,877
1,950,791
................. 781,958

............... 5,195,255
............... 9,025,971

................. 805,259

.2,026,162 |..

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

........ 259,884
.15

............... 2,353,287
..13.6

Total Privately Placed Bonds

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

......................... 0.0

......................... 0.0

......................... 0.0

Includes §......... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
.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.
0 prior year of bonds with 5G| 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 $.. 0 current year of bonds with Z designations and $.
Includes §.......... 0 current year of bonds with 5GI designations, $..........

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $

..0; NAIC2S......

0; NAIC3S...

0; NAIC4S......... 0;

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

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

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

1. U.S. Governments
1.01 I1SSUET ObBlIGAtIONS........cvviecieieiiieisice et | creees b sesessnns
1.02 Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities.....

3.05 TOtalS.......cviiiiciniic s | {01 [V 25,000 | oo [V 0 [ D, 9.9, ST [T 25,000 | .o (O I 25,000 | ..o 0.1 | e 25,000 | oo 0

80IS

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

4.01 Issuer Obligations

4,02 Residential Mortgage-Backed Securities...

4.03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured SECUMLIES............ccoerieerireeeiieiens | eviieeiinieiesiisisisnieies | arveressisesssssesssseesns | sevessssssssessnsesssssesenss | seeresseessssssessssasessnss |esnsnessnseessssnsesensnne | senrererss KK Kurrerensnnens
4.05 ..183,233 | 114,077 | .......... XXX e
5. U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 Issuer Obligations 267,377 | 25,821 | e XXX |00 D36,915 | 3T 592,206 | 3 |

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

.............. 536,915

6. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations...........ccoueererinrnereiernirenernsseneessessssseenennes | coneerrereenennn 209,884 | v 2,349,347
6.02 Residential Mortgage-Backed SECUMHES...........cccovvevreievrieiieierieieies [ e .
6.03 Commercial Mortgage-Backed Securities..... .
6.04 Other Loan-Backed and Structured SeCUMtIEs. .........covuvvvvrernrvriennins [evrsrieisisssiisiissnnns . . reneens . 0.
6.05 Totals 209,884 |..............2,349,347 | .............3,188,887 |.............. 5,713,608 B [ 15,854,032

............ 15,869,931

............ 15,869,931

7. Hybrid Securities
7.01 Issuer Obligations
7.02 Residential Mortgage-Backed Securities...
7.03 Commercial Mortgage-Backed Securities.
7.04 Other Loan-Backed and Structured Securities..
7.05

....50,000 49,104 ....99,068 ...99,104

Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities...
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
807 TOMAIS. ...ttt
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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

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7 asa
% of Line 11.08

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

9.01

SVO Identified Funds
Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

10.01
10.02
10.03

Unaffiliated Bank Loans
Unaffiliated Bank Loans - Issued......
Unaffiliated Bank Loans - Acquired...

11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds

Line 11.08 as a % of Col. 7.......

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans.

Ling 12.08 @58 % 0f COL 9.

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds
ISSUET OBlIGAtIONS. ... s
Residential Mortgage-Backed Securities...........ccccvverneininrencininnnns
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities
SVO Identified FUNAS.........ccccerireieiieieiee e
Affiliated Bank Loans.....
Unaffiliated Bank Loans.

Line 13.08 as a % of Col. 7...
Line 13.08 as a % of Line 11.08, Col. 7, Section 11

..259,884

.15

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Total Privately Placed Bonds
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
SVO Identified Funds..........cccccovvverrernnne.

Affiliated Bank Loans.
Unaffiliated Bank Loans.

Line 14.08 as a % of Col. 7...
Line 14.08 as a % of Line 11.08, Col.
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Subsidiaries
and Affiliates

10.

1.

12.

. Book/adjusted carrying value, December 31 of prior year.

. Deduct consideration received on disposals

. Deduct current year's other-than-temporary impairment recognized....

. Cost of short-term investments aCQUIMET............cucuriieuriieercee et

. ACCIUAL OF BISCOUNL........vviievictcieecc ettt b bbbt

. Unrealized valuation inCrease (ECTEASE)...........cuvuireiiiiieieiseiese ettt nses

. Total gain (I0SS) ON QISPOSAIS........c.vuiviuiriieirieietee ettt nas

. Deduct amortization of PrEeMIUM............ccuriiiiiiierieinirsi et

. Total foreign exchange change in book/adjusted carrying ValUe............cccccviveinineincieesesseeeseenens

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccccrverrivreerieeiennnnns

Deduct total Nonadmitted @MOUNLS............ccovieuiiiiieiee ettt
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10.

1.

12

3.1

3.2

3.3

41

42

4.3

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year)

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12..........c.ccccevevveeieieriesieerienens

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........ccccocvevrnrrrrsrnrrrrnienns

Unrealized valuation increase/(decrease):
3.1 SECHON 1, COMUMN 17 ..ottt ettt bttt b s sttt se s s st st n e
3.2 SECHON 2, COIUMN 9.ttt bbbt

SSAP No. 108 Adjustments

Total gain (loss) on termination recognized, SECHON 2, COIUMN 22...........ouuiuiiiieiei e ittt iases i ssssassasaas s ees e ssesessessessesassess e s et st et e b b s s s sessesses et enses e b st essensees

Considerations received/(paid) on terminations, Section 2, Column 15.......... NNE ................................................................................

Amortization:
S T Y=o o R T T TSRO
7.2 SECHON 2, COIUMN 271 ..iiieiieieieise ettt s8Rttt

Adjustment to the Book/Adjusted Carrying Value of hedged item:
8.1 SECHON 1, COIUMN 20........ceieriserieieeeseesee ettt
8.2 SECHON 2, COIUMN 23ttt ettt ettt sttt s s st s b b e et et et a et e s st et s s et e an e e st et e s s s et et e se b e s st et s e ses s aneatans

Total foreign exchange change in Book/Adjusted Carrying Value:
9.1 SECHON 1, COIUMN 18....ceeeeeeeeeeeeeee ettt ettt ettt ettt e e et et et et et et et e e st st st s e st st st et st et et st et enen s s s s s s enesenenenesene et et et eseeetaeaeans
9.2 SECHON 2, COIUMN 20........ureeeiseiiesesiseiseses ettt s st s bbb E bR R s st

Book/Adjusted Carrying Value at end of current period (LIneS 1+ 2+ 3+ 4 +5-6+7 + 8+ 9).ciiiiiiiiiiiisiecceee ettt
DEAUCE NONAAMIIEEA @SSES......vurvureeirrereireieiseieiesieee it ses s es et s s ss st s R8s 8RRt nen

Statement value at end of current period (LINE 10 MINUS LINE 11)......c.iiuiiiirieieiicieieie ettt bbb s bbb es

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS
Futures Contracts
Book/Adjusted Carrying Value, DECEmber 31, PriOr YEAr (LINE B PHIOF YEAI)...........r.vevsoseeossossososossososossssosososossesososossososossosososossoososoesososos
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COlUMN)..........o..oeeooreosoeoscosonososonosesoe

Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MinUS...........cccevvveverrecrenereneeesieesenns
3.12 Section 1, Column 15, PriOr YEAI..........ccevevevereesieiesesesieeseiesies e 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year minus..
3.14 Section 1, ColUMN 18, PriOr YEAI.........ccevercrerreesiereiseveseesee e esee s 0 0

Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........ccccoueveeriereirinnnnns
3.22 Section 1, Column 17, PriOr YEAI........vvevereerrrreeernreseessssesesessessessssesssessenes 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minuS...........coceovererrernenne N_O_N_E
3.24 Section 1, Column 19, prior year plus. .

3.25 SSAP NO. 108 AJUSIMENES.......cvererreririrrerneereieesseeeeseseeeseesessesssesessenens 0 0

SUDLOLAI (LINE 3.1 MINUS LINE 3.2).....vucviieieiieiiie ettt ettt sttt 858888428 E bbb s bbbt es

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15).........c.cccccvvurrenne

Less:

4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)..........
4.22 Amount recognized (Section 2, Column 16).........cccocvevererrerrenierieeireinneenns
4.23 SSAP NO. 108 AQJUSIMENLS........cvueeieeeeieiieeireie et 0

SUDLOLAI (LINE 4.1 MINUS LINE 4.2)......oucvvieiteiicecete ettt ettt ettt bbb a et b bbb b a4 s st b s bbb st bbb s s es s A bbb bR At e b et s st bbbt b st s s

Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMINALIONS iN PIHIOT YEAN..........ccveveveiieeieieieetes ettt bbb a e s ettt s b b s et s st e s bt eneesaees
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNAtIoNS IN PrIOF YEAT........c.vcvuivieiiieicietete ettt

Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 - 4.3 =5.1 = 5.2).....viiriieeeierietieees ettt bes st s st s saanes
DEAUCE NONAAMILEEA @SSELS..........evuivieiisiiiieitei ettt bbbt b b s bbb s s A bbb se s A bbb bbb e bbb bbb n bbbt n b aes

Statement value at end of current Period (LINE 6 MINUS LINE 7)........vururirieeririseisesisiseissessssessessessssssessessssssessesssssssssessessssssessessassssssessessssssessesssssssssssessassssssssassessnses

Si11
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SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

Replication (Synthetic) Asset Transactions Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 9 10 1 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description | Carrying Value Value

cLIs

NONE
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SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENTOTY........c.cceuiiirieireineescseeseeseinieeens | rnsenseenesesseesetsssessessssnssennes | seeenessnseesensesessensesssenseeness | seensennesnssessennssnssensennenens0. | conneneeemneneressenenennnennel | vecveerneecnsinsnnenenneenn 0 | e 0 |0 | 0 [ (0
Add: Opened or AcqQUired TranNSACHONS.........c.erererrinrrnrerrernes | cvrereesnesnssssessessssnsnssssssnsns | cvnsesssnsssssessssssnssnsssssesssnss | ssnssenssessnssessnnssnssessesesseess |- I NI I e [ e ssssnssees | srsssessessnsssssssnssssssssessens | sessssssssssssssnssessssssnssessnssans | sssessssssnsssssossassnssessansanes [0 R
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value...........ccooveuvevieieniniinnns | coveneinenns XXX oeteirriereinns | eerereinssnensesenssseennns | cnsnienens XXX eevreieirrienien | vereerenenseessssesssesees | eoeeseenssenns XXX vivirereinsiens | vereeereinsisnssssssenenssnens | covnennseenns XXX oeivvrarneireinns | rerveresesennsssesssesssnsens | coneennennens XXX ooviviriinrieinen | e
Less: Closed or DispoSed Of TrANSACHONS...........c.cviveieiieieiies | covereiseieseissiesesissessesesies | cresisssssesisssssesssssssessssssnss | esssssessssssesisssssessssssssssasses | sssessessssessesssssssesssssssasssssnss | siessssessesssssssessesssssssessssssses | sesessesssssssessesssssssesssssssesess | sesssssssessesssssssessesssssssessnsss | sesessessessssesssssesssssssessessnsens | evsesissessessesssssssssesssessns 0 [ ot
Less: Positions Disposed of for

Failing EffECtVENESS CHEEMIA. .....vveverereerririieirieiieeineies | cesirseseesssssssssessssesssssssssness | sessessssessssssssessssssssssssessesss | seseesassssssessessessssssssessasssnss | ssseesssssessessssssessessassnsnssess | nessessessassssssessessanssnssessassans | sessessssssssessesssssessessassassnns | sesssssessassessssssessassassnssessns | oessessesssssessessassnsnsssessensns | sessessssssssessossnssessnssnsns 0 [ o
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value...........c.ccocevvieeeriiisiinens | oveeriennnas XXX oetieirieeienes [ | ersnissesines XXX ririeieririeies [ ereiisieessiseesisessesieeninns | oeerenissenas XXX ooiereririens [ eeiiiesiisseseseesssssseenens | oerersnseeenas XXX otierivirsenes [ erisieesisieesssessssesssesiens | erssissesenes XXX teeiieeienes | e
ENAING INVENIOTY. ....cuviciiisieicissieicissi et ssssnsenens | snsessessssessesssssssessassnssssans {0 {0 [0 I [0 PN [0 PN [0 PR [0 PR [0 R {0
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10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

[ NS T=Tox 1o T TR O] V73T T OO

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote-Total Ending Cash Balance............cccccovvivieeneiniesseeie s

TOAl (LINE 1 PIUS LINE 2)...vuereeieeerrireieseeee s essesseesessssaseesesse st ees e sse s s s s e85 2848828428288 21824 s RS £k s bbb

Part D, SECHON 1, COIUMN 5.ttt s8Rttt s

Part D, SECHON 1, COIUMN B.......covvereceicecteecteees ettt ettt e et ss et e st s s et st n s s e et se st st st e e et s s st et sesetesent et s nantssaesatanensees

Total (Line 3 MINUS LINE 4 MINUS LINE 5)......ueiiuiieieieiiiisieieississ ettt sttt s8££t s8R E bbbttt

Fair Value Check
Part A, Section 1, ColUMN 16.........coeeinieieerieeeseee s NN ... I .........................................

Part B, SECHON 1, COUMN 13......oeriicieieieteeeee ettt ettt et e e ettt ae bt e et st b st es s st s ae b st ea et st st et s s aes

TOLAl (LINE 7 PIUS LINE 8).....vvvieiviiecteietete ettt s b bbb bbb 4 b4 bR b s st 4 st ae Rt s s b bR b bR s s bbb A bbb bbb bR b s s et b st n b n s as

Part D, SECHON 1, COIUMN 8........oveeeceieeete ettt a et se bt a et e et et n st esse st et st et e s s s e e et snae b sen s et s e aetsnastetaneneees

Part D, SECHON 1, COIUMN ...ttt en

Total (Line 9 minus Line 10 minus Line 11)

Potential Exposure Check

Part A, SECHON 1, COIUMN 27......uviieieicii ettt bbb bbbt bbb s st s bbb bbb st

[ Tl = TR T=Tox (1o T TR O] V74T OO

Part D, SECHON 1, COIUMN 1.ttt bbbt bbb bbbt en

Total (LN 13 PIUS LINE 14 MINUS LINE 15)......cuuiieiieieeieiiesissiseiiesisssseisesssssse e sssss s sssss e ss st sttt s8££ st en

Si14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI..........ururieeererireeireiseieeesirstseeesss s ssesssssesssssssssssse s st essssssessens | stssssssssosssssessessassssssessassasssessessesssssessesssssnssnses 0 | ettt snaetes | Steseieaesess et et ee et et s et et s R s bbb s R et et eese b ssesesesanaese | Hebessieaetessesesesae A et s st et e R b e AR sttt st s s ae s naen
2. Cost of cash equivalents acquired
3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal GaiN (I0SS) ON GISPOSAIS.......ceueuereeerrerresiseeesseseeseesesessessssesssessessessassssssee st ess e s e st essessssssessassanssessessesssessnssessassssssessassassnns | fesssessesssssssssssessosssessnssessasssnssnssessnssessessassnnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeived 0N QISPOSAIS...........cceueviveiieicieisieieite ettt bbb assaessssns | stessesessessessssensesessnsans NON E .......................................................................................................................................................................................................................
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........c.cceiuiiiriiireieiieiieeie s eieisniens | cteviessssese st s bbbt snse e s 0 | oot 0 | e 0 [ o 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (LiNe 10 MINUS LINE 11)......ciiiiiiiiiiiiiieiitisissictetes st sseeaessssesessssbessssssessssssess | ssesessssssessssssesessssessssssssessesessssnsesessssesessssssassnsesens 0 | o 0 | oo 0 | et 0
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Annual Statement for the year 2019 of the Czech Catholic Union

SCHEDULE A - PART 1
NED December 31 of Current Year

Showing all Real Estate OW
6 7

1 Location 9 Change in Book/Adjusted Carrying Value Less Encumbrances
3 11 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 of Last Less Current Year's Impairment Change in B/A.C.V. Exchange Change | Interest Incurred and Expenses
Description of Property City Appraisal Actual Cost Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./A.C.V on Encumbrances Incurred

Properties Occupied by the Reporting Entity - Administrative
5349 DOLLOFF ROAD - BUILDING.........ccourimiimiiiiierirenirrisseissssessieseenessssssiens CLEVELAND.......cccovvvinee 83,399 | [, 59,037 1,652 4,200 14,836
5349 DOLLOFF ROAD - PARKING LOT .. | CLEVELAND......ccovvvmerenee | OHucees | OT/01/1987. | oo | e 5,000 | ovoouerrnrrrirerieniies | e 5,000
5349 DOLLOFF ROAD - RESURFACE LOT. . | CLEVELAND........cccoueevcre [OH.oo.. | 06/27/2016. | oo | e 3,807 [ | s 3,806 761
0299999. Properties Occupied by the Reporting Entity - Administrative............ooovieinisininins v 252,206 | o0 | 67,843 2,413 4,200 14,836
0399999. Total - Properties Occupied by the Reporting Entity. ....52,206 ..67,843 2,413 4,200 14,836
0699999. TOHAIS.........cvorvrrrerrieeriereieeieriseesisesieri e ....52,206 ...67,843 2,413 4,200 14,836




Annual Statement for the year 2019 of the Czech Catholic Union

SCHEDULE A - PART 2

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

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

Acquired by Purchase
5349 DOLLOFF ROAD - BUILDING ....ccoviiiiinicisnieisissieninnes CLEVELAND | OHIO... | 09/06/2019. | MCMEECHAN CONSTRUCTION. .. .ottt snssnssnssensensss | fonesenssnsssssensonsssnsssssensansnns | onmsensonssesssnsnsssnssensenssnsens | onres 28,984
0199999. Total - Acquired by PUrChase..........cocuoieiiiriiieieeeiscei e 0 28,984
0 28,984

¢03

0399999. Totals




Annual Statement for the year 2019 of the Czech Catholic Union
SCHEDULE A - PART 3

Showing all Real Estate DISPOSED During the Year, IncIudmg Payments During the Final Year on "Sales under Contract"
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13

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

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

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

NONE

€03
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Annual Statement for the year 2019 of the Czech Catholic Union

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 11 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

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.

NONE
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Annual Statement for the year 2019 of the Czech Catholic Union

SCHEDULE B - PART 2

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

Location

4

Loan Number

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
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Annual Statement for the year 2019 of the Czech Catholic Union

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

Loan Number

Location
2 3
City State

Loan
Type

Date
Acquired

Disposal
Date

7

Book
Value/Recorded
Investment
Excluding Accrued
Interest Prior Year

Change in Book Value/Recorded Investment

Unrealized Valuation
Increase (Decrease)

Current Year's
(Amortization) /
Accretion

10

Current Year's
Other-Than-
Temporary
Impairment
Recognized

11

Capitalized Deferred

Interest and Other

12

Total Change in
Book Value
(8+9-10+11)

Total Foreign
Exchange Change in
Book Value

14

Book
Value/Recorded
Investment
Excluding Accrued
Interest on Disposal

Consideration

Foreign Exchange
Gain (Loss) on
Disposal

Realized Gain (Loss)
on Disposal

Total Gain (Loss) on
Disposal

NONE
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SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig- Current
nation Current Year's| Year's Other-
and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative | 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 Symbol | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership

03

NONE
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

SCHEDULE BA - PART 2

1 2 Location 5 6 7 8 9 10 11
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

NONE
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Annual Statement for the year 2019 of the Czech Catholic Union

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

CUSIP Identification

Name or Description

Location
3 4
City State

Showing Other Long-Term Invested
5 6 7

Name of Purchaser or Nature
of Disposal

Date
Originally
Acquired

Disposal
Date

8

Book/Adjusted
Carrying Value
Less

Encumbrances,

Prior Year

Change in Book/Adjusted Carrying Value

9

Unrealized
Valuation
Increase

(Decrease)

10

1

Current Year's | Current Year's
(Depreciation) | Other-Than-

or

Temporary

(Amortization) |  Impairment
| Accretion | Recognized

12

Capitalized
Deferred
Interest and
Other

13

Total Change in
BJ/ACV.
(9+10-11+12)

14

Total Foreign
Exchange
Change in
BJ/A.CV

Book/Adjusted
Carrying Value
Less
Encumbrances
on Disposal

Consideration

Foreign
Exchange Gain
(Loss) on
Disposal

Realized Gain
(Loss) on
Disposal

Total Gain
(Loss) on
Disposal

20

Investment
Income

NONE
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Annual Statement for the year 2019 of the Czech Catholic Union

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
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 - Issuer Obligation:

912810 DE 5 |UNITED STATES TREASURY BONDS.........coosirmrinninnenninsrsnmnnsnrssnssnesennnennes | ennne | or | eevsrinninne [renrerenenn] | ovinninniinnnns 15,000 |...100.000 ..15,000 15,000 ..11125 ..11.125 | 7,848 . 110/01/2001. | 10/01/2031.
0199999. U.S. Government - Issuer Obligation .15,000 XXX ..15,000 ....15,000 0 0 0 XXX XXX XXX 7,848 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36202D 3G 4 | GNMA PASS THRU POOL 110385 | e 1,188 | i 1,076 | 1,076 [ oo | e | veveneessssisenens [ e | s 5.000 01/28/2004. | 01/20/2034.
36202D CC 3 |GNMA PASS THRU POOL ..114.138 2,151 ......6.500 09/28/2004. | 08/20/2029.

36202E  BU 2 | GNMA PASS THRU POOL 10765 | 1,359 | 1,227 | 1,227 | v [ | [ | v 5.000 01/31/2005. | 12/20/2034.

36202E EH 8 | GNMA PASS THRU POOL L1890 | 2,728 [ 2,438 [ 2437 | oo [ e [ | e | e 5.500 07/29/2005. | 07/20/2035.

36202X DA 2 | GNMA PASS THRU POOL ..108.608 | .....cccoverernn2,805 | 2,583 | 2,582 [ vverieeeievseeeiiens | eeveevesiesinsesnens [ eeresessneniens | oo | s 5.500 10/22/2003. | 05/15/2033.
36206C SB 6 | GNMA PASS THRU POOL 100187 | 358 | 35T | e 358 | e | e | e | e [ 7.000 01/01/1995. | 06/01/2025.

36224Y QE 2 |GNMA PASS THRU POOL 2104228 | e 108 | e 104 | 103 | s | e | s | s [ e 7.500 01/01/1994. | 03/01/2023.

36225B PP 7 | GNMA PASS THRU POOL 112289 | e 8T8 | 28 | B2 | s | e | e | [ 6.000 02/20/2003. | 09/15/2031.
36290R 5P 4 | GNMA PASS THRU POOL 110836 | 2,597 [ 2,343 | 2,343 [ e | e [ e | e | s 5.000 09/30/2005. | 10/15/2033.

38374B 6B 4 |MULTICLASS CMO.... ...109.825 10,490 [ .oovvnviiireiicniies | e | e [ s [ 5.500 10/30/2003. | 09/20/2033.

38374B  DJ 9 |MULTICLASS CMO.... ...109.447 12,203 [ .o | rererreenseinninenis | v | s | 5.000 09/09/2003. | 07/20/2033.

38374F  CU 6 |MULTICLASS CMO.......ccmiiiiieineiiniiineiieeise st ssesiseens L A11550 | e 3774 | 3,383 | 3,383 | oo [ e [ e | e | s 5.500 01/27/2004. | 02/16/2034.

38374K B8 5 [ MULTICLASS CMO.....coiiiiiiiiiiieirsissiessssiesssessessssssssssssssessssssssesssssssenens ...108.462 10,745 [ oo [ e [ | e | 5.500 03/29/2005. | 02/20/2032.

38374K LR 2 | GOVERNMENT NATIONAL MORTGAGE ASSN L 108.754 | 8,853 | 8,140 [ 8,258 [ ..oveieriererieeiienes | eerresrnneniesenins [ resenessninniens | sesessessnssensens | s 5.000 01/28/2005. | 10/20/2034.

38374K NP 4 | GOVERNMENT NATIONAL MORTGAGE ASSN ..105.779 11,080 [ .ooveeeirirniiveniies | e | e [ v [ s 5.000 05/27/2005. | 07/20/2034.

38374K  TX 1 |MULTICLASS CMO.... 102108 | 6,939 | i 8,796 | 8,796 | .ovorrererirrereninns [ e [ e | e | e 5.000 02/28/2005. | 02/20/2035.

38374L  5Q 0 |MULTICLASS CMO.... ...108.742 80,000 | ooovvrrereernrineins [ rrerrenierineinees | e | e | e 5.000 09/30/2005. | 09/16/2035.

38374L HA 2 | GOVERNMENT NATIONAL MORTGAGE ASSN ..111.022 10,049 [ oo | e | e [ [ 5.000 10/03/2005. | 06/20/2035.

38374X SX 4 | GOVERNMENT NATIONAL MORTGAGE ASSN ...106.352 13,714 [ s | e | v [ e [ e 4.000 04/30/2009. | 04/20/2039.

383750 HQ 1 | GOVERNMENT NATIONAL MORTGAGE ASSN . 111.758 10,451 [ v [ e [ | e | 5.500 04/20/2007. | 02/20/2037.
38375Q EY 1 |GOVERNMENT NATIONAL MORTGAGE ASSN ..112.254 12,306 [ ..overecerrrerienies | rereneerseisernenis | v | e | e 5.500 04/29/2008. | 04/20/2038.

38380Y YH 2 | GOVERNMENT NATIONAL MORTGAGE ASSN . ...100.800 A2,576 [ oo | e | e [ s [ 3.500 . 09/26/2018. | 09/20/2048.

38381B 72 3 | GOVERNMENT NATIONAL MORTGAGE ASSN.......ccoiuiriniiiniinsiinresinieniens | coveens . ...24,176 |...103.174 27,244 | oo L | | | o 3.350 ..1,079 | 02/12/2019. | 03/20/2049.
0299999. U.S. Government - Residential Mortgage-Backed SECUMHES...........cviiireriiieiiesiisissssi ettt ensssssssesssnssssens | sosnssssessnes 247,200 XXX 0 0 0 XXX 12,935 XXX XXX
0599999. Total - U.S. Government .. 262,200 XXX 0 0 0 XXX 12,935 XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligati

97705L  WR 4 IWISCONSIN STATE TAXABLE SERVICE.... | ....... | . | ............ l ...... 5= 25,382 |..101.047 | .oooiiiee25,262 | oiviiiiennen25,000 | iiiiiennnn0n25,000 | i | [ | e, | 5.500 |...... 5.312 |[MN...... 09/14/2009. | 05/01/2029.
1199999. U.S. States, Territories & Possessions - Issuer Obligations.............ccccvvvieans .25,382 XXX 0 0 0 XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUaranteed)............ocevrveururreernsenresisiieississereissesneas .25,382 XXX 0 0 0 XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations

076059 GJ 7 |BEDFORD CNTY PA.. . 2106202 | 26,551 | 025,000 | iinee0025,000 | 1o | e | e | s | e 3.000 02/12/2015. | 09/01/2027.

167486 HN 2 | CHICAGO ILLINOIS SERVICE DEPT..... ...106.467 21 6.257 04/19/2011. | 07/01/2040.

167505 NG 7 |CHICAGO ILLINOIS BRD ED ...111.533 50,000 | ovvveririrerieinnies | eerererereninnienines | verrenineenninnes | e | e 6.319 04/14/2014. | 11/01/2029.

215021  RU 2 |COOK COUNTY IL SCHOOL DISTRICT. ..114.879 30,000 (922) 5.250 10/20/2014. | 12/01/2033.

215021 RW 8 |COOK COUNTY IL SCHOOL DISTRICT. ...108.359 20,000 (596) 5.250 10/20/2014. | 12/01/2033.

234667 JK 0 |DALLAS COUNTY HOSPITAL DISTRICT ...119.056 25,407 [(GT0) ) TN VRN B 5.421 09/17/2009. | 08/15/2029.
406792 2U 4 |HAMDEN CT TXBL G/O.... ...108.355 100,000 (1,301) 5.200 03/31/2015. | 08/15/2044.
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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
64966H YJ 3 |NY SER G 1 BUILD AMERICA BONDS........cccomivimrireererinsiieriesisseesssssssnnens | ceveee BT97 | 40,879 | .o 35,000 35,000 5.598 |...... 5.513 03/30/2010. | 03/01/2026.
755553 XS 8 |READING PA TXBL G/O.......eeiriiiierriiiiiisieissiesesisisssesssssssssssssssssessenes | sevenes ...108.363 .108,363 ....100,000 100,000 (2,772) [ oo | e | s 5.300 04/28/2015. | 11/01/2033.
755553  YH 1 |READING PA.. ...105.205 ..50,000 50,000 1003250 03/31/2015. | 11/01/2029.
777543 QL 6 |ROSEMONT ILL. oottt nssssesenssines | eeveees ...120.987 33,233 (133) ] covvrrereinnieens [ [ 6.000 09/05/2014. | 12/01/2035.
890236  JC 7 | TONGANOXIE KS RFDG SER A......ccvivmiriiiiinisiisnissnisenesssssssssssssssesssnienens | weenes ...100.599 25,000 B7 | oo [ [ 3.600 11/04/2014. | 07/01/2027.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: 519,086 XXX ..507,717 (5,686) 0 0 XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession . 519,086 XXX . ....505,000 .507,717 (5,686) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
027650 DC 5 |AMERICAN MUNICIPAL POWER........cccosiiiiiniirnsiineiseisssissiseessensssisssssnnns | evenee | oo [ eoveeereeens LAB1879 | 13,188 | oo 10,000 11,218 (T2) [ v | e | e 6.424 02/05/2013. | 02/15/2032.
18571P AR 6 | CLERMONT COUNTY OHIO PORT AUTHORITY.......ccooruririmrimemiirirneeenerinenins | woveeen | oo | covevnninns ..106.038 | oo 26,510 | cooovrrerirens 25,000 25,000 (194) | cevvvverrerirens [ [ 5.750 12/06/2013. | 12/01/2033.
186352 QD 5 | CLEVELAND AIRPORT......ccoiiimrimimerinsisenisesisseessessssssesssesssesssssssssssssssnnes | sevies ..107.673 30,000 [ ooorerrereererinenns [ errerrenienieeinnes | e | e | aeen 5.000 09/13/2013. | 01/01/2030.
186406 GP 3 | CLEVELAND STATE UNIVERSITY.....cooviiiirimrivererinieinniniinenienesenssninnens | eevnee oo [ eovenniinens [ e 1FE| .. ...50,017 |...106.194 50,000 (B1) [ oo | e | s 5.000 09/13/2013. | 06/01/2037.
232263 HY 2 |CUYAHOGA COUNTY OHIO ECONOMIC DEVELOPMENT.......cccovvvmmerierernens [ cerveee | o [ eoverireris | e AFE | i 30,123 |...103.361 30,000 (1) ] [N VRN IO 5.250 11/07/2013. | 12/01/2037.
31331V HD 1 |FEDERAL FARM CREDIT BANK.......ccccovvimirrmniiernnieiresieisesnsisensssseesssseseses | eovenes | oo [ sovsveninns | vevee 1FE ....51,130 |...120.584 50,563 [(GE:) ) ESOTOOTON ENVPROROIRTON DOV 5.300 06/03/2009. | 08/25/2026.
31331Y K9 0 |FEDERAL FARM CREDIT BANK.......coccosiririrrieeiieinerierieseseessnsnssssensensnn | vevenee | on | eevevernens | vovens 1FE| .. ...50,244 |...126.374 50,134 (12) [ oo | e | e 5.270 07/24/2009. | 05/01/2029.
442348 P36 |HOUSTON TEXAS AIRPORT SYSTEM........ovcumreemiirerinernriseisnssinseissssineens | eevnne | oo | eeeneiienns [ e AFE | oo 34,172 |...120.044 34,182 (A19) | covereererineieens [ e [ 6.880 12/17/2012. | 01/01/2028.
490728 XA 5 |KENT STATE UNIVERSITY ...coviiriiiiiriieieinniersissiesssssnssssesssssssessssssssensns | sovenee | oo [svvseneinns | vevene 1FE ....25,000 |...107.446 25,000 [ cooovirerieeirinninnins | e | e | e | o 5.000 09/16/2013. | 05/01/2037.
646108 JE 1 |NEW JERSEY ST HSG &MTG.. [P (RTINS VR VPR IOV 1FE| .. ....24,522 |...104.083 25,000 25,000 LT TP DU DO 4.566 12/10/2013. | 11/01/2027.
880591 30 0 | TENNESSEE VALLEY POWER AUTHORITY....c.cevrirniinrermniernnineesersnsseerensnees | vevene | oo | evvveerenins | veees AFE | oo 80,000 |..... 26.720 | ....cco..........85,504 | ... 3,200 80,000 | ..o [ | e [ | 6.750 06/02/1998. | 06/01/2028.
880591 DV 1 |TENNESSEE VALLEY POWER AUTHORITY.......ccocommrririmrimenienmsninerienirnns | covneee | [ everererens | vevens 1FE ....48,160 |...124.800 50,000 48,677 B4 | oo [ e [ e 4.700 09/14/2009. | 07/15/2033.
880591 DZ 2 |TENNESSEE VALLEY POWER AUTHORITY......ccoocommiimerimrineereenesisenseniens | eovneee | o [ everiveeens | vevens 1FE| .. ....25,990 |...151.352 | ... . rreennn 25,000 25,821 (13) | cvveererrrercennns [ | e 5.375 12/03/2009. | 04/01/2056.
913330 BH 8 |UNITY TWP PAMUN AUTH.....cooiiviiminiiiniinniiinisnississsiessnsssnssnesssnssnsssssees | covnnee | | evenerenes | vovees 150 25,000 |..103.711 | oo 25,928 | oo 25,000 25,000 | oo [ [ | | 3.250 11/04/2014. | 12/01/2033.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... .. 510,787 XXX ] s 580,150 | oo 428,200 | ..ooorrennns 510,595 | .o 0 (707) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
313374 GB 6 |FEDERAL HOME LOAN MORTGAGE s ...106.944 730 481 | o 550 [ cvourererererererinnins | everienienineennnes | e | e | v 7.000 MTHY. 01/01/1998. | 03/01/2024.
31358Q BR 5 |FEDERAL NATIONAL MORTGAGE ASSN...... ...103.868 81 | e | B8 | s [ [ | | e 7.000 MTHY. | .... 01/01/1995. | 09/01/2022.
31358R  BM 4 | FEDERAL NATIONAL MORTGAGE ASSN...... 2104103 | e 152 | 04 | e 10T e | e | e [ [ 7.500 MTHY. 01/01/1992. | 10/01/2022.
313580 MV 5 | FEDERAL NATIONAL MORTGAGE ASSN...... 205479 | e T3 | iieeenBB0 | e 1492 | s | e | e [ s [ e 7.250 MTHY. 07/07/1998. | 04/25/2023.
31359F QL 5 |FEDERAL NATIONAL MORTGAGE ASSN SEQUENTIAL. ..106.312 ......6.500 MTHY. 01/01/1998. | 12/01/2023.
313921 Y8 5 |FEDERAL NATIONAL MORTGAGE ASSN...... 2109918 | 2,034 | e BT | 1B | s | e | e [ e [ 6.000 MTHY. 01/01/2001. | 11/01/2031.
31392X WV 6 | FEDERAL HOME LOAN MORTGAGE s LA04.214 | el 1,042 | 1000 [ e 1000 [ e [ | [ 5.500 MTHY. 03/21/2006. | 11/15/2022.
31393X RL 3 |FEDERAL NATIONAL MORTGAGE ASSN...... ..113.376 ......5.500 MTHY. 02/01/2007. | 04/25/2034.
31395L 4D 0 | FEDERAL HOME LOAN MORTGAGE.........ccccomvumerierircirrenns 2109895 | 3,297 | 3,000 | 3,000 | s | e | e | s [ e 5.000 MTHY. 01/21/2009. | 01/15/2035.
31395X EJ 0 |FEDERAL HOME LOAN MORTGAGE s 10945 | 2,608 | 2,351 [ 2,352 [ [ [ [ | 5.500 MTHY. 10/28/2005. | 05/15/2033.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. XXX 0 0 0 XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ 545,365 XXX (707) 0 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
001957 AW 9 |AT & T CORP BONDS ....25,000 |...123.839 25,000 [ cooovereeireerenineens | e | e | e | aeend 6.500 |...... 6.500 |MS...... 04/01/1999. | 03/15/2029.
002824 BB 5 |ABBOTT LABORATORIES ....25,037 |...103.993 25,000 (4) 2.950 |...... 2.935 |MS...... 03/01/2016. | 03/15/2025.
00287Y AR O |ABBVIEINC.... ...50,725 |...113.167 50,009 (453) | cevereererineinens [ e [ e 4500 |...... 4.388 |MN...... 03/01/2016. | 05/14/2035.
00287Y AV 1 [ABBVIE INC....oouiiiririicieriiciseieresisciesisssssesiensnsssiessssssssessssssssssennnins | eovenes | oo | ovsveniinns | oeven 2FE ...49,692 |...110.083 50,000 202 | e | e | 4.348 |..... 4.300 |MN...... 04/05/2017. | 05/14/2036.
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007634  AA 6 | AEGON NV BONDS.........ocvmmrimimrisiieeiesiseesssssssssessesssssssssssssssssessessssens ...103.530 50,000 49,846 204 [ s [ e [ 5.750 |...... 6.209 | Do | cererieii 128 | e 2,875 | 04/30/2008. | 12/15/2020.
008117 AG 8 |AETNA, INC ..116.183 ..31,000 32,211 (279) 05/22/2003. | 08/15/2023.
010392 EC 8 |ALABAMA POWER CO ...126.675 ..25,000 25,000 04/14/2004. | 02/15/2033.
013817 AJ 0 |ALCOAINC ..114.528 101,912 (215) 10/19/2012. | 02/01/2027.
020002 AQ 4 |ALLSTATE CORP........cccoovvmerirerirrnnne ..124.276 ..40,000 39,023 54 11/28/2003. | 06/01/2033.
02209S AH 6 [ALTRIA GROUP INC. ...161.091 ..50,000 74,777 (677) 10/04/2013. | 02/06/2039.
022098 BG 7 |ALTRIA GROUP INC ..118.793 200,000 247,936 (264) 12/16/2019. | 02/14/2059.
023135 AJ 5 |AMAZON COM INC ...101.990 50,000 11/04/2014. | 11/29/2022.
025816 BK 4 | AMERICAN EXPRESS CO ..105.728 24,996 7 08/18/2015. | 12/05/2024.
02665W BM 2 | AMERICAN HONDA FIN CORP......ccoevuirimriiinienirirssiesinesiessesesssesssinnnes | eevenee | o [ evererenens | vevens TFE| oo 24,955 |..... 99.996 25,000 01/23/2018. | 02/14/2020.
026874 DA 2 | AMERICAN INTL GROUP.......osviieririreiiniiserieseseissesssissesssssssssssssssesssssns | covsees | o | eoversnenens | oevens 2FE ...115.020 24,648 439 03/10/2017. | 07/16/2044.
031162  BK 5 |AMGEN INC......oovviiirirriiiirinniiesierissseisissesiessesesssssssssessessessssssssssssenins | covnnee | o | eveverenes | vevees 2FE| .. ...51,668 |...120.749 . 51,192 (211) 11/05/2013. | 11/15/2041.
031162  BY 5 |AMGEN INC....ooirieiriiriiriseiieeiesiseessensessessessseessssssessessesssssssssssensns | eonnees | o | vovevsrenens | vevens 2FE | oo 50,195 |...104.202 50,000 50,000 03/01/2016. | 05/01/2025.
032511 AN 7 | ANADARKO PETROLEUM CORP........cccovtrririierininnieresiseeesieisssssssssssssssines | sevenes O ISR I 2FE ..25434 |..122.971 22,000 24,350 (192) 08/05/2013. | 03/15/2029.
035242 AA 4 | ANHEUSER BUSCH INBEV........ccostumriirierieririeineissriesiesessessssessssesssenes | voeees Clvvrinens [ e 2FE| .. ....24,051 |...101.750 24,604 108 02/13/2014.| 01/17/2023.
035242 AP 1 | ANHEUSER BUSCH INBEV........cccostiuriimiiieiierineissneiseiiesiesiseessssississssenes | soeees (O3 ST I 2FE| oo 24,842 |...106.188 24,877 21 05/02/2018. | 02/01/2026.
037411 AW 5 | APACHE CORP........cooiriiieriniininniesisssessssssisessssssssssesssssssssesssssssssessssssnns | nevene | oo | evneerenins | oeves 2FE ...101.569 50,000 10/28/2014. | 09/01/2040.
037411 BC 8 | APACHE CORP.......ccoiiirinirerieeiseisenssssiessesssssesssssssssssessesssssssssssssssssssnes | eonnees | 0 | svevsenens | vevens 2FE| .. ...49,655 |..... 91.993 50,000 02/26/2013. | 01/15/2044.
037833  AK 6 | APPLE COMPUTER INC......ccccvimriiiiriieiieieienisissssssenssssessessssesssssssssssnss | vevvene | oo | evseerenins | voenes AFE | oo 24,862 |...101.706 24,943 17 03/31/2015. | 05/03/2023.
038222 AG 0 | APPLIED MATERIALS INC......coiverriiemerisiisnienissesseessessssssessensssssssensnenes | seeees [P ISP IOV 1FE| .. ...53,469 |...135.530 53,033 (76) 09/24/2013. | 06/15/2041.
03938L AP 9 | ARCELORMITTAL.....tuuiiiiiuirimireiieiisisesiessssissssssesssssse s esssssssessesessssines | seveees [0 ISR I 2FE| .. ....24,720 |...121.893 25,000 09/20/2011. | 10/15/2039.
039483  AM 4 | ARCHER DANIELS........coootviiririiiieniceieninsiississsiesiensssssssssssssssessenennens. | eevnnee | o | evevirenes | vevees AFE| oo 26,594 |...130.493 25,000 25,773 (77) 01/01/2001. | 03/01/2027.
039483 AT 9 | ARCHER DANIELS........coosiiiireireiieiinsiieniesiseesssssssssessesssssessssssssessenes | seeees N [T 1FE| .. ....36,138 |...131.017 35,000 35,000 12/02/2003. | 10/01/2032.
046353  AG 3 |ASTRAZENECA PLC......coitiiiirinirniieisisssiesssiseiesss s sisessssssssesssens | sevnes [OF ST IV 2FE| .. ...24,470 |...109.831 24,532 12 07/28/2014. | 09/18/2042.
04650N  AB 0 [ATET INC....cooiviieeerierieeiceiseiseniessssssessessssessessssssssessesssssessssssssssnsessnes | eonnes | o [ vevenerenes | vevens 2FE| oo 28,858 |...120.396 28,869 3 09/30/2013. | 09/01/2040.
054303 BA 9 |AVON PRODUCTS INC ...108.750 50,000 05/19/2014. | 03/15/2023.
059165 DX 5 |BALTIMORE GAS & ELECTRIC.......ccovvuurieririeieririeeiiesiissienssssissessssenens | veenes ...120.696 39,110 43 03/14/2005. | 06/15/2033.
059438 AH 4 |BANC ONE CORP. ...129.035 20,034 (390) 04/29/2003. | 10/15/2026.
05949Q BD 6 |BANC AMERICA..........ooiiiiriiininticeniesiesisnississsissiisesississsssessisssinens. | eovenes | oo | cennvineine | eeensBFE | i 6,465 | o 98.809 | .oovrvvrrrinennn 8,751 | 8,526 | 6,510 03/21/2006. | 03/25/2036.
06050W GL 3 |BANK AMERICA CORP. ...102.870 50,000 11/06/2014. | 10/15/2038.
06051G  FP 9 |BANK AMERICA CORP. ...106.796 49,949 8 05/07/2015. | 04/21/2025.
06406G  AA 9 |BANK NY MELLON CORP ...102.535 25,000 44 08/16/2017. | 10/30/2028.
06744C K2 6 |BARCLAYS BANK PLC.......coomiiiiiieineirerieesieesesisseissssssssessesssseessssssssens | seieee ...101.531 50,000 12/12/2017. | 11/24/2027.
06849R  AK 8 | BARRICK NA FINANCE LLC........coiiviiieiiieineieisrissiessssssisessssssnssssensenssnes | ovens ...126.994 ..31,749 25,000 25,951 (20) 10/23/2014. | 05/01/2043.
071813  AX 7 |BAXTERINTL. ...133.665 .100,249 88,638 (485) 09/16/2013. | 12/01/2037.
071813 BF 5 |BAXTERINTL INC. | e ...100.735 24,943 19 02/27/2015. | 08/15/2022.
075896 AB 6 |BED BATH & BEYOND INC.......oecorireiinirierierineesseiseriesiesesseesssesssssensenes [ eneees | oo | evervvenine | vereneFE | viivirirnnnenn 98,779 | 76.500 98,658 1,432 12/28/2015. | 08/01/2034.
07786D AA 4 |BELL ATLANTIC PENNSYLVANIA.. ...119.832 73,437 (125) 06/16/2003. | 12/01/2028.
079860 AD 4 |BELLSOUTH CORP.......ccoviiiiriiriiciieisierissiesisssisesssssssssssesesssssesssssssssenses | sevenes ...128.699 25,000 2 04/29/2009. | 10/15/2031.
079867 AW 7 | BELLSOUTH TELECOMM........coourvrmrrmrimermeeisnensessesissessssssssssessesssseesssssnes | seeees ...119.370 47,563 203 06/04/2009. | 06/01/2028.
084664 BT 7 |BERKSHIRE HATHAWAY FIN.....cooiiiiiiiiiiiiiniirernsisienisenessssienssiseseninnes | eevees ...102.740 49,990 4 10/31/2013. | 05/15/2022.
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084670  BJ 6 | BERKSHIRE HATHAWAY INC.....coosiviriererinirnerieeieissensssisessensssessesssssnes | seeees . ...103.298 50,000 | .. 49,557 [T USRI ORI PP 3.000 |...... 3.270 02/11/2014. | 02/11/2023.
093662 AE 4 |BLOCK FINANCIAL LLC.......oiviiiiireinriseierisisirssieisssssesissisesessssisssssssnsnnss | sevnes - ...107.250 ..50,000 | .. 50,000 [ oooverrirriinrinnies [ e | e [ [ 5.500 11/13/2012. | 11/01/2022.
118230 AC 5 |BUCKEYE PARTNERS. e ...104.426 ..75,000 | .. 81,390 (292) ......8.750 09/16/2013. | 08/15/2033.
12189L  AH 4 | BURLINGTON NTHN SANTA FE.....cooiiiiiinrinerineiseiisiensieesiesisseesssissnsnns | cevns ] ...102.220 25,000 [ cooovererereernnineins | e | e | e | aeee 3.050 04/22/2014. | 03/15/2022.
124845 AF 5 | CBS INC....ooiiirieiceieieiieriess ettt sssssssens | cesens ] ...113.989 31,356 (305) 7.125 05/07/2003. | 11/01/2023.
124857 AR 4 |CBS CORP NEW.... ...100.118 50,000 182 ....2.900 08/11/2016. | 01/15/2027.
12505B  AC 4 |CBRE SERVICES INC......ccovviiieirriiiininsieisse e sssssssesssssnees | sevnes e ..112.442 . 20,737 (307) 5.250 05/05/2016. | 03/15/2025.
12505B  AD 2 |CBRE SERVICES INC......ccovvirirmrirerieireissiieniessessssesssssessessessssessssssses | seeees o] 111380 | 5,569 | 5,000 | e 5,000 | .cvvurirerirnrererines [ e [ e | e | e 4.875 05/05/2016. | 03/01/2026.
12505)  AB 9 [CBL & ASSOCIATES.........coticiiiiiiiiniistieiiesiiesiesissssissisessesisssssisinns | ereeas e | BFE | 48,122 | 64.500 32,250 (17,750) 389 | e | e | e 4.600 11/30/2016. | 10/15/2024.
125509  BH 1 | CIGNA CORP......c.oviiiiiitiieiiieeisieiesis st sessenessssssssenns | crvenes . ...126.957 84,747 (3B9) | veveerrrirriiens [ e [ 6.150 09/17/2013. | 11/15/2036.
12612W  AB 0 | CNF INC....ouioiiiieeiei ettt | srneees ...101.500 75,956 (G TN IV IV 6.700 09/16/2013. | 05/01/2034.
126408 GP 2 |CSXCORP. JIOS IO [ [ETTOIN 2FE| .. ...34,294 |..139.024 | .... . .. . 32,991 (228) | eveveverrinrinens [ v [ 7.450 08/05/2013. | 04/01/2038.
126650 BZ 2 | CVS CAREMARK CORP.......ccoovvvmrimrireereeiseieeriesieseseesssssssssessessssesssnenns | sevees [P PPN IOV 2FE | oo 46,738 |...101.624 | ....cccvvvrrrnnns 48,780 | ..o 48,000 | .. 48,000 [ ..overecererieerieries | rereeeereninsienis | v | e | e 2.750 07/22/2015. | 12/01/2022.
14149Y  AY 4 | CARDINAL HEALTH INC SRu..oviiiiiiiiiiicisciernsissiesisssesssiensssssiessssssssens | sevnes O ISR I 2FE]| .. ....25,689 |...102.625 25,000 | .. 25,310 (97) 3.200 03/01/2016. | 03/15/2023.
143658 AH 5 | CARNIVAL CORP. . (O} ISR 1FE| .. ...82,606 |...123.257 80,124 (A72) | ceveverereneinens [ v [ 6.650 09/16/2013. | 01/15/2028.
144285 AK 9 | CARPENTER TECHNOLOGY.......coovuiiirireiirireisesiesisensssisseissssssssesssenens | seves e | e 3FE| cooiiis 24,746 |...103.701 25,000 A | | e | e 4.450 09/20/2013. | 03/01/2023.
149123 BD 2 |CATERPILLAR INC [V JO ISP IOV 1FE| .. ....70,005 |...116.949 57,040 (2,081) [ oo | e | s 8.000 11/27/2012. | 02/15/2023.
14912H  RP 7 | CATERPILLAR FINL SVCS.....cooviiiririierierieeineesssiseissesiesssseessssssnsssssenss | evenns [P ISR IOV 1FE| .. ....25,000 |...100.458 | ... 25,000 2.200 03/19/2015. | 03/15/2021.
14916R  AD 6 | CATHOLIC HEALTH INITIATIVE.......ccoiiiiierieireirinsinnssrsnssssesesssssensssessesens | ceeres O ISR I 2FE| oo 50,524 |...102.440 | ....ccoovirrnrnnns 51,220 50,464 (12) | cevevererrnrrnennns e | e 4.350 09/05/2014. | 11/01/2042.
165069 AQ 8 | CHESAPEAKE & POTOMAC TELEPHONE e | s [P SRR IOV 2FE| .. ....64,805 |...137.288 ...61,780 59,293 (901) | evermermreeeriens [ erreeremireerserienns [ e 8.300 11/27/2012. | 08/01/2031.
165087 AL 1 | CHESAPEAKE & POTOMAC TELEPHONE FESSTRUUSRRIURRORS BTN e | e 2FE| .. ..123,406 |...137.562 | ... .137,562 116,524 (R IV1C) T SRR INVRRRIR IO 8.375 08/26/2013. | 10/01/2029.
166764 AT 7 |CHEVRON CORP NEW NOTE.......ccoormrmmirrimriernnsneersssessesssisssessssssssssses | covens o e | 1FE 101321 | e 25,330 25,000 | v e | e [ | oo 2411 03/01/2016. | 03/03/2022.
171875  AD 9 | CINCINNATI BELL TELEPHONE CO.......ccovvurrrerierireereniseisersensenesensnnnes | vevnee | oo [ evveneiinens | ovees 3FE| .. ...102.750 49,086 ST TN DUSOTRRROTON BOON 6.300 03/31/2014. | 12/01/2028.
172062  AE 1 | CINCINNATIFINL CORP.......covverriiiiriieieeinsisisssisiessssiessssssssessssssssensenes | ovenes P [UUSTORI IOV 2FE| .. ..133.475 27,864 (131) | cevvrererereineieens e [ 6.125 04/21/2014. | 11/01/2034.
17248R - AJ 5 |CINGULAR WIRELESS.........ccciiiierieiieiineniseisseiseissesiesssesisssssssssssssssnssesens. | eveons [P PO IOV 2FE ..132.270 51,894 (L7 U ORI PP 7.125 02/11/2003. | 12/15/2031.
17275R  AF 9 [ CISCO SYSTEMS INC.....cooiiriririiireriiieeesierseiseierssisessessssssssssssenssssesennns | eovenes | oo [ sovsveniinns | vevene 1FE| .. ...136.284 110,579 (B07) | ceverevreiriiens [ [ 5.500 09/17/2013. | 01/15/2040.
172967 DR 9 |CITIGROUP INC ...130.357 ....100,000 | ... 110,759 (392) | cevernrerrrinriiens [ e [ 6.125 03/31/2014. | 08/25/2036.
172967 GK 1 |CITIGROUP INC ...104.516 50,000 49,354 204 [ i [ e [ e 4.050 08/27/2013. | 07/30/2022.
191216 BE 9 |COCA COLA COMPANY........ ...104.890 24,996 1 3.200 03/10/2014. | 11/01/2023.
191219 AW 4 |COCA COLA ENTERPRISE IO I . . 127.475 58,570 (1,078) [ oo | e | s 7.000 12/23/2013. | 10/01/2026.
191219 BE 3 |COCA-COLA ENTERPRISE.........coovimiiiiieireiiiiiesitseissise s IO IS . ...131.646 43,979 (394) | ovvverrrnrieens [ e [ 6.750 07/01/2003. | 09/15/2028.
19416Q EG 1 |COLGATE PALMOLIVE CO . ...105.624 50,354 (90) 00 3.250 04/21/2014. | 03/15/2024.
20030N  AC 5 | COMCAST CORP.......ccuiimmriuiiieriesiseisesissesss s IO IS . ..143.174 25,776 (252) | cevereereriseinens [ e [ e 7.050 11/05/2013. | 03/15/2033.
20030N BF 7 |COMCAST CORP. ..102.823 24,621 103 | oo [ [ 2.850 02/13/2014. | 01/15/2023.
20825C AF 1 |CONOCOPHILLIPS ...131.504 23,864 11 ......5.900 04/30/2009. | 10/15/2032.
209111 EH 2 |CONSOLIDATED EDISON.... ..122.946 30,521 (V22 RN INRORRRIR IO 5.300 07/29/2005. | 03/01/2035.
219350 AX 3 |CORNINGINC ...110.064 51,101 (41) 4.700 11/10/2016. | 03/15/2037.
23338V AA 4 |DTE ELECTRIC CO... ...111.966 50,416 (591) ......4.000 03/26/2013. | 04/01/2043.
237194 AE 5 |DARDEN RESTAURANTS. ..112.949 74,251 4/ [OOSR ISR SO 6.000 08/21/2013. | 08/15/2035.
244199 BF 1 |DEERE &CO ...112.536 24,567 11 | s [ e [ e 3.900 07/09/2014. | 06/09/2042.
24668P AE 7 |DELHAIZE GROUP ..123.180 54,355 (116) [ e | cerrrererseireeiennes [ s 5.700 11/05/2014. | 10/01/2040.
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24702R  AM 3 | DELL INC...oouiiiiirireriseiienieei st ess s ess s ssissensssssenss | aevees ...100.000 110,000 107,979 30 | e [ s [ e 5.400 |...... 4.972 12/06/2011. | 09/10/2040.
24702R  AQ 4 | DELL INC...cooiiiiiiiiieiicisissiessi et sssessssssnsssssenss. | evenes ...102.750 25,000 24,954 29 | o | s [ e 4.625 04/12/2013. | 04/01/2021.
25152R  3H 4 | DEUTSCHE BANKAG.......coooomrimirnnriireerinernerieniseesssssssssensessssssssssssssnes | sevinee | G [ eovneeinnns | eeen2FE | 50,000 | ... 98.966 ..50,000 50,000 .....3.500 06/16/2016. | 06/15/2025.
25152R XA 6 | DEUTSCHE BANK AG.......ccimiiiiiriiieiiniiciesistiesisscesssiesssssseesississsessnsnnes | evens 101.776 49,731 55 [ e | e [ s 3.700 07/11/2016. | 05/30/2024.
25271C AN 2 | DIAMOND OFFSHORE DRILL.......cvvuivierirrircerrinerierieneseessnisesssesseneseess | eeriees | oo [ eorseeenns | cerBFE | i 48,383 | ooeo 54.500 27,250 (22,187) B69 [ ..o [ e [ e 4.875 10/23/2014. | 11/01/2043.
254010 AE 1 |DIGNITY HEALTH.. ..114.780 25,898 (5) 5.267 04/12/2017. | 11/01/2064.
25459H  AQ 8 | DIRECTV HOLDINGS.......covueiiieireiieieersisissssissssssesssssssesesssssssssessssssssnns. | covenes ...125.396 74,903 3 | s [ [ 6.350 09/17/2013. | 03/15/2040.
254709 AL 2 | DISCOVER FINL SERVICES........ccosevimrimrmeisinirienienisseesssssssssessessssssssessnes | seneees ...105.932 25,000 8 | s [ s [ 3.750 02/10/2017. | 03/04/2027.
25470D AG 4 |DISCOVERY COMMUNICATIONS | s ..110.642 47,233 (V0 [OORITIN IURORORRIOR PO 4.950 12/21/2016. | 05/15/2042.
257559  AJ 3 | DOMTAR CORP.......cooiriiiiiriritiietissiesisissese s sssssisesisenens | serenes ..110.179 50,628 (12) [ oo | e | e 6.250 03/10/2017. | 09/01/2042.
257867 AG 6 | DONNELLEY RR & SONS CO......ccvvrumiirrinrirneenenineisserississessesssseesssssssssnens | onseen | oo | cenevvnenne | eereneFE | iiiiiinienn80,700 | oo 97.750 . 50,000 | evvurererrerirneernens [ eererrineinenienines | e | e | e 6.625 03/27/2002. | 04/15/2029.
260543 BC 6 |DOW CHEMICAL L1174 LANT ..10,000 10,370 (V074 [N ISR DR 8.850 07/16/2003. | 09/15/2021.
260543  CK 7 | DOW CHEMICAL CO......ovummremirmrirerireersesssssesiessesssseessssssssssssssessssessssens | seneees 2109421 | e 109,421 | oo 100,000 99,925 3871 | oo [ e [ e 4.250 11/19/2015. | 10/01/2034.
26054L  G6 4 | DOW CHEMICAL CO....ooourvrriiriirrisineiesisisisssiessssssiessssissssesssssssssssessssses | sevenes ...100.058 25,000 [ oo [ s | e [ | 4.000 08/31/2015. | 08/15/2025.
264399 DK 9 | DUKE ENERGY CORP........cccovurimrriiririmiriersissniesiesisssssssssssssessesssssesssssnns | soreees ...124.369 40,785 ({74 ) [TSTRTON ISR BN 6.000 03/19/2003. | 12/01/2028.
268648 AN 2 | EMC CORP.......oiviuriiiiireiicieiissie sttt ssssesenas. | seeees ...102.000 24,801 70 | o | oeeeeeeresiseieenes [ e 3.375 12/12/2014. | 06/01/2023.
278642  AK 9 |EBAY INC ..ottt snssnnsnes | sevenes ..101.201 50,000 [ oo [ e | e [ e | 2.875 02/18/2015. | 08/01/2021.
278865 AM 2 |ECOLAB INC.......oiiueiiiiierireeiseeseeisssse s sssssssssse st ssssssnsens | seeees e . ..132.226 . . 80,895 (RE10) ) USUTONI UPORRRTION DTN 5.500 09/17/2013. | 12/08/2041.
292505  AK 0 |ENCANA CORP.....ocvriritirrtierssieiesisisisss s sssssssssssessssssssenss | sevnes Al | v FE| e 48,755 [...100.655 | ....ccovvrrerrnns 50,328 | .cocovrverns 50,000 49,615 L3 E T [UUTOORORIRO IPRORRIRORRRIRPORS BRI 5.150 05/29/2012. | 11/15/2041.
294429  AG 0 |EQUIFAXINC.....cooiriieririnirierireriseesssisssiesiessseesssssssssessssssssenssnssssssessss | connees | o | vveverenes | vevens 2FE| .. ....31,255 |...128.651 25,000 31,316 (VA1) SOOI FUUSRRTRION PPN 7.000 03/09/2015. | 07/01/2037.
29736R  AA 8 |ESTEE LAUDER NOTES......ccostimmiimirierieineeinseseisesssesessessssssssssssesssssssnns | eoenne | o [ eeereveeens | oevens 1FE| .. ....25,094 |...130.306 25,000 25,000 [ coooverrereirnnineins [ e | e | e | ae 5.750 04/16/2004. | 10/15/2033.
30161M  AJ 2 | EXELON GENERATIONS COMPANY LLC.......cocvrmrimerierereisnineieensnnienesnnns | evenen | oo | vevernneiens | evvene 2FE| o 50,939 |...115.430 50,000 50,250 (4B3) | ovvvveerirriiens [ s [ 5.750 04/12/2017. | 10/01/2041.
302196 AK 4 |EXPRESS SCRIPTS HOLDINGS [SSSTUPURROSPURRTSOPRN IOPOOPIN DU VORI IO 1FE| .. ....24,922 |...103.922 25,000 A [OOSR USRI PR 3.500 02/10/2017. | 06/15/2024.
30219G AP 3 |EXPRESS SCRIPTS HOLDING.......ccotiiiieiririerisisissnsesssssseesssssssssesssssines | vevvene | oo | evveverenins | voeees ..112.891 49,883 (O ST DTSR OO 4.800 11/17/2016. | 07/15/2046.
30231G  AJ 1 |EXXON MOBIL CORP.......ccomrrrrirrireernniniriesireresssessessssssssssessssssssssssssssnsnes | onene | oo | veverneeiene | eevens ...101.090 25,000 25,000 [ cooorerrereerrninenns [ e | e | e | v 2.479 07/22/2015. | 03/06/2022.
303901 AE 2 |FAIRFAX FINANCIAL HOLDINGS............. ..122.335 25,000 26,910 (53) [ oo | e | s 7.750 09/30/2013. | 07/15/2037.
31428X AT 3 |FEDEX CORP. 15817 96.212 17,000 15,891 28 | s [ s [ 3.875 11/11/2016. | 08/01/2042.
31428X AU 0 |FEDEX CORP. ...48,930 |..... 97.764 50,000 48,994 25 | o | e [ e 4.100 11/10/2016. | 04/15/2043.
316773 CH 1 |FIFTH THIRD BANCORP. .138,097 |...152.484 152,484 ....100,000 132,331 (1,018) [ oo [ s 8.250 03/26/2013. | 03/01/2038.
341081 EQ 6 |FLORIDA POWER & LIGHT...... ..131.482 35,000 36,180 (56) 5.625 03/14/2005. | 04/01/2034.
341081 ET 0 |FLORIDA POWER & LIGHT...... ...124.663 25,000 23,469 B3 [ v | e [ 4.950 03/30/2010. | 06/01/2035.
345370 BN 9 |FORD MOTOR COMPANY ..114.876 ..30,000 29,995 7 w1125 11/30/2010. | 11/15/2025.
345370 BP 4 |FORD MOTOR COMPANY ...116.153 59,403 (620 IR DUSTRIRRION PP 7.500 06/03/2003. | 08/01/2026.
345370 BW 9 |FORD MOTOR COMPANY ....35,347 |...142.904 ...35,726 25,000 35,367 (132) | cevereverreinrienns e [ 9.980 09/30/2013. | 02/15/2047.
345370 CA 6 |FORD MOTOR COMPANY ..115,206 |...118.846 .118,846 115,253 (462) veee 1450 06/06/2019. | 07/16/2031.
35671D AZ 8 | FREEPORT MCMORAN COPPER & GOLD.... ..101.823 50,000 [ oooverririiniinnies [ e | e [ e [ 3.875 02/14/2014. | 03/15/2023.
35671D BC 8 | FREEPORT MCMORAN COPPER & GOLD.... ...103.500 50,984 (1,106) 5.450 11/05/2014. | 03/15/2043.
362320 BA 0 |GTECORP ..125.145 39,612 29 ......6.940 06/29/2001. | 04/15/2028.
36962G XZ 2 |GENERAL ELECTRIC CORP ...128.269 29,963 12 | [ [ 6.750 03/27/2002. | 03/15/2032.
36962G 3A 0 | GENERAL ELECTRIC CORP ..123.794 51,343 (G TN ISR IO 6.150 12/06/2011. | 08/07/2037.
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36962G 3P 7 | GENERAL ELECTRIC CAP CORP....... 2120985 | 36,296 | 30,000 28,529 L./ SRTRNTUN ISR IV 5.875 |...... 6.334 | Jdocis | i 818 | oo 1,763 | 03/14/2008. | 01/14/2038.
36966T BZ 4 | GENERAL ELECTRIC CAP CORP....... ..107.470 ..26,000 29,231 (130) | ceveveeverririirens [ e [ 5.500 04/16/2013. | 04/15/2036.
36966T JH 6 | GENERAL ELECTRIC CAP CORP.........cccostermmrrnirierieneneersniserseniessseesssninns | sevves | oo | vevvernnee | cereiFE | ciiiiiinnn.50,000 | ... 99.340 ..50,000 50,000 w4250 07/29/2013. | 05/18/2033.
36966T JS 2 | GENERAL ELECTRIC CAP CORP....... ..101.434 50,000 [ .ooovereiiiiiniinnis [ e | e [ | 4.250 09/27/2013. | 09/15/2028.
370334  BJ 2 |GENERAL MILLS INC......occovrrrnrrrcrirs ...123.462 . 116,024 (494) | evvoverrreieens [ s [ 5.400 03/10/2015. | 06/15/2040.
37045X BQ 8 | GENERAL MOTORS FINANCIAL COMPANY INC... ...104.859 26,215 ..25,000 25,000 28 ......4.000 02/10/2017. | 10/06/2026.
373298 BR 8 | GEORGIA PACIFIC CORP ..141.379 .106,034 ..75,000 91,389 (1,267) [ oo | e | e 7.750 07/08/2013. | 11/15/2029.
375558 BJ 1 |GILEAD SCIENCES INC.. ...110.467 50,000 49,915 1,180 [ oo | e | e 4.000 12/21/2016. | 09/01/2036.
38141E  Z6 9 | GOLDMAN SACHS GROUP INC.......coviirirriiiieirseiissiseseieeisessssssisessienes ...105.044 25,000 [ cooovvrerireeirinninnins [ e | s | e | e 4.750 05/12/2011. | 05/15/2022.
38141G  CU 6 | GOLDMAN SACHS GROUP INC.......coouivimrirriirinrrieriesissseissinsseesiseseseeans ...135.090 65,213 (45) [ oo | e | e 6.125 10/16/2003. | 02/15/2033.
38141G  ES 9 | GOLDMAN SACHS GROUP INC... ...119.351 26,857 108 | oo [ e [ e 5.950 07/11/2007. | 01/15/2027.
38143C CN 9 |GOLDMAN SACHS GROUP INC... . ..101.436 50,000 | .oovvrrierrrnrirerens [ | e [ | o 4.000 05/20/2013. | 05/15/2033.
38143C  DJ 7 | GOLDMAN SACHS GROUP INC.......ccoomrvrmrrirrimeenerisesiseriensesssssesssssssssenses | eovnees | o [ voveverenens | vevens 2FE| oo 25,000 |...107.068 25,000 [ coooverrereernninenns [ erernenieneeennes | e | e | 4.500 07/29/2013. | 08/15/2033.
40414L  AM 1 [HCP INC..oooviiiiciicecss s sssssssensssssssesssenssssssenss | covenes | oo [ sonsvensinns | veven 2FE ...49,768 |..104.443 50,000 A8 | e | e | s 3.400 07/28/2016. | 02/01/2025.
421946  AH 7 |HEALTHCARE RLTY TRINC....ccoiiierimriierierieeiserinsssnensenesssesssssssssssnsensnes | vevenee | oo | cevevernens | vovens 2FE| .. ....24,744 | ..103.259 . . 24,825 58 3.992 08/14/2018. | 04/15/2023.
428236 BR 3 |HEWLETT PACKARD CO....ccoovvimiriiirrireiinsineisesiesissessssssssissssssssssssssssnse | oevnne | oo | evessvnens | wovens 2FE| i 107,518 |...110.880 | ..oovvvrrrennee 110,880 | coovvervriiren 100,000 107,443 (191) | cevereerrerneieens [ [ 6.000 03/09/2015. | 09/15/2041.
431116 AC 6 [HIGHMARK INC......cooviieirieiniicineieienssiesesississssssssssssessssssssessssssssenseens | eovenes | oo [ sovsveneinns | vovenn 2FE ....51,506 |...122.829 51,347 (<74 [N IORORNRRRORN IV 6.125 07/22/2014. | 05/15/2041.
44106M AT 9 [HOSPITALITY PROP TRUST......ccverimeeierieenermesinssssensssssseessssssssssnsessnee | sevenne | oo | eeveserinens | wovees 2FE| .. ....24,621 |...102.806 . . 25,000 86 | ovvrrereereninens [ s [ e 4.500 12/21/2016. | 03/15/2025.
45138L AN 3 |[IDAHO POWER CORP......corirririririisirsierssssseessssissessssessssssssesssssssssesssees | wovenes | oo [ sovsveneinns | vovene 1FE| oo 122,204 |..121.449 | oo 145,739 | oo 120,000 121,228 (B4) [ oo | e | s 5.500 01/22/2004. | 04/01/2033.
45138L  AY 9 [IDAHO POWER CORP........cccovrrerirrireerreinsirneriesisessseessssssssessessssessensnnes | nevenee | oo | eovesernens | vovens 1FE| .. ....54,005 |...117.642 53,325 (98) [ ovvverrrermerrerins | eevrerirnerierieeens | e 4.850 12/06/2011. | 08/15/2040.
454614  AK 4 |INDIANA BELL TELEPHONE INC.......coooiiimiriniinriieiississeissssisssseessssssesanns | eevenne | oo | eeveseiinnns [ s 2FE| .. ....23,450 |...124.869 21,514 (RI£:)) T ORI PP 7.300 05/07/2003. | 08/15/2026.
457153 AG 9 [INGRAM MICRO INC......coourierieriiniricrierineisssiessiessenisssesssessssssssessenesnne | vevenee | oo | eovessrnens | ovens 3FE| coeri 25,428 |...104.986 25,000 [ oo [ v | e | | 4.950 11/30/2016. | 12/15/2024.
458140 AP 5 [INTEL CORP.......otviiiiricrieeieeissiseisesiesssessessssesssssssssessensessssssssssssnss. | nevinne | oo | eevonsinens | vovene 1FE| .. ...89,319 |...117.258 90,572 220 [ v [ e [ e 4.265 09/17/2013. | 12/15/2042.
459200  AM 3 [IBM CORP......ccviiiiirieieireieississienisissssseesssssseenssssssssessensssssssesssssssssessens | wovenes | oo [ sovsveniinns | vovene 1FE| .. ....25,781 |...124.509 25,290 () IR SRR I 7.000 01/01/2001. | 10/01/2025.
459200 BB B [IBM CORP.....c.coviiiriiriciririserieriesieesseesssssessesssesssessssssssssessessssesssensnnes | sevsnee | oo | eevensrnens | vovens TFE | i 39,900 |...133.152 40,000 [ .ooverueerrierienies | e | e | e | 5.875 07/30/2003. | 11/29/2032.
459200 HF 1 |INTL BUS MACHS CORP ...110.493 25,000 24,889 T ] e e [ 4.000 07/28/2014. | 06/20/2042.
460146 AP 8 |INTERNATIONAL PAPER CO... ...114.268 45,000 45,812 (139) | ceveverrrisrirens [ e [ 6.875 12/10/1998. | 11/10/2023.
46132F AC 4 |INVESCO FINANCE PLC.........cconen. ..121.735 ..25,000 25,694 [C12) ) OTON IV IOV 5.375 12/18/2013. | 11/30/2043.
46625H HS 2 |JP MORGAN CHASE... ..101.378 ..35,000 34,961 45 w4400 04/26/2011. | 07/22/2020.
46625H HU 7 |J P MORGAN CHASE... ..101.777 29,969 ST TN ISR DO 4.250 01/10/2011. | 10/15/2020.
46625H JJ 0 |J P MORGAN CHASE... ..103.919 24,913 23 3.375 11/17/2014. | 05/01/2023.
46625H JZ 4 |JP MORGAN CHASE & CO... ...109.554 49,910 10 w8125 06/29/2015. | 12/15/2026.
472319 AE 2 |JEFFERIES GROUP INC........ccoovmrrrnecn ..117.185 157,228 (784) | v [ e [ e 6.450 09/21/2012. | 06/08/2027.
472319 AL 6 |JEFFERIES GROUP INC NOTE ...107.998 25,709 (201) ] vevvrrerrrineienns [ e [ e 5.125 04/28/2015. | 01/20/2023.
472319 AM 4 |JEFFERIES GROUP.. . ..119.178 50,547 (1) ......6.500 11/07/2013. | 01/20/2043.
478160 AL 8 [JOHNSON & JOHNSON DEBENTURES....... ...124.666 69,083 46 [ e | e | s 4.950 12/31/2004. | 05/15/2033.
478366 BB 2 |JOHNSON CONTROLS........cccoruvernnene ...110.158 49,925 112 5.250 11/24/2015. | 12/01/2041.
48126D W4 7 |JP MORGAN CHASE & CO MEDIUM TERM NOTE........ccccosvurmmremmrenmmrnerrnnes [eoveeen | oo | everrnenne | eeend IFE | it 48,875 | o 99.420 50,000 297 4.265 07/23/2015. | 06/12/2033.
48203R  AD 6 |JUNIPER NETWORKS INC ..116.118 100,000 (4,882) 5.950 03/20/2019. | 03/15/2041.
487836 BD 9 |KELLOGG COMPANY ...101.836 20,000 | coovverierenienenens e | e | s | e 4.000 01/18/2011. | 12/15/2020.
49327V 2A 1 |KEYBANK NA. ..104.172 49,960 L5 T TR EOTURIORTOTRRORPOOOR DOV 3.400 04/24/2017. | 05/20/2027.
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494550 BN 5 |KINDER MORGAN ENERGY PARTICLES ...109.385 50,000 49,246 929 | oo [ e | e 5.000 |...... 5.306 08/05/2013. | 08/15/2042.
499040 AL 7 [KNIGHT RIDDER......ccccociiiiiimriniirerinnissisnieisisssiensssssesenssssssssssssesssnsssssesssnsnne | eonens | oo [vsninecrens | verenDFE | v 57,321 | s 40.000 ..55,000 22,000 (33,919) (121) | ceverreerrnrirens e [ 6.875 01/01/2001. | 03/15/2029.
500255 AN 4 |KOHLS CORP. ...109.071 ..90,000 91,643 (83) ......6.000 04/26/2004. | 01/15/2033.
500255 AQ 7 |KOHLS CORP. ...116.048 57,605 (249) | ovoveereeireieens [ s [ 6.875 03/26/2013. | 12/15/2037.
500255 AV 6 |KOHLS CORP. ..101.723 24,231 820 [ .o [ e [ e 5.550 05/05/2016. | 07/17/2045.
50076Q AE 6 |KRAFT FOODS GROUP INC ...106.589 50,673 (17) ......5.000 05/10/2017. | 06/04/2042.
50076Q AZ 9 |KRAFT FOODS GROUP INC ...103.145 24,910 B4 [ e [ 3.500 06/06/2018. | 06/06/2022.
50077L  AD 8 |KRAFT HEINZ FOODS COMPANY......... ...100.029 50,000 604 | oo [ e | e 3.000 12/20/2017. | 06/01/2026.
501044 BZ 3 |KROGER CO.....oovumriiieiiireriiieiesisissisiesssiesesssssesssssssssssssssssssssessessssses | neveens | oo | evneerenins | voeees 2FE]| .. ....99,025 |...138.334 92,063 (1141) [ o | e | s 7.500 02/26/2013. | 04/01/2031.
501044 DC 2 |KROGER CO....coovvvirriririririieiiesieeiesissiiesissssessessssssssesssssssessesssssssssses | covnnee | o | eveverenes | vevees 2FE| o 52,463 |...105.332 50,000 (TTT) | v e [ 3.500 03/01/2016. | 02/01/2026.
52107Q  AJ 4 |LAZARD GROUP LLC......oosviiriiiiieriniiciinsiseresineiesissiessesiessenssssessssseneninne | veveene | oo | eveeererons | voeees 2FE ....99,400 |...110.100 .110,100 99,448 A8 | s | e | s 4.500 09/20/2018. | 09/19/2028.
524660 AW 7 |LEGGETT & PLATT INC.....cvvumriririmririierinnniesisenesssesessensssenssesesssesssssessssnes | covnnee | o | veverirenes | vevees 2FE| .. ...19,993 |...101.938 | .... ...20,388 19,979 12 | s [ [ 3.400 12/08/2015. | 08/15/2022.
524901 AR 6 |LEGG MASON INC.......coomirmrirrrreriririmeriersissssenssssssssssssssssssenssesssssssssssssssnes | eovnees | o | sveverenes | vevens 2FE| oo 25,482 |..113.279 | oo 28,320 | oo 25,000 25,453 (L) ] SRR VTR IO 5.625 03/10/2017. | 01/15/2044.
525ESC  CB 3 |LEHMAN BROS........cvimiiiriiiieinnicierissiesisisisssesesssssesssssssssssssesssssenies | onvenee | oo | vervennere | vereenebZ [ vvveriviniirennnnnn 132 | 1.250 [ o165 [ 132 [, 132 | s e [ | | 5.400 08/04/2004. | 03/20/2020.
532457 AM 0 |ELILILLY. ...124.356 84,798 (TT1) | oo e [ 7.125 08/08/2003. | 06/01/2025.
53944X DM 4 [LLOYDS TSB BANK.......cccosmrumririrreineirsrinsinensssesensssssessssenssssssesssssssssssnens | seneees | G| vevvveronnee [ st IFE | . 24,563 | ... 97.969 24,759 A8 [ | e | s 2.800 08/14/2015. | 11/29/2024.
539830 AW 9 |LOCKHEED MARTIN CORP...... ..134.728 46,649 (201) [ overrrerinrcirens | eerreeiersnieeenines [ s 5.720 04/03/2013. | 06/01/2040.
548661 CL 9 |LOWE'S COMPANIES INC ...124.030 60,626 (A31) | cevereererineinens [ e [ e 5.800 11/27/2012. | 10/15/2036.
55262C AD 2 |MBIAINC ..101.125 74,449 49 | e | e | 7.150 08/27/2013. | 07/15/2027.
55262C  AF 7 [ MBIAINC.....coovirimriceieinerieiieseiesississesssessssssensesessssssessssssssensesssssssnssens | eeniees | oo [ evneevennns | ceeeFE | cveviinieinennnn 81,750 | oned 99.125 82,241 49 [ e | e | e 6.625 01/01/2001. | 10/01/2028.
55262C  AH 3 [ MBIAINC.....coiiiiiiniiciinicistieeesisiessssnsssiesssssssessessssssenssenssssssensnsinse. | evenes | o | vevvvenenens | eereedFE [ cvveneinennn 64,893 | il 99.750 65,000 | ..o [ | e [ | 6.400 06/25/2003. | 08/15/2022.
55616X AG 2 |[MACYS RETAIL HLDGS INC.......cccorerimierrinirrerierisreseisnineriesessesenisnine | cenvee | oo | vevivernnne | erenFE | i 46,641 | 91.804 49,054 1,612 [ o | e | s 5.125 05/04/2016. | 01/15/2042.
55616X AJ 6 |MACYS RETAIL HLDGS INC......cocvoerireririnirnerierineerssnssssisessenssesssenssnsene | sevvees | oo | vevverennee | eerei2FE | i 42,739 |, 80.428 47,775 3,351 | oo | e | e 4.300 07/28/2016. | 02/15/2043.
565849  AB 2 |MARATHON OIL CO..oovvrririiiiriiriieineisisssssiessessssesesssisssssssesssssssssesssssssene ..126.814 59,392 (565) | evvveererrieriiens [ e [ 6.800 02/14/2014. | 03/15/2032.
56585A AH 5 | MARATHON PETROLEUM CORP.........cccostumrimrrienirrireesessssssesiesesssesssens 1109938 | ..o 82,454 | .ooovvvcrinn 75,000 70,576 86 | overrereerininens [ e [ e 4.750 07/28/2016. | 09/15/2044.
573284 AJ 5 |MARTIN MARIETTA MATERIALS INC ..122.146 22,000 21,589 13 | e [ [ 6.250 10/08/2013. | 05/01/2037.
574599  AY 2 |MASCO CORP........ccccourmurires .. 122771 25,000 24,748 12 | s [ [ 6.500 10/08/2013. | 08/15/2032.
577081 AW 2 | MATTEL INC...cooovieriierieierissineiiesiseisessssisssssensssssssessssisssssesssssssesssnsenss | eonsees | oo | coneevnenne | eerendFE | i 209,614 | ..o 84.500 .169,000 | ....... 200,000 205,059 (2,332) [ oo | e | e 5.450 09/16/2013. | 11/01/2041.
582834 AP 2 |MEAD CORP ..137.592 ..50,000 54,050 (49) vern1.550 09/30/2013. | 03/01/2047.
583334 AB 3 | MEADWESTVACO CORP....... ...122.550 33,994 (A1) [N ISR DU 6.800 07/22/2014. | 11/15/2032.
589331 AC 1 |MERCK&CO ..120.481 16,115 (143) [ v e [ 6.300 07/01/2003. | 01/01/2026.
589331 AE 7 |MERCK & CO ...126.541 35,226 (23) ......5.950 01/01/2001. | 12/01/2028.
59156R BN 7 [METLIFE INC.....coooomrvrmrrrrireiiiniins ...115.746 51,809 (A1) [ s | e | e 4.050 08/30/2016. | 03/01/2045.
594918 AD 6 |MICROSOFT CORP... ...133.699 118,634 (292) | veveveverreineienns [ e [ 5.200 07/20/2009. | 06/01/2039.
594918 AQ 7 |MICROSOFT CORP... ..101.123 25,000 w2125 01/16/2018. | 11/15/2022.
604059 AE 5 |MINNESOTA MINING ...126.954 26,608 (194) [ v e [ 6.375 04/29/2003. | 02/15/2028.
605417  BY 9 | MISSISSIPPI POWER CO.......coouvimrimiirrrienirsissesessissssessesssssesssssssssesssenes ...104.311 49,112 22 | e | s [ e 4.750 11/10/2016. | 10/15/2041.
606822 AT 1 |MITSUBISHI UFJ FINL GRP.. ...103.497 50,000 oer.3.455 06/06/2018. | 03/02/2023.
606822 BA 1 |MITSUBSHI UFJ FINL GRP........... ...105.348 49,978 LS J USTUROIOR FOTURIORROOOR DO 3.761 09/25/2018. | 07/26/2023.
60871R  AD 2 | MOLSON COORS BREWING CO. ...109.062 50,115 ()] SSTRTRURIN IVRRIIN IOV 4.980 07/24/2015. | 05/01/2042.
61166W AN 1 | MONSANTO CO.....cceooriiiriririniissiiesiesissisnsisssisssiesissssessissssssssssssnnss | soveens | oo | eovnnivenne | ceenFE | i 49,602 | ... 97.933 49,570 20 [ v | e [ 4.200 04/07/2016. | 07/15/2034.
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615369 AC 9 |MOODY'S CORPORATION.......oevuuimmrimreientnenisseessrssssssenssessssessessssssssssnenes | weeees ...109.896 100,000 100,000 | evouvvenrrreriereeees [ e [ e | e | e 4875 |..... 4875 |FA.coooe| s 1,842 | oo 4,875 | 08/26/2013. | 02/15/2024.
617446 7Y 9 |MORGAN STANLEY......oiiiiiiriiiieiierinsiesesississsssssssssesssssseesssssssssesssssnnss | sevenes ...109.388 ..75,000 74,894 13 | s [ [ 4.350 06/29/2015. | 09/08/2026.
617482 4M 3 | MORGAN STANLEY SUBNOTE ...107.151 ..50,000 49,852 48 w4875 08/27/2013. | 11/01/2022.
620076  BA 6 |MOTOROLA INC......coiiiiiiiiiiiieiniiessie e nsssssienssines | eeveees .. 114.567 44,827 (159) | ceveveerrisrieens [ [ 6.625 04/03/2013. | 11/15/2037.
620076  BF 5 | MOTOROLA SLTNS INC......vvimiemirieriiieienirrissessessessssenssesssssssessssssenssenens | soeees ...106.120 75,000 [ coooverrereerrrenenes | everierienereesnnes | v | e | ceend 4.000 08/26/2014. | 09/01/2024.
626717  AG 7 |MURPHY OIL CORP.......oocoriirinrinriieriseinenisesnsssenssssesssssssssssssssssssssssss | eonsees | oo | ceneevnenne | eereneFE | v 75,782 | 92.000 75,000 .rn8.125 07/22/2014. | 12/01/2042.
63743F A6 3 |NATIONAL RURAL UTILITIES COOPERATIVE.........ccoonirerinrrneinnnnsnrnnseinns | eoveree [ oo [rvvriveiris | v IFE | ciiiiiinnn...50,000 | ... 99.025 ..50,000 50,000 [ oooverrirriirrinnies [ v | e [ e | o 3.000 08/15/2016. | 08/15/2029.
63743F  SH 0 |NATIONAL RURAL UTILITIES......coovmvieeereeissiensissiesieseisssss s | oevvens ...101.589 25,000 25,000 | covvrerireinnrenenens e | e | e | 3.500 12/20/2013. | 12/15/2024.
63743F  SL 1 [ NATIONAL RURAL UTILITIES.......cosiivirirriniernniscieississeesiseissssssenssnies | covenes ...104.362 25,000 25,000 [ oo [ e | e [ | 3.500 01/17/2014. | 07/15/2024.
B4110L AN 6 | NETFLIX INC.....cviiririeirriiiieriesicsienieeiessesssiessesisesssssessssessensssssssssenns | sorenes ...102.500 100,000 100,000 | ovouveerrierierienes [ e [ e | e | e 4.375 12/13/2017. | 11/15/2026.
651639  AM 8 | NEWMONT MINING CORP.........ccovrumiririreireeinsisessesiesisessssisssssssssessssssas | soeees N [ 2FE| .. ....26,633 |...132.442 26,621 (LG TN VRN IOV 6.250 07/09/2014. | 10/01/2039.
65334H  AE 2 [NEXEN INC....oooiiiiriritiinienicesicesssisssie st ssessesssesssssssns | cvvees Al | e 1FE| .. 77,093 |...127.722 76,729 (B8) [ .ovovevreeeerreris | eevrerinriirerinneis | s 5.875 09/16/2013. | 03/10/2035.
65339K 88 6 |[NEXTERAENERGY.......cooooniriiiiirierinenienienissessesssssssessessssssssssssssssssssnes | nevenee | oo | eevenernens | vovees 2FE| oo 25,000 |..... 25.520 25,000 [ coooverrireernninenns [ e | e | e | v 5.000 01/18/2013. | 01/15/2073.
655664 AR 1 [NORDSTROM INC......cooviuiirriiiiriiierinsieensieississsssssssessesssssssssessssssenssensens | vevvene | oo | evvneerenins | voeees 2FE| 92,757 | 97.774 100,000 7,250 | oo [ e [ 5.000 05/06/2019. | 01/15/2044.
665228 CB 6 | NORTHERN ILLINOIS GAS CO. [P [UUPOORN VR VPR IOV 1FE| .. 122412 49,681 29 | o [ s [ e 5.900 03/05/2009. | 12/01/2032.
665772  BQ 1 |NORTHERN STATES POWER.........ccocostiuiirnriiieieirsenissssesssesisseesessssessesssnens | covsees | o | oeeveneees | vevens 1FE ...126.634 29,392 B1 | o [ s [ e 6.500 05/03/2002. | 03/01/2028.
665772 CA 5 |NORTHERN STATES POWER - MINN......c.cecrivmiinrirmrierinreeerneisnsnsninserens | veveene | oo | evvvverenins | ovees 1FE| .. ..122.242 48,572 54 5.250 01/30/2009. | 07/15/2035.
670346  AH 8 | NUCOR CORP.......coouimriirneniesireesssissssessesssssessssssssssessessssesssssssssssssns | eonnees | 0 | svevsvenes | vevens 2FE| .. ..135.171 . 56,192 (206) | evevneerneeinernens [ e [ e 6.400 08/28/2013. | 12/01/2037.
681936 BK 5 | OMEGA HLTHCARE INVESTORS.......cccovimiriinriersineesnssrsissssensssseesensssens | veviene | oo | evseerenins | oeees 2FE| oo 50,577 |..108.793 | ..coovvrrriernnns 54,397 | v 50,000 50,000 | cvovvrviernnrrirerens v | e [ | 4.750 12/20/2017. | 01/15/2028.
69352)  AK 3 | PPL ENERGY SUPPLY LLC.....ccooirirrerreiirinirierieresensssisesssessesessessssssnenens | eovnees | o | sovererenes | vevens AFE .164,840 |..... 53.000 ....165,000 164,854 A | e | e | e 6.000 01/21/2014. | 12/15/2036.
694032 AT 0 |PACIFIC BELL.....ovuuiuriireiieiineeieeiesieisssieisessesessessssisssssesssessssssssisssssns | covnees | o | eoeersenes | vevens 2FE| .. .. 74,276 |...124.412 67,807 (1,061) [ oo | e | s 7125 07/01/2003. | 03/15/2026.
713448  BZ 0 |PEPSICO INC......coiiirinirierierieisissiiesiesissesssissssiessessssesssnssssssessesssens | covnnee | o | voveverenes | vevees TFE | i 49,738 |...113.821 49,771 /A [OOSR FOUPPOORSTORIOPNOPOR BRSO 4.000 07/28/2014. | 03/05/2042.
71647N  AF 6 |PETROBRAS GLBL FIN BV.....ccoiiiiirereerieneiieriesiseesssissssessessseessssissenes | sevees [ ST 3FE| .. ...104.100 24,836 A8 [ e | e | e 4.375 10/23/2014. | 05/20/2023.
717081 DE 0 |PFIZERINC....c.ooviiiiiiieiieisieiseeiesisssisissssssssssssssssessssssssssssssssssssssensenss | neviene | oo | svneerenns | soenes 1FE| .. ...117.099 47,503 B1 | o [ e [ 4.300 09/19/2013. | 06/15/2043.
718172 AM 1 | PHILIP MORRIS INTL INC....ccoouirirriririirireinerisesiesiesssseesesssesssensenssssessnees. | eevsees | o | vveverenes | vevens 1FE ...110.601 51,201 (< TN INURRIN IOV 4.375 03/26/2013. | 11/15/2041.
718507  BK 1 | PHILLIPS PETE DEB.......cooviieiiiieieireiiseiineeieeisseisssssssssesssessssessssssssssesssnens | covnees | 0 | oeevsneees | vevens ...131.583 46,334 (106) | eveveererereirees [ eerereeiseiseiiienes [ s 7.000 02/09/2009. | 03/30/2029.
718546  AH 7 |PHILLIPS 66............... ..134.767 152,786 (B18) | cevermerrrirriiens [ e [ e 5.875 04/03/2013. | 05/01/2042.
724479 AJ 9 |PITNEY BOWES INC.....ccooeriiiriieineiiseineeieeiseissessssssssessessssssssssssssssssnnns. | eovsees | oo | coneevnnene | eereneFE | i 149,357 | 93.000 150,000 198 | oo [ e [ e 4.625 03/21/2014. | 03/15/2024.
72650R AR 3 | PLAINS ALL AMER PIPELINE ..117.909 59,371 (332) ......6.650 08/28/2013. | 01/15/2037.
742718  BH 1 |PROCTOR & GAMBLE.... ..122.207 51,387 (RLC70 ) ST ORI BN 6.450 01/01/2001. | 01/15/2026.
74348Y  DZ 1 |PROSPECT CAPITAL CORP.......coerirnririirerieisrinrinerssineierssisssenssesssnssssssonns. | eovenee | oo [rvvriveines | venn2FE | v 25,002 | ..o 99.480 24,995 0 5.750 11/30/2016. | 05/15/2031.
743862 AA 2 |PROVIDENT COMPANIES INC..... 123559 | i 9,885 | . 8,000 | 8,563 (108) v 1.250 09/10/2013. | 03/15/2028.
74432Q AH 8 |PRUDENTIAL FINANCIAL INC NOTES ...120.090 48,365 105 [ v | e [ 5.400 10/12/2011. | 06/13/2035.
74432Q AQ 8 |PRUDENTIAL FINANCIAL INC NOTES ...135.386 48,871 (510 I RN PRI YOO 5.700 12/06/2011. | 12/14/2036.
74432A YV 6 |PRUDENTIAL FINANCIAL INC.....ovvorrierirererieisesesrisesiesssssssssssssssssssnsssensss | covves | oo | evviveriens | coee IFE | eiiiiiiiennnnnn.50,000 | ... 98.924 50,000 ....4.600 09/30/2014. | 09/15/2044.
74432A  YY 0 |PRUDENTIAL FINANCIAL INC ...100.294 50,000 [ oooverririiniinnis [ e | e [ [ 4.050 11/21/2014. | 11/15/2034.
747525 AJ 2 |QUALCOMM INC ...118.639 50,000 (791) 4.650 02/11/2019. | 05/20/2035.
779382 AR 1 |ROWAN COMPANIES INC......cooomrrrrrireinerineineriesisseessssisssssssssssssesssssssssesnns | ensees | oo | ceneevnenne | eereneDFE | it 50,089 | oo 63.000 31,500 (18,500) (6) o 4750 05/27/2015. | 01/15/2024.
78008S LB 0 |ROYAL BANK CANADA..........ccocommrimrinenrinniinsinnsssnssssssssssssssssssnssssssnssns | venveee | A ] veiveviiee [ e TFE | i 24,750 |, 99.179 25,000 | oo [ | e [ | 3.000 02/18/2015. | 10/19/2034.
78010X AE 1 |ROYAL BANK OF SCOTLAND PLC......couirerrmerimnireerenisessesssenssssessessssens ..102.232 49,976 35 5.624 01/01/2011. | 08/24/2020.
78387G  AM 5 | SBC COMMUNICATIIONS..... ..123.997 84,442 (A31) | cevereereeineieens [ e [ 6.450 07/08/2013. | 06/15/2034.
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78390X AC 5 [SAICINC.....ccccmvrrnnee 108916 | oo 54,458 | 50,000 50,000 | evvurererierireenens [ eerrrinnrnenieninee | e | e | e 5.950 |...... 6.118 12/18/2013. | 12/01/2040.
T8442F  AZ 1 [SLM CORP......c.coviiieirrirrinnissnnisierssessssssesssssssssssesssssssessssssssenssssssssens | eonene | oo [osrineeren | verenFE | v, 38,800 | ... 86.000 ..40,000 40,000 5.625 07/30/2003. | 08/01/2033.
78490F  EA 3 | SLM CORP.....coiviericerieieiiesiessiseeissiseessesssssssensessssssssssssssssessesssssssssens | nonves | oo | vevivevnnee | corseFE | 30,000 | .o 84.031 ..30,000 30,000 w4700 06/26/2003. | 12/15/2028.
78490F  EN 5 [SLM CORP......cocovriiiriciricinnieieissienssisseesisssssssienssssssensssssssesssenssnnns | conenee | oo [oencneinen | verenFE | riiiiiinn. 30,000 ..o 87.604 30,000 [ oo [ e | e [ [ 5.300 07/17/2003. | 12/15/2028.
T8490F  SL 4 [ SLM CORP......covivierirceiiririeriessienienisseessesssssssensenssssessssssssssessensssssssssens | vonves | oo | veviverennee | coreeFE | 25,000 |, 80.748 . 25,000 5.500 02/10/2005. | 03/15/2030.
803111 AM 5 | HILLSHIRE BRANDS (SARA LEE).... 115712 ..50,000 52,316 (118) .rn8.125 05/03/2012. | 11/01/2032.
808626 AG 0 | SCIENCE APPLICATIONS. ...102.500 ..50,000 50,000 [ oooverrerriinrinnies [ e | e | e | o 5.500 09/30/2014. | 07/01/2033.
824348 AL 0 | SHERWIN-WILLIAMS CO ...125.496 50,000 50,139 [(CIC) ) ETRUURTRON IV IO 7.375 05/15/2009. | 02/01/2027.
832696 AB 4 | SMUCKER COMPANY. ...102.581 25,000 | oo [ | e [ | v 3.500 09/13/2013. | 10/15/2021.
837004 BW 9 |SOUTH CAROLINA ELECTRIC & GAS......ccovvmiriririiirinerierieresnseississiiens | wevenes ..127.973 39,431 B2 | coveereerenrinnis [ s [ e 5.800 05/24/2004. | 01/15/2033.
837004 BX 7 |SOUTH CAROLINA ELECTRIC & GAS.......covivieririerinieseiiesieeisseesssisessens | soveees . ...125.535 47,171 149 | oo [ s [ 5.300 08/27/2003. | 05/15/2033.
842400 FC 2 | SOUTHERN CALIFORNIA EDISON........coevirurinimriniiieriereneessnissisnesieninns | eevnnee | [ vvevirenens | vevens 1FE| .. ..121.638 | .... . . 25,551 (21) 5.625 07/20/2009. | 02/01/2036.
84265V  AE 5 | SOUTHERN COPPER CORP........covcoirrrriirierirerereesseissnssessenssessssenssssssenss | sevenee | oo | eevenernens | vovene 2FE L A33.544 | 69,443 | ..oovivcriens 52,000 52,326 ()1 [FSSESRTURUSRI ISPSRIRRTN DO 6.750 09/30/2013. | 04/16/2040.
84265V  AG 0 | SOUTHERN COPPER CORP......cccsiuririiirireriersnineiersniesessssssssssssensssssesenes | eovenes | oo [ sovsveniinns | vevenn 2FE ...115.099 ..28,775 25,000 23,777 26 | oo | e [ s 5.250 07/28/2016. | 11/08/2042.
843646  AJ 9 | SOUTHERN POWER CO.......oovvirrereiirierieriseesesissssesiessssessesssssssessesssnes | eovnees | | vovevererens | vevens 2FE| .. ..114.298 114,298 100,000 100,000 | ovouveerreerierirenes [ e | e | e | e 5.250 08/26/2013. | 07/15/2043.
857477 AL 7 | STATE STREET CORP......cevuiiriireiciineieitseiseissssssssssssssssssssssssssssnsnss | connees | o | oeevineees | vevens 1FE ...103.192 25,000 24,978 10 | e [ e [ e 3.100 11/17/2014. | 05/15/2023.
866930 AG 5 | SUNAMERICA, INC......ccoviriiiiiriieiiieiesisisssssesssssesessssesessssssssssnssesensans | nevvene | oo | evseerenins | soenes 2FE ...108.709 25,000 24,488 16 | v [ [ 5.600 01/31/2005. | 01/31/2097.
86765B  AM 1 | SUNOCO LOGISTICS.......ooveerirrerrimeireessessessensesessessssssssssssssessssssssssnnes | vevenee | oo | eevessrnens | wovees 2FE| .. ..24672 | ... 99.045 25,000 110 | oo [ eveereeineierinens [ e 4.950 07/28/2016. | 01/15/2043.
86765B AN 9 [ SUNOCO LOGISTICS PRTNRS.......ccoviirrrieirireierieiessssisissnsssssssssensssssnes | coveres JO0 PR IOV 2FE | cooieris 24,996 |...105.169 25,000 [ (SOOI (PORRROROR BRPOR 4.250 06/29/2015. | 04/01/2024.
87425E  AK 9 | TALISMAN ENERGY.......ovvurimirieriririenierissesesssssisessesssssessssessssesssesssesesns. | coveons Al | e 2FE| .. ...48,928 |...112.012 48,440 (107) | cevereererirerrens v [ 6.250 11/05/2014. | 02/01/2038.
87612E  AK 2 [ TARGET CORP......cctviiiririicintireresiseienisissssierssseienississsessssssssessensnns | covenes | oo | sovsveniinns | cevene 1FE| .. ....23,525 |...140.311 23,939 52 | i | e [ e 6.350 04/29/2009. | 11/01/2032.
87612E  BA 3 | TARGET CORP.....ccooiiviritiriinsiesienicesseisssiesiesesessssssssssssessesssensens | vevenee | oo | eovessnnens | ovens TFE | i 49,695 |...114.393 50,000 49,728 /A [OOSR FOUPPOORSTORIOPNOPOR BRSO 4.000 10/23/2014. | 07/01/2042.
88163V AD 1 |TEVA PHARM FINANCE LLC.....co.oiiirinrieiierieenensssisessesssssssenssssssnsenins | sevenne | oo | eevensrnens | vovens 3FE ...56,644 |..... 93.250 ...46,625 50,000 55,495 (215) | cevereererrneinens [ e [ 6.150 12/18/2013. | 02/01/2036.
886546 AD 2 |TIFFANY &COSR....... ...130.186 .130,186 101,188 (1,532) [ oo | e | e 4.900 12/18/2017. | 10/01/2044.
887317 AW 5 | TIME WARNER INC NEW................ ...101.688 25,000 A [ e | e | s 3.600 02/10/2017. | 07/15/2025.
88732 AU 2 |TIME WARNER CABLE INC.. ..126.715 59,114 (271) | ceveeeereeeneieens [ [ 6.750 03/26/2013. | 06/15/2039.
891906 AB 5 |TOTAL SYSTEM SVCS INC.. ...104.163 75,000 [ coooverrerieinninnnes [ eeverierierenneinnes | v | e | 3.750 04/14/2014. | 06/01/2023.
893830 AF 6 | TRANSOCEAN INC......cocosveirrrmrinerierineinenrssnissnsesiesessesssssisssssssssssssesssnsenss | eonsees | G conevnenine | eeendBFE | 207,531 | .o 77.500 135,625 (63,846) (1,539) [ oo | cevrneineiieriseenns | e 7.500 02/14/2014. | 04/15/2031.
893830 AT 6 | TRANSOCEAN INC.... revrnreensensessssnsnessssssnes | e | G i | eeBFE | i 27,654 | L 71.000 17,750 (9,473) (67) ......6.800 09/05/2014. | 03/15/2038.
912920 AC 9 |U S WEST COMMUNICATIONS INC ...100.450 85,000 | .vovvriererieriienens [ errrrrierssinnins | e | e | av 6.875 09/17/2013. | 09/15/2033.
912920 AG 0 |US WEST COMMUNICATIONS INC ...101.600 32,000 | oo e | e [ | 7.125 11/07/2013. | 11/15/2043.
91912E  AA 3 |VALESA .. 117.376 49,653 7 5.625 11/17/2014. | 09/11/2042.
91913Y AL 4 |VALERO ENERGY CORP.. ..132.254 106,781 (232) | cevereereeineinees [ e [ 6.625 09/19/2013. | 06/15/2037.
920253 AF 8 | VALMONT INDUSTRIES INCORPORATED ...102.040 49,543 LY 725 [N INVORRTRORTR IOV 5.000 04/10/2017. | 10/01/2044.
920355 AJ 3 |VALSPAR CORP/THE.... ...104.942 50,179 (201) w8400 11/01/2016. | 02/01/2045.
92343V BS 2 |VERIZON COMMUNICATIONS... ...133.638 55,791 (272) [ v e [ 6.400 09/30/2013. | 09/15/2033.
92344W  AB 7 | VERIZON MARYLAND INC ..113.675 103,243 88 5.125 06/19/2003. | 06/15/2033.
925524 AV 2 |VIACOM, INC ...119.460 25,000 24,632 55 ......5.500 04/16/2004. | 05/15/2033.
92553P AL 6 |VIACOM INC NEW ..102.518 25,000 24,752 B | e [ s [ 4.500 07/28/2014. | 02/27/2042.
92553P AP 7 |VIACOM INC ...105.756 44,910 12 | e [ [ e 4.375 12/08/2016. | 03/15/2043.
92553P AR 3 |VIACOM INC NEW. ...101.449 25,000 25,000 9 3.250 02/15/2015. | 03/15/2023.
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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
92857W BD 1 | VODAFONE GRP PLC 07488 | 53,744 | oo 50,000 49,227 18 | e [ e [ e 4.375 |...... 4.482 09/05/2014. | 02/19/2043.
92976G  AJ 0 | WACHOVIA BANK NOTES ...144.802 .108,602 ..75,000 75,000 [ oo [ v | v [ e | o 6.600 12/11/2007. | 01/15/2038.
929903 AM 4 |WACHOVIA CORP SENIOR NOTES. ..127.343 95,507 ..75,000 75,000 [ cooovererereerrrinenns | vermerieseensnnes | erversersessenns | e | v 5.500 . 10/27/2011. | 08/01/2035.
931142 CB 7 | WAL-MART STORES, ..129.421 ...90,595 68,679 68 5.250 |...... 5.523 04/29/2009. | 09/01/2035.
931427 AQ 1 |WALGREENS BOOTS ALLIANCE ..101.744 101,744 100,000 326 | o | v | s 3450 |...... 3.490 12/20/2017. | 06/01/2026.
947075 AP 2 | WEATHERFORD INTL LTD 1108500 | .oovvvviienen3,255 | 3,000 | e 3,000 ....11.000 |....11.000 12/16/2019. | 12/01/2024.
94973V AX 5 [WELLPOINT INC.....cooovrvriirnrirrireriiinns ..102.514 25,000 | oo [ | e [ | 3125 |...... 3.3717 07/02/2018. | 05/15/2022.
94973V BJ 5 [WELLPOINT INC ...104.847 25,000 | covvrerireinnrenenens e | e | e | 3.500 |...... 3.511 11/12/2014. | 08/15/2024.
94974B  EV 8 |WELLS FARGO & CO ...103.245 50,000 | cvovvrriernrrneirerens v | e [ | v 4.600 |...... 4.600 04/11/2011. | 04/01/2021.
94974B  FJ 4 |WELLS FARGO & CO................ ...103.564 24,914 24 | o [ s [ 3450 |...... 3.560 05/02/2014. | 02/01/2023.
94986R KV 2 |WELLS FARGO & CO....ccovvvrrrirrireirnnriinsrienienissesssssisssssssessssessssssssesssssinss | anvieee | oo [ eovnenvennes | coned TFE | 50,192 | i 99.015 50,000 | evvurererrerirneirnens [ eerireinerenienines | e | e | s 3.000 |...... 3.638 12/12/2017. | 08/02/2027.
959802 AH 2 |WESTERN UNION CO... ..113.838 175,529 | oo [ s (11,418) [ oo [ e [ e 6.200 |...... 6.131 09/17/2013. | 11/17/2036.
959802 AM 1 |WESTERN UNION CO....... ..111.246 124,292 | oo [ s (14,492) 6.200 |...... 6.449 11/07/2013. | 06/21/2040.
959802 AU 3 |WESTERN UNION CO....... ...102.935 50,000 [ .oooverrirriiniinnis [ e | e [ e [ 3.600 |...... 3.666 06/06/2018. | 03/15/2022.
969133 AK 3 |WILLAMETTE INDS, INC ...126.304 25,630 (142) | cevereererirernens [ v [ s 7.850 |...... 7.072 01/01/1998. | 07/01/2026.
969457 BD 1 |WILLIAMS COS INC ...133.169 85,166 (L)) [T ORI PP 7.750 |...... 6.008 03/31/2014. | 06/15/2031.
969457 BM 1 |WILLIAMS COS INC ..143.843 30,812 (310) | cevermerrririirens [ e [ 8.750 |...... 6.048 05/12/2014. | 03/15/2032.
976656 BW 7 |WISCONSIN ELECTRIC POWER CO . ..128.377 74,931 11 | s [ e [ e 5.625 |...... 5.940 09/10/2003. | 05/15/2033.
984121 CB 7 | XEROX CORPORATION......ovririrriiirerininiressersssssiesssssssssenssssssssssssssssnssense | nevvene | oo | svsverenns | soenes FE| e 114,852 |...105.500 113,064 (BB0) [ eerarererrrrrerens | cerrerierrnnreeerines [ 6.750 |...... 5.236 03/26/2013. | 12/15/2039.
984121 CL 5 | XEROX CORPORATION BOND..........ovuurrirrermrineimicnsenereessessssssenssenssssesnnes | eevneee | o | vverereres | vevens 3FE ..39,699 | ..... 92.263 39,750 11 ] s [ [ e 4.800 |...... 4.860 04/28/2015. | 03/01/2035.
98956P  AG 7 |ZIMMER HOLDINGS INC.....coostiiiiiinniiiniissiseissssissnsssnsssnsssssssnssssesssnssensssssnes | oenenne | oo | svssnrnnns | s 2FE| .. ....24,235 |...101.652 . cien.25,000 24,993 X[ RN [PORRRRIR IR 4.496 | ... 4.250 |FA....... ...401 04/05/2017. | 08/15/2035.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. ...........ewieiriiiiiiiiiesisisisssiessn s | eoveneenes 16,188,627 XXX | e 17,341,395 | e 15,490,658 | .......... 15,869,931 | .oooee. (165,675) | cvvovveee (39,633) 0 0 XXX XXX XXX [ s 205,003 XXX XXX
3899999. Total - Industrial & Miscellaneous (UNaffiliated). ... ererireririsiisisrieriiesesenssssisssrssssss s ssssssssenes | eoensnnees 16,188,627 XXX | 17,341,395 | e 15,490,658 | .......... 15,869,931 | ..ovveen. (165,675) | cvvovvees (39,633) 0 0 XXX XXX XXX | s 205,003 XXX XXX
Hybrid Securities - Other Loan-Backed and Structured Securities
38143V AA 7 | GOLDMAN SACHS GROUP INC.......ceveuirirrimerierimnesseeserssssssenssenesseessssssnnes | nevenee | oo | eevevernens | vovens K ol = I 48,849 [..129.922 | ....ccvvvvrennnnd 64,961 | ..ooovvvrcriens 50,000 49,104 36 | o [ s [ e 6.345 |...... 6.538 |FA....... 11/29/2010. | 02/15/2034.
40428H  PB 2 [HSBC USAINC.......ccoooiiiiiiiiiiniiiieiiniciississicsssssisssnssssisssssssssssssssssssnsnns | wonnies | ae | ooveensiens | soveas TFE| i 49,988 |...102.097 ..51,049 50,000 | ..o s | | | s 5.000 |...... 5.003 |MS...... 04/11/2001. | 09/24/2020.
4599999. Hybrid Securities - Other Loan-Backed and Structured SECUMEIES. .......oviirririreiiiieieiesississisissisesess s .98,837 XXX 116,010 | ..o 100,000 | oo 99,104 | oo 0 36 0 0 XXX XXX XXX XXX XXX
4899999,  Total = HyDI SECUMHIES. ....vrreurrsierseresseis e ssss ettt | nnisssnsenssens 98,837 XXX | s 116,010 | .o 100,000 | i 99,104 | oo 0 36 0 0 XXX XXX XXX XXX XXX
Totals
7699999.  Total - ISSUET OBlGAHONS........verressereseiessers e esess s sess sttt | eeeniienes 17,258,882 XXX | s 18,517,641 | ........... 16,463,858 | .......... 16,928,243 | ...........(165,675) | ..o (46,026) 0 0 XXX XXX XXX XXX XXX
7799999. Total - Residential Mortgage-Backed Securities. 281,778 XXX ..298,317 0 0 0 XXX XXX XXX XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities... .98,837 XXX .116,010 ....99,104 36 0 0 XXX XXX XXX XXX XXX
8399999,  Grand TOtAl - BONGS..........cuureereiereiireireeseeieciie sttt ssisnssssniasinns | oeesieses 17,639,497 XXX 18,922,120 17,325,664 | ..........(165,675) | ........... (45,990) 0 0 XXX XXX XXX XXX XXX




Annual Statement for the year 2019 of the Czech Catholic Union

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

L3

1 2 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
Current Year's nation
F Rate per Unrealized Other-Than- Total Foreign and
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange Admini
ei| Numberof Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/A.C.V. Change in strative 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. Symbol | Acquired
Industrial and Miscell (Unaffiliated) Perpetual Preferred
74460W 62 8 |PUBLIC STORAGE 4.875% PFD.......cccovvviirinerneiisnnsinerssiseiensssssesnsnes | wovnvene | ver | cevene 2,000.000 |..cocovrrerivrnee | 0ei25.000 | ..cooceener50,000 | ......25.700 | ........co..e...51,500 | oo 50,000 L0 09/05/2019.
74460W 59 4 |PUBLIC STORAGE 7.70% PFD... 2,000.000 50,000 0 11/05/2019.
82981 80 2 |SITE CTRS CORP......covivtirriiriniiersisiesisersssseienssiseeesisenssssssenns | eonsiene | vee | oevines 1,000.000 |....cccooceurvenr | +...25.000 | ..........c......25,000 | ......25.360 | ..................25,360 | ........ 25,000 [ .ooveiiiiiiies | e 1,563 .0 03/26/2013.
949746 72 1 [WELLS FARGO & CO.....oviviiiiiiniiiisisniisrsnissienississssnisessnsssssenssnenees | wosnnene | ver | covee 1,000.000 AT0 | i 25470 | 25,000 | v [ s 1,281 .0 11/13/2012.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 150,000 XXX 150,000 0 2,844 0 0 0 0 XXX
8999999, Total - Preferred SEOCKS. ..........vririieriririeiisiscierssissiesis e annesesssssnes 150,000 XXX 150,000 0 2,844 0 0 0 .0 XXX
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

AF

1 2 Codes 6 Fair Value Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 11 12 13 14 15 16
Current Year's
F Rate per Unrealized Other-Than-
or Share Used to Nonadmitted Valuation Temporary Total Change in Total Foreign
ei|  Number of Book/Adjusted Obtain Fair Amount Received|  Declared but Increase Impairment BJ/AC.V. Exchange Change Date NAIC
CUSIP Identification Description Code |gn Shares Carrying Value Value Fair Value Actual Cost During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | Designation
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00206R 10 2 |AT&TINC 650.000 .25,402 39.080 25,294 1,020 ..4,963 4,963 .| 10/04/2016.
022098 10 3 |ALTRIA GROUP INC.....coouiireimrireiieiiieiiesissiseessesses s ssssssssssssssesssssssssinns | svsneees 200.000 9,982 14,624 648 .1 12/13/2017. ..
30231G 10 2 |EXXON MOBIL CORP.......covvvirriimirisrisessisssiesss s | aevsions 100.000 6,978 8,432 343 .| 04/05/2017. | ..
345370 86 0 |FORD MOTOR COMPANY NEW.. 1,235.000 ...11,486 15,760 41 .| 12/01/2016.
369604 10 3 | GENERAL ELECTRIC COMPANY s | s 400.000 12,441 172 .| 06/29/2016. | ..
929740 10 8 |WABTEC (GE TRANSPROTATION SPINOFF AND MERGER..........cccoooimmmiiimnniiiinnies [ o 2.000 156 1 .1 02/14/2019. | ..
717081 10 3 |PFIZER INC.....ciiiieceeceeceeseiesesisesi s | oo 400.000 15,672 13,634 576 .| 10/04/2016. | ..
842587 10 7 | SOUTHERN COMPANY ......cvumiiiiiiiiierirriiniissieseiiesiesessssss s isessesssssssssiensian | cesvees 300.000 19,110 15,353 738 10/04/2016.
G48833 11 8 |WEATHERFORD INTL.....ooiiiiciiiieiieseiieceiisesisesisesisessssssssnsssssesssssssnsenns | ceeveons 458.000 | ...coovvverriinnns 12,801 11,221 .1 12/31/2019. | ..
97382A 20 0 |WINDSTREAM ......coiomiiimiiiieiieesisesisessiessessses s | eeeies 19.000 2 [ 0090 |2 [ s 2 210 .1 07/17/2006. | ..
91325V 10 8 |UNITI GROUP INC.......oooimiimimiiiimiiisiiissisississsssis s | conneees 114.000 | oo 936 . 4,698 86 .(839) (1) ] 04/27/2015. | ...
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 106,989 XXX | e 106,989 121,615 4,545 15,113 | oo 1,564 | 13,549 | .o 0 XXX XXX
Common Stocks - Mutual Funds
112830 10 4 |BROOKFIELD REAL ASSETS........ooiiiireiiireiieceeieseiiesesiesesisesesiesessssssessssessssinss | coeeenes 1,641.000 | ....ccoovvrnneene 35,035 | .........21.350 | ..o 35,035 46,845 3,592 LBTAN | | e T4 | s 03/25/2013. | 2...cccovvvernene
19766 10 2 |COLUMBIA US GVT MTG FDS SER TR Il...ciiiveriiirieiireisnsiieseiseseiseseissneiinnes | coeeenes 12,437.811 | oo 69,278 | ...........5570 | oo 69,278 75,005 1,893 L2488 | | 2,488 |.. .| 10117/2012. | 1....
21924U 30 0 |CORNERSTONE TOTAL RETURN.......ccooiiiimiiriiiniiesiesiesesesssisssisseseenssinns | cnvveoas 18.000 198 2,169 39 (2) ] oo [ 2] .| 03/04/2009. | 1....
25155T 51 0 |DEUTSCHE MULTI STRATEGIC INCOME FUND.........coocosmiviiiriiniiiereieneeieceiiies | o 1,735.763 | oo 18,850 22,968 622 52 | e | e 1,152 06/16/1993. | 3.....ccovvveueee
354713 50 5 | FRANKLIN STRATEGIC INCOME FUND.........cocooiiiriiniiniiienienisisnsissieenieseseens | cevies 4,558.217 | oo 43,668 50,352 1,894 WAB9 | s [ 1,459 .| 09/04/2012. | 2....
67075A 10 6 |NUVEEN PREFERRED & INCOME FUND...........ccooocieiiciineiesiiseeiseneesenesisneiens | coeeeees 4,558.217 51,620 49,725 2,981 11180 | oo | e 11,180 .| 09/04/2012. | 2....
69346 10 6 |PGIM GLOBAL HIGH YIELD FUND.........coomviiiiiiiiiinniisssnns s | cvseenns 1,750.000 | .o 26,285 . 34,802 1,890 23675 | i | s 3675 | s 12/26/2012. | 1..covvvs
9499999. Total - Common Stocks - Mutual FUNdS...........cccccuiiiriiiniisiiisiciccsncssc i 244,934 XXX ....244,934 ....281,866 12,911 23,693 | .0 | 23,693 XXX XXX
9799999. Total - Common Stock 351,923 XXX .. ...351,923 ....403,481 17,456 38,806 XXX XXX
9899999. Total Common and Preferred Stock................cccocuuvurviiinriiiiniiianes 501,923 XXX | 505,633 553,481 20,300 38,806 XXX XXX
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SCHEDULE D - PART 3

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

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. it
38381B 72 3 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION.... . | | 02/12/2019........ JANNEY MONTGOMERY SCOTT... 50,000 50,000 131
0599999. Total - Bonds - U.S. Government.......... 50,000 50,000 131
Bonds - Industrial and Miscell
747525 AJ 2 |QUALCOMM INC.......oiiiiiiiiniieiecie et nssensnnens | sesesiseninnians 02/11/2019........ WELLS FARGO.. 50,791
48203R  AD 6 |JUNIPER NETWORKS INC 03/20/2019.. WELLS FARGO.. 104,882
655664 AR 1 |NORDSTROM INC 05/06/2019........ WELLS FARGO.. 92,750
345370 CA 6 |FORD MOTOR CO......covviirrririeinierinnieresiseiesseessesessessssesenesenes 06/06/2019........ JANNEY MONTGOMERY SCOTT.......cccovrerrrnrnns 115,715
959802  AH 2 |WESTERN UNION CO........ 07/25/2019........ WELLS FARGO.. 111,400 .
02209S BG 7 |ALTRIAGRPINC.......cccovvvvivrreririrans 09/24/12019........ WELLS FARGO.. 124,950 | oo 100,000 723
959802 AM 1 |WESTERN UNION CO........ 11/26/2019........ JANNEY MONTGOMERY SCOTT.......cccovverirrrnns 114,500 ..100,000 2,721
022098  BG 7 |ALTRIAGRP INC.....covvrerirririiiniianns 12/16/2019........ WELLS FARGO.. 123,250 ..100,000 2,136
947075 AP 2 | WEATHERFORD INT LTD....ccciiiiiiisisimisersnissisnsnsssessne s 12/16/2019........ WELLS FARGO.. 3,000 3,000
3899999. Total - Bonds - Industrial and Miscellaneous.. 841,238
8399997. Total - BONAS - Part 3. s 891,238
8399999, TOAl = BOMAS. ...ttt ersereses st ee st es st e8 £k 88 E 88 EE 8L E R 8 EE L £EEHEE R eEE 1 £E1eEEoEE LR f oL E R E LR E L LR E LR 891,238
Preferred Stocks - Industrial and Miscell; Perpetual Preferred
T4460W 62 8 | PUBLIC STORAGE..........coiiiiiiiiiiieiniieirieie e 09/05/2019........ WELLS FARGO.. 2,000.000 50,000 | ..o 50,000.00
74460W 59 4 |PUBLIC STORGAE 7.70% PFD 11/05/2019........ WELLS FARGO.. 2,000.000 50,000 | i 50,000.00
8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred. ..o 100,000 XXX 0
8999997. Total - Preferred Stocks - Part 3. 100,000 XXX | 0
8999999, TOtAl = PrEfEITEA SHOCKS. .. ...uvuurisresiisiiisiisse etttk SEE6 L0t E k£t 100,000 XXX ] 0
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
00206R 10 2 [ATET INC. oottt | | 09/13/2019........ JANNEY MONTGOMERY SCOTT.......cccovrvrrnrns 200.000 7,596 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TrAAEA. ........o.reerreiieiiiaiieiie cereieiseeee st sns e se s ses et ee st ses e et ees et ses et ee et ensensetsnnas 7,596 XXX | 0
Common Stocks - Industrial and Miscell (Unaffiliated) Other
929740 10 8 |WABTEC (SPINOFF OF GENERAL ELECTRIC) 02/25/2019........ JANNEY MONTGOMEREY SCOTT.............. 2.160 167 XXX
G48833 11 8 |WEATHERFORD INT LTD.....cuiiiieiiininnisissmesensnsssesenssnesseenssneses 12/16/2019........ WELLF FARGO.......ccovurue. 458.000 11,221 XXX
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other..........cccoiiiniiniiiiiniinicsiis 11,388 S 0
9799997. Total - Common Stocks - Part 3........cccoocvvivnrininns 18,984 XXX 0
9799999. Total - Common Stocks.........cewreecs 18,984 XX | 0
9899999. Total - Preferred and Common Stocks........ 118,984 XXX . 0
9999999. Total - Bonds, Preferred and Common Stocks 1,010,222 XXX e 12,152
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36205) ZD 0 |GNMAPASS THRU POOL.. .. | 01/15/2019. | CALLED 453 453 453 0 453 1 [T ISP (V1 IO 3 | 06/15/2024.
36202D 3G 4 |GNMAPASS THRU POOL.. .. | 03/31/2019. | CALLED (PARTIAL).. 47 47 47 0 47
36202D CC 3 |GNMA PASS THRU POOL.. .. | 03/31/2019. | CALLED (PARTIAL).. 72 72 1 0 72
36202E BU 2 |GNMAPASS THRU POOL.. .. | 03/31/2019. | CALLED (PARTIAL).. 56 56 .56 0 56
36202E EH 8 |GNMA PASS THRU POOL.. .. | 03/31/2019. | CALLED (PARTIAL).. 100 100 100 0 100
36202X DA 2 |GNMAPASS THRU POOL.. .. | 03/31/2019. | CALLED (PARTIAL).. 52 52 52 0 52
36206C SB 6 |GNMA PASS THRU POOL.. .. | 03/31/2019. | CALLED (PARTIAL).. 17 17 A7 0 17
36224Y QE 2 |GNMA PASS THRU POOL.. .. | 03/31/2019. | CALLED (PARTIAL).. 9 .9 9 0 9
362258 PP 7 |GNMA PASS THRU POOL.. .. | 03/31/2019. | CALLED (PARTIAL).. 28 28 .28 0 28
36290R 5P 4 |GNMA PASS THRU POOL.. .. | 03/31/2019. | CALLED (PARTIAL).. 85 85 .85 0 85
38374B 6B 4 |MULTICLASS CMO. .. | 03/31/2019. | CALLED (PARTIAL).. 504 504 504 0 504
38374B DJ 9 |MULTICLASS CMO. .. |..]03/31/2019. | CALLED (PARTIAL).. 146 146 146 0 146
38374K B8 5 |MULTICLASS CMO.....ccoievrvririeriererniisisirnienns .. | 03/31/2019. | CALLED (PARTIAL, 389 389 389 0 389
38374K LR 2 |GOVERNMENT NATIONAL MORT ASSN.. .. | 03/31/2019. | CALLED (PARTIAL).. 291 291 291 0 291
38374K NP 4 |GOVERNMENT NATIONAL MORT ASSN... .. | 03/31/2019. | CALLED (PARTIAL).. 335 335 335 0 335
38374K  TX 1 |MULTICLASS CMO .. | 03/31/2019. | CALLED (PARTIAL).. 956 956 956 0 956
38374L HA 2 | GOVERNMENT NATIONAL MORT ASS| ...| .. | 03/31/2019. | CALLED (PARTIAL).. 556 556 556 0 556
38374M  WZ 8 |MULTICLASS CMO........coovumviiirriirriicriiinniins .. | 03/31/2019. | CALLED (PARTIAL 615 615 615 0 615
38374X SX 4 |GOVERNMENT NATIONAL MORT ASSN.. .. | 03/31/2019. | CALLED (PARTIAL).. 596 0 59
383750 HQ 1 |GOVERNMENT NATIONAL MORT ASSN.. .. | 03/31/2019. | CALLED (PARTIAL).. 485 0 485
38375Q EY 1 | GOVERNMENT NATIONAL MORT ASSN.. .. | 03/31/2019. | CALLED (PARTIAL).. 475 0 475
38380Y YH 2 |GOVERNMENT NATIONAL MORT ASSN... .. | 03/31/2019. | CALLED (PARTIAL).. 1,490 0 1,490 .
38381B  Z2 3 | GOVERNMENT NATIONAL MORT ASSN .. | 03/31/2019. | CALLED (PARTIAL).. 1,080 0 1,080 N
38374M WZ 8 |MULTICLASS CMO. .. | 06/30/2019. | REDEEMED..... 245 0 245 B I 08/20/2035.
36202D 3G 4 |GNMA PASS THRU POOL.. .. | 06/30/2019. | CALLED (PARTIAL).. 66 66 .66 0 66
36202D CC 3 |GNMAPASS THRU POOL.. .. | 06/30/2019. | CALLED (PARTIAL).. 100 100 100 0 100
36202E BU 2 |GNMA PASS THRU POOL.. .. | 06/30/2019. | CALLED (PARTIAL).. 70 70 .70 0 70
36202E EH 8 |GNMA PASS THRU POOL.. .. | 06/30/2019. | CALLED (PARTIAL).. 120 120 120 0 120
36202X DA 2 |GNMA PASS THRU POOL.. .. | 06/30/2019. | CALLED (PARTIAL).. 54 54 54 0 54
36206C SB 6 | GNMA PASS THRU POOL.. .. | 06/30/2019. | CALLED (PARTIAL).. 17 17 17 0 17
36224Y QE 2 |GNMAPASS THRU POOL.. .. | 06/30/2019. | CALLED (PARTIAL).. 1 1 11 0 11
362258 PP 7 |GNMA PASS THRU POOL.. .. | 06/30/2019. | CALLED (PARTIAL).. 21 21 21 0 21
36290R 5P 4 |GNMA PASS THRU POOL.. .. | 06/30/2019. | CALLED (PARTIAL).. 126 126 126 0 126
38374B 6B 4 |MULTICLASS CMO. .. | 06/30/2019. | CALLED (PARTIAL).. 517 517 517 0 517
383748 DJ 9 |MULTICLASS CMO. .. | 06/30/2019. | CALLED (PARTIAL).. 128 128 128 0 128
38374K B8 5 |MULTICLASS CMO. .. | 06/30/2019. | CALLED (PARTIAL).. 546 546 546 0 546
38374K LR 2 |GOVERNMENT NATIONAL MORT ASS .. | 06/30/2019. | CALLED (PARTIAL).. 441 441 441 0 441
38374K NP 4 | GOVERNMENT NATIONAL MORT ASSN .. | 06/30/2019. | CALLED (PARTIAL).. 403 403 403 0 403
38374K TX 1 |MULTICLASS CMO .. | .. [ 06/30/2019. | CALLED (PARTIAL).......ooccmmmmmvivmmmncinnne || 1,228 | oo, 1,228 | oo 1,228 0 1,228 .
38374L HA 2 | GOVERNMENT NATIONAL MORT ASSN............. .. | 06/30/2019. | CALLED (PARTIAL, 590 590 590 0 590 B R .
38374X SX 4 |GOVERNMENT NATIONAL MORT ASSN............. .. | 06/30/2019. | CALLED (PARTIAL 602 602 602 0 602 B ORI ISR (V1 OO TSN
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38375) HQ 1 |GOVERNMENT NATIONAL MORT ASSN............. .| 06/30/2019. | CALLED (PARTIAL) 445 0 445

38375Q EY 1 | GOVERNMENT NATIONAL MORT ASSN.. ... |.. | 06/30/2019. | CALLED (PARTIAL).. 616 0 616

38380Y YH 2 |GOVERNMENT NATIONAL MORT ASS .| 06/30/2019. | CALLED (PARTIAL).. 1,555 0 1,555

38381B  Z2 3 | GOVERNMENT NATIONAL MORT ASSN.. .. | 06/30/2019. | CALLED (PARTIAL).. 7,666 0 7,666

36202D 3G 4 |GNMA PASS THRU POOL.. .| 09/30/2019. | CALLED (PARTIAL).. 53 0 53

36202D CC 3 |GNMA PSAA THRU POOL.. .| 09/30/2019. | CALLED (PARTIAL).. 104 0 104

36202E BU 2 |GNMA PASS THRU POOL.. .| 09/30/2019. | CALLED (PARTIAL).. 74 0 74

36202E EH 8 |GNMA PASS THRU POOL.. .| 09/30/2019. | CALLED (PARTIAL).. 124 0 124

36202X DA 2 |GNMA PASS THRU POOL.. .. | 09/30/2019. | CALLED (PARTIAL).. 264 0 264

36206C SB 6 | GNMA PASS THRU POOL.. .| 09/30/2019. | CALLED (PARTIAL).. 1 1 L 0 11

36224Y QE 2 |GNMAPASS THRU POOL.. .. | 09/30/2019. | CALLED (PARTIAL).. 6 6 6 0 6

362258 PP 7 | GNMA PASS THRU POOL.. .| 09/30/2019. | CALLED (PARTIAL).. 1 1 1 0 11

36290R 5P 4 |GNMA PASS THRU POOL.. .. |.. [ 09/30/2019. | CALLED (PARTIAL).. 29 29 22 0 22

38374B 6B 4 |MULTICLASS CMO.....oooocrrcorrrseerrssnirsssnernssne .| 09/30/2019. | CALLED (PARTIAL) 496 496 496 0 496

38374B DJ 9 |MULTICLASS CMO. .| 09/30/2019. | CALLED (PARTIAL).. 295 295 295 0 295

38374K B8 5 |MULTICLASS CMO. .. | 09/30/2019. | CALLED (PARTIAL).. 472 472 472 0 472

38374K LR 2 |GOVERNMENT NATIONAL MORT ASSN.. .| 09/30/2019. | CALLED (PARTIAL).. 406 406 406 0 406

38374K NP 4 |GOVERNMENT NATIONAL MORT ASSN............. | .. | 09/30/2019. | CALLED (PARTIAL).. 378 378 378 0 378

38374K TX 1 |GOVERNMENT NATIONAL MORT ASSN............. .. [ 09/30/2019. | CALLED (PARTIAL)......oooovemmvvvimsnnriivenns | | LT3 — LT3 — 1,165 0 1,165

38374L HA 2 |GOVERNMENT NATIONAL MORT ASSN... .| 09/30/2019. | CALLED (PARTIAL).. 629 629 629 0 629

38374X SX 4 |GOVERNMENT NATIONAL MORT ASSN.. .. | 09/30/2019. | CALLED (PARTIAL... 804 804 804 0 804

383750 HQ 1 | GOVERNMENT NATIONAL MORT ASSN.. .| 09/30/2019. | CALLED (PARTIAL).. 442 442 442 0 442

38375Q EY 1 |GOVERNMENT NATIONAL MORT ASSN.. .| 09/30/2019. | CALLED (PARTIAL).. 620 620 620 0 620

38380Y YH 2 |GOVERNMENT NATIONAL MORT ASSN... .| 09/30/2019. | CALLED (PARTIAL).....covvovcvcvvmirireeens | | 1908 | oo, 1,908 | oo 1,908 0 1,908

38381B Z2 3 |GOVERNMENT NATIONAL MORT ASS .. | 09/30/2019. | CALLED (PARTIAL)......oooommmmvivvmsmnriiiinne || 7568 | oo 7,568 | oovorrn 7,568 0 7,568

36202D 3G 4 |GNMA PASS THRU POOL .| 12/31/2019. | CALLED (PARTIAL... 68 68 68 0 68

36202D CC 3 |GNMA PASS THRU POOL.. .. | 12/31/2019. | CALLED (PARTIAL).. 103 103 103 0 103

36202E BU 2 |GNMA PASS THRU POOL.. .. | 12/31/2019. | CALLED (PARTIAL).. 51 51 51 0 51

36202E EH 8 |GNMA PASS THRU POOL.. .| 12/31/2019. | CALLED (PARTIAL).. 121 121 121 0 121

36202X DA 2 |GNMA PASS THRU POOL.. .. | 12/31/2019. | CALLED (PARTIAL).. 539 539 532 0 532

36206C SB 6 | GNMA PASS THRU POOL.. .. [ 12/31/2019. | CALLED (PARTIAL).. 23 23 .23 0 23

36224Y QE 2 |GNMA PASS THRU POOL.. .. | 12/31/2019. | CALLED (PARTIAL).. 13 13 13 0 13

362258 PP 7 |GNMA PASS THRU POOL.. .. [ 12/31/2019. | CALLED (PARTIAL).. 63 63 .63 0 63

36290R 5P 4 |GNMA PASS THRU POOL.. .. | 12/31/2019. | CALLED (PARTIAL).. 79 79 79 0 79

38374B 6B 4 |MULTICLASS CMO. .. | 12/31/2019. | CALLED (PARTIAL).. 438 438 438 0 438

383748 DJ 9 |MULTICLASS CMO. .. [ 12/31/2019. | CALLED (PARTIAL).. 216 216 216 0 216

38374K B8 5 |MULTICLASS CMO. .. | 12/31/2019. | CALLED (PARTIAL).. 460 460 460 0 460

38374K LR 2 |GOVERNMENT NATIONAL MORT ASS .. [ 12/31/2019. | CALLED (PARTIAL).. 297 297 297 0 297

38374K NP 4 | GOVERNMENT NATIONAL MORT ASSN .. | 12/31/2019. | CALLED (PARTIAL).. 282 282 282 0 282

38374K  TX 1 |MULTICLASS CMO - |-+ | 12/31/2019. | CALLED (PARTIAL).. N IR LTS N — LIS ) — 1,450 0 1,450 .

38374L HA 2 | GOVERNMENT NATIONAL MORT ASSN............. . [ 12/31/2019. | CALLED (PARTIAL).....oovsevvrrrercrererre, 441 441 441 0 441 N |

38374X SX 4 |GOVERNMENT NATIONAL MORT ASSN............. .. | 12/31/2019. | CALLED (PARTIAL)........ocovvvmrirrirnrinns 446 446 446 0 446 I I I (0 I TN T
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38375 HQ 1 |GOVERNMENT NATIONAL MORT ASSN............. .. [ 12/31/2019. | CALLED (PARTIAL) 0 287
38375Q EY 1 | GOVERNMENT NATIONAL MORT ASSN.. .. [ 12/31/2019. | CALLED (PARTIAL).. 0 363
38380Y YH 2 |GOVERNMENT NATIONAL MORT ASS .. [ 12/31/2019. | CALLED (PARTIAL).. 0 1,985
38381B  Z2 3 | GOVERNMENT NATIONAL MORT ASSN.. . | 12/31/2019. | CALLED (PARTIAL).. 0 6,442 .
0599999. Total - Bonds - U.S. GOVEMMENL.........coiierieeieieicireiseesenee e eeereesessesesssseeenees 0 0 (1 I 54,349 | ... 0
Bonds - All Other Government
3133T4 GB 6 |FEDERAL HOME LOAN MORTGAGE .. | 03/31/2019. | CALLED (PARTIAL).. 0 38
31358Q BR 5 |FEDERAL NATIONAL MORT ASSN... .. | 03/31/2019. | CALLED (PARTIAL).. 0 5
31358R BM 4 |FEDERAL NATIONAL MORT ASSN... ... |.. | 03/31/2019. | CALLED (PARTIAL).. 0 9
313580 MV 5 |FEDERAL NATIONAL MORT ASSN.........cccocuvunne .. | 03/31/2019. | CALLED (PARTIAL).. 0 44
31359F QL 5 |FNMA SEQUENTIAL .. | 03/31/2019. | CALLED (PARTIAL).. 0 42
313602 VN 1 |FEDERAL NATIONAL MORT ASSN... .. | 03/31/2019. | CALLED (PARTIAL).. 0 1
313921 Y8 5 |FEDERAL NATIONAL MORT ASSN... ...| .. | 03/31/2019. | CALLED (PARTIAL).. 0 85
31393X RL 3 |FEDERAL NATIONAL MORT ASSN......cccocnirnnnnee .. | 03/31/2019. | CALLED (PARTIAL) 0 281
3133T4 GB 6 |FEDERAL HOME LOAN MORTGAGE .. | 06/30/2019. | CALLED (PARTIAL).. 0 45
31358Q BR 5 |FEDERAL NATIONAL MORT ASSN... .. | 06/30/2019. | CALLED (PARTIAL).. 0 9
31358R  BM 4 |FEDERAL NATIONAL MORT ASSN... .. | 06/30/2019. | CALLED (PARTIAL).. 0 13
313580 MV 5 |FEDERAL NATIONAL MORT ASSN... .. | 06/30/2019. | CALLED (PARTIAL).. 0 58
31359F QL 5 |FNMA SEQUENTIAL .. | 06/30/2019. | CALLED (PARTIAL) 0 77
313602 VN 1 |FEDERAL NATIONAL MORT ASSN... .. | 06/30/2019. | CALLED (PARTIAL).. 1 X 0 1
313921 Y8 5 |FEDERAL NATIONAL MORT ASSN... .. | 06/30/2019. | CALLED (PARTIAL).. 115 115 0 115
31393X RL 3 |FEDERAL NATIONAL MORT ASSN .. | 06/30/2019. | CALLED (PARTIAL).. 365 365 0 365
31395L 4D 0 |FEDERAL HOME LOAN MORTGAGE.... .. 06/30/2019. | CALLED (PARTIAL)......covmrmmmvevvvviiisnenne | | T — 1,000 0 1,000
31395X EJ 0 |FEDERAL HOME LOAN MORTGAGE .. | 06/30/2019. | CALLED (PARTIA 0 0 0 (VI SOOI PR e
313602 VN 1 |FEDERAL NATIONAL MORT ASSN... .. | 07/25/2019. | MATURED.... 1 0 0 (1) LI PSS I 07/25/2019.
313374 GB 6 |FEDERAL HOME LOAN MORTGAGE .| 09/30/2019. | CALLED (PARTIAL).. M 1 e 0 4
31358Q BR 5 |FEDERAL NATIONAL MORT ASSN... .. | 09/30/2019. | CALLED (PARTIAL).. 6 6 6 0 6
31358R  BM 4 |FEDERAL NATIONAL MORT ASSN... ...| .. [ 09/30/2019. | CALLED (PARTIAL).. 8 8 8 0 8
313580 MV 5 |FEDERAL NATIONAL MORT ASSN.......cccvverernnne .. | 09/30/2019. | CALLED (PARTIAL).. 35 35 .35 0 35
31359F QL 5 |FNMA SEQUENTIAL .. | 09/30/2019. | CALLED (PARTIAL).. 42 42 42 0 42
313921 Y8 5 |FEDERAL NATIONAL MORT ASSN........ccccovoens .. | 09/30/2019. | CALLED (PARTIAL).. 88 88 .88 0 88
31393X RL 3 |FEDERAL NATIONAL MORT ASSN .. | 09/30/2019. | CALLED (PARTIAL).. 563 563 563 0 563
31395L 4D 0 |FEDERAL HOME LOAN MORTGAGE.... .. 09/30/2019. | CALLED (PARTIAL)......coovmrmmmmevvvviiisseene | | T — R — 1,000 0 1,000
3133T4 GB 6 |FEDERAL HOME LOAN MORTGAGE .. [ 12/31/2019. | CALLED (PARTIAL).. 61 61 .61 0 61
31358Q BR 5 |FEDERAL NATIONAL MORT ASSN... .. [ 12/31/2019. | CALLED (PARTIAL).. 12 12 12 0 12
31358R BM 4 |FEDERAL NATIONAL MORT ASSN... .| .. | 12/31/2019. | CALLED (PARTIAL).. 15 15 .15 0 15
313580 MV 5 |FEDERAL NATIONAL MORT ASSN........ccccooueunn .. [ 12/31/2019. | CALLED (PARTIAL).. 74 74 74 0 74
31359F QL 5 |FNMA SEQUENTIAL .. [ 12/31/2019. | CALLED (PARTIAL).. 86 86 .86 0 86
313921 Y8 5 |FEDERAL NATIONAL MORT ASSN... .. [ 12/31/2019. | CALLED (PARTIAL).. 98 98 .98 0 98
31393X RL 3 |FEDERAL NATIONAL MORT ASSN... .| 12/31/2019. | CALLED (PARTIAL).. 215 215 215 0 215 .
1099999. Total - Bonds - All Other GOVEIMMENL.........iiirriveviceissiirirssiiiiiiiinss eossseissssssssssssssssss s | 4532 | oo 4531 | o 4,531 0 (1) 0 4532 0

Bonds - U.S. Political Subdivisions of States
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227705 GE 4 |CROSWELL & LEXINGTON Ml......ccccovvoerriearnnenne .| 05/01/2019. | REDEEMED 25000 | ....... 0 05/01/2022.
572852 C8 2 |MARSHFIELD WI CORP PURP.. .1 09/20/2019. | CALLED... 30,000 |....... 0 03/01/2028.
34440T BS 1 |FOLSOM CORDOVA CA. .110/01/2019. | CALLED... 25,000 |....... 0 10/01/2029.
214381 JG 1 [COOK COUNTY IL S/D NO 099.. w | [ 12/06/2019. | REDEEMED....cccocoovvvevvccrmmssrmsciimeei | | 40000 | o 40.000 | oo 40702 | o 40,000 | oo 0 12/01/2025.
2499999, Total - Bonds - U.S. Political Subdivisions of States............cccc.cvvrriiiiris v | 120,000 | oo 120,000 | oo 121806 | oo 120,000 | covvvrvrreenn 0 0 0 0 0 XXX
Bonds - U.S. Special Revenue and Special Assessment
613549 KG 8 |MONTGOMERY COUNTY OHIO, .1 05/01/2019. | REDEEMED........coovvvvvrsnvnvirsssnnnvsssssnn | ol 40,000 | oo 40,000 | oo 40,000 | oo 10,000 | ovvoeveeeeeeeees | oo, 0 05/01/2039.
613549 KK 9 |MONTGOMERY CTY OH.... - 08121/2019. | CALLED.....oovvvvvvccevvvveessssssvsvreneens | 45,000 | 45,000 | 15,000 | oo 15,000 | covvvvvveeeeeeverens | coveeeeeeenenennnnnes 0 05/01/2039.
407837 CT 8 |HAMILTON OH WASTE WATER SYSTEM. .. | .. 112/19/2019. | REDEEMED 25.054 | ... (54) (54) 10/01/2039.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS............ coovecvvervvissiissississsisssisssssssssssssssssssssssssisscnss | 50000 | oo 50,000 | oo 50724 | oo 50,054 | cocovvvvernn) 0 (54) 0 (54) 0 XXX
Bonds - Industrial and Miscellaneous
416515 AV 6 |HARTFORD FINANCIAL GROUP... .1 01/15/2019. | MATURED........ooonrrrviinnnnrincnsiinnns 50,000 | cvvooeveeeeeeeees | oo 0 01/15/2019.
577081 AT 9 |MATTELINC .| 03/14/2019. | SOLD 25,000 |....... 0 10/01/2020.
69352) an 7 |PPLENERGY SUPPLY.........cccoooomrommmmeerrmnnnnnnns . 03/14/2019. | SOLD 50,000 | ... 0 12/15/2021.
05949Q BD 6 |BANC AMERICA. .1 03/31/2019. | CALLED (PARTIAL)......covvvevmmmmveisssniiisa | o231 o230 oo 230 | o, X T IO 0 03/25/2036.
263534 BG 3 |EIDUPONT . | 04/22/2019. | REDEEMED 82,700 (291) (291) 01/15/2028.
525ESC CB 3 |LEHMAN BROS .| 04/30/2019. | CALLED (PARTIAL).. 27 | e 2 IO B 0 03/25/2036.
05949Q BD 6 |BANC AMERICA.........ccccoviiiiriiieicnisriniei .| 06/30/2019. | CALLED (PARTIAL).. 103 103 L0 103 | oo 0 03/20/2020.
94707V AC 4 |WEATHERFORD .| 06/01/2019. | CODE 6 DEVALUATION.......coommmvvcimmmnn | i 24625 | oo 24,625 Y730 R S B 24,625 (24,625) 04/15/2022.
68389X AG 0 |ORACLE CORP.......cccooviririnrinniecininiinnins .1 07/08/2019. | MATURED........ovosvvvvvmimnnnvissssnnsisssssnn | 20,000 | coovrro 20,000 (33) 07/08/2019.
525ESC CB 3 |LEHMAN BROS .1 07/31/2019. | CALLED (PARTIAL).. 57 0 .| 03/20/2020.
525ESC  0S 9 |LEHMAN BROS .| 07/31/2019. | CALLED (PARTIAL).. 148 0 09/28/2037.
064159 DD 5 |BANKNOVASCOTIABC.... .| 08/05/2019. | CALLED. 25,000 0 01/30/2029.
690742 AD 3 |OWENS CORNING.............coovommmrrrrciiriirsirensrsss . 08/08/2019. | TENDER OFFER.. 26,452 0 12/15/2022.
55262C AH 3 [MBIAINC .| 08/29/2019. | CALLED... 35,000 0 08/15/2022.
55262C AH 3 [MBIAINC .| 08/29/2019. | CALLED... 12,000 0 08/15/2022.
55262C AH 3 [MBIAINC.....ccoocoiiiiriirecsceceereesenenas .1 08/29/2019. | CALLED 10,000 0 08/15/2022.
55262C AH 3 [MBIAINC. ..o .1 08/29/2019. | CALLED (PARTIAL)......ovvvemmmsmrvissmmneens | 7,000 0 08/15/2022.
55262C AH 3 [MBIAINC .| 08/29/2019. | CALLED (PARTIAL).. 28,000 0 08/15/2022.
03938L AQ 7 |ARCELORMITTAL.. [ 0813072019, | CALLED....oovsvvessvessvsessssessssssssnnsn | 25,704 | ... 148 08/05/2020.
05949Q BD 6 |BANC AMERICA .| 09/30/2019. | CALLED (PARTIAL).. 358 | o358 | o358 | 358 | e | e, 0 03/25/2036.
173070 S9 1 |CITIGROUP FDG INC +109/27/2019. | CALLED......ooovvvirsnnnrissssnnsisssssssiisans | 50,000 | .oe00rrer50,000 | vovrsesrrn50,000 | cvvveersssn 50,000 | oo | eeereeeseriessennes 0 06/27/2034.
94707V AC 4 |WEATHERFORD INTL LTD.... .1 09/30/2019. | CODE 6 DEVALUATION........cooommvvvciivennn | i i 8125 o 8425 8425 o 8,125 (8,125) 04/15/2022.
743862 AA 2 |PROVIDENT COMPANIES INC........c.coooovvvivnnen. .1 10/01/2019. | PARTIAL TENDER OFFER.. 2535 | 2000 | 2238 i 2471 | (15) (15) 03/15/2028.
525ESC CB 3 |LEHMAN BROS .| 10/03/2019. | CALLED (PARTIAL).. A0 | oo O o O i 8O 0 03/20/2020.
626717 AD 4 |MURPHY OIL CORP....oooocccccccerrererressesc oo .| 11/25/2019. | TENDER OFFER 52400 | oo 50000 | oo 49740 | oo 50.000 | 0 06/01/2022.
626717 AF 9 |MURPHY OIL CORP .| 111252019, | TENDER OFFER........ovmmmmvvivmmmnnisssnnn | 26,250 | .00rrri25,000 | vciiisnrn25,000 | oovvrricerssnn25,000 | oo | e 0 12/01/2022.
790849 AK 9 |ST.JUDE MEDICAL INC .| 12/11/2019. | SOLD 51,521 | o0 50,000 | ............ 47,780 | oo 48,056 | ....... 49 49 04/15/2043.
94707V AC 4 |WEATHERFORD INTLLTD.... .| 12/16/2019. | CODE 6 exchange.... 14,547 | oo 17,250 | o 87,250 | oo 17,250 | oo | eeveveeseeereer, 0 04/15/2022.
05949Q BD 6 |BANC AMERICA .| 12/31/2019. | CALLED (PARTIAL).. 129 0 03/25/2036.
525ESC  0S 9 [LEHMAN BROS........oosiviirreirriinniieseiiessninens .1 12/31/2019. | CALLED (PARTIAL).......ccovvvrrrierriicrenas 172 o i 0 09/28/2037.




Annual Statement for the year 2019 of the Czech Catholic Union

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

IA4E

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

F Current Bond

0 Year's Interest /
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3899999. Total - Bonds - Industrial and MiSCEllaN€OUS................cocvcervvieciiieriiiienis e v 508,419 (142)] ... 32,750 (32,892)] ... .0 587126 | o0 | . 21293 | ... 21,293 | ....... 21,809 XXX
8399997. Total - BOnds = Part 4...........oooiviviiiriiinriiiiii i s v 837,301 | ........844,826 | ........859312 | ............848954 | ..ot 0 | v (197)] 32,750 cernnnennnn:816,008 |0 [ 21,293 | .....c... 21,293 | ... 31,329 XXX
8399999. TOAI = BONGS......cooovvivisiiisi s s b | 837,301 | .........844,826 | .........859,312 | ...cc.......848,954 | .coooccovvcc0 | ovvrc(197) ] ..o 32,750 | ..o (32,947) [0 | i 816,008 | ...cccovvnnt 0] 21,293 | ... 21,293 | ....... 31,329 XXX
Common Stocks - Parent, Subsidiaries and Affiliates Publicly Traded

929740 10 8 |WABTEC | . ‘ 03/31/2019. | PARTIAL. ....vorirvrrrrrirerisisesesissiseseneenes 1 XXX o i i i, 0 11 [T I (L XXX

9299999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Publicly Traded.................ccooeievviiiinniiiiinniiiinsiniisssssissssssssssssssiissens | 1 XXX 0 0 0 0 11 0 0 XXX
9799997. Total - Common Stocks - Part 4 XXX 0 0 0 0 11 0 0 XXX
9799999. Total - COMMON SHOCKS. ..ot s XXX 0 0 0 0 0 . XXX
9899999, Total - Preferred and Common Stocks XXX 0 0 0 0 0 |0 0 [ 0 XXX
9999999. Total - Bonds, Preferred and Common Stocks. 837,312 XXX ..859,323 ..848,954 0 816,019 | o0 021,293 | 21,293 | 31,329 XXX
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1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16

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

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

NONE
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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
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.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement 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

NONE
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SCHEDULE DA - PART 1

ned December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Ow
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 1 14 15 16 17 18 19
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized BJ/AC.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest

NONE
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.J/A.CV. Accretion | Hedged ltems Exposure Entity end (b)

NONE
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SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Prior Year(s) | Current Year Hedge
Indicate Initial Cost of | Initial Cost of Effectiveness
Exercise, Strike Price, | Undiscounted | Undiscounted | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Description of Item(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or| Numberof |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d [ Increase Changein | (Amortization) | Termination | Value of | Termination -| Termination
Description for Income Generation or Replicated | Identifier (a) or Central_Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease B./A.C.V. / Accretion | Recognized | Hedged Item |  Deferred (b)

Total Written Options

TOTALS

NONE
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SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open December 31 of Current Year

Ticker
Symbol

Number of
Contracts

Notional
Amount

Description

Description of Item(s) Hedged,
Used for Income Generation or
Replicated

Schedule /
Exhibit
Identifier

Type(s) of
Risk(s)
(@)

Date of
Maturity or
Expiration

9

Exchange

10

Trade
Date

11

Transaction
Price

12

Reporting Date Price]

Fair Value

Book/Adjusted
Carrying Value

Highly Effective Hedges
15 16 17
Change in
Variation
Margin Gain
Cumulative Deferred (Loss) Used to
Variation Variation Adjust Basis of
Margin Margin Hedged Item

Cumulative
Variation
Margin for All
Other Hedges

Change in
Variation
Margin Gain
(Loss)
Recognized in
Current Year

20

Potential
Exposure

21

Hedge
Effectiveness
at Inception
and at Year-
end (b)

22

Value of One
(1) Point

NONE
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SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Change in Variation Margin 19 20
16 17 18
Hedge
Schedule / Type(s) Date of Indicate Exercise, | Cumulative Variation Gain (Loss) Gain (Loss) Used to Effectiveness at
Number of Description of ltem(s) Hedged, Used for Exhibit of Risk(s) Maturity or Trade Transaction Termination Termination Expiration, Maturity Margin at Recognized in Adjust Basis of Inception and at Value of One (1)
[Ticker Symbo| _Contracts Notional Amount Description Income Generation or Replicated Identifier () Expiration Exchange Date Price Date Price or Sale Termination Current Year Hedged Item Deferred Termination (b) Point

NONE
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Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

SCHEDULE DB - PART D - SECTION 1

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit
Master | Support Contracts with Contracts with
Agreement| Annex | Fair Value of Acceptable| Book/Adjusted Carrying | Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) | (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value < 0 of Collateral Exposure Sheet Exposure
1. Offsetper SSAPNo.64 e e | s
2. Net after right of offset per SSAPNo.64 ] s (O 0

NONE
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SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

1

Exchange Counterparty or Central Clearinghouse

2

Type of Asset Pledged

3

CUSIP Identification

4

Description

5

Fair Value

6

Par Value

7

Book/Adjusted
Carrying Value

8

Maturity
Date

9

Type of Margin
(,Vorlv)

NONE
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SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of December 31 of Current Year
This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108

CDHS Hedged Item Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Current Year Hedging
Fair Value Gain Current Year Increase Instruments'

Prior Fair Value |  Ending Fair (Loss) in Full Increase Change inthe | (Decrease)in Current Year Current Fair Hedge Gain

in Full Contract |  Value in Full Contract Cash | Fair Value Gain | Current Year (Decrease) in Hedged Item | VM-21 Liability Fair Value Value (Loss) in Current| Current Year Current Year Current Year
Cash Flows Contract Cash | Flows Attributed | (Loss) in Hedged Increase VM-21 Liability | Attributed to Attributed to Fluctuation of Current Year | Fluctuation Not | Year Deferred Prescribed Additional Total Deferred | Ending Deferred
Attributed to | Flows Attributed | to Interest Rates | Item Attributed to| (Decrease) in Attributed to Hedged Risk Hedged Risk Prior Deferred the Hedge Natural Offsetto| Attributed to | Adjustment [12 - Deferred Deferred Amortization | Balance (11+

Identifier Description Interest Rates | to Interest Rates (4-3) Hedged Risk | VM-21 Liability | Interest Rates | Percentage (6/5) (8*9) Balance Instruments VM-21 Liability | Hedged Risk (13 +14)] Amortization Amortization (16 +17) 15+18)

NONE
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SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E.)
2

1 3 4 5 6 7
NAIC Designation
and
Administrative Book/Adjusted Maturity
CUSIP Identification Description Code Symbol Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §....... ONAIC2: §......... ONAIC3: §........ 0 NAIC4: §.......... ONAICS: §......... ONAICE: §......... 0

NONE
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SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
3 5

1 2 4 6 7
NAIC Designation
and
Administrative Book/Adjusted Maturity
CUSIP Identification Description Code Symbol Fair Value Carrying Value Date

General Interrogatories:

1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0

2. Average balance for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0

NONE

E26
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SCHEDULE E - PART 1 - CASH

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 Dep
JANNEY MONTGOMERY SCOTTMONEY MARKET. OHIO 1,264 XXX
PNC COMMERCIAL ACCOUNT OHIO 147,665 | XXX
PNC MONEY MARKET. OHIO 27 61,128 | XXX
WELLS FARGO SWEEP ACOUNT OHIO. .o | crneiins 1,001 | XXX
0199999. Total - Open Depositorie XXX XXX 1,291 0 209,794 | XXX
0399999. Total Cash on Deposit XXX XXX 1,291 0 209,794 [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 50 [ XXX
0599999. Total Cash XXX XXX 1,291 0 209,844 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 306,391 | 4. April 367,719 | 7. July. 147,596 | 10. October. 271,887
2. February 247,212 | 5. May. 322,819 | 8. August 120,753 | 11. November. 282,796
3. March 293,771 | 6. June 258,702 | 9. September. 104,169 | 12. December. 209,844

E27
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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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Czech Catholic Union

OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida .
11, GEOMGi@.u e
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts.............ccccuuunernend MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32.
33.
34.
35.  North Dakota.
36.  Ohio...
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | .
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0
59. Total XXX XXX 0
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0

E29
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