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Annual Statement for the year 2019 of the First Catholic Slovak Ladies Association Of The U.S.A.

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... .2,949,396 03].. ...2,949,396 2,949,396 | .coovrrrienn 0.3
1.02 All Other GOVEIMMENLS..........cverereerrerernrsrerneeseessssessssessssessssssessesssnes | sesseesessssssssssssessssssesss | sessessessessnnes 0.0 | v [ | e (0] I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | cccocvvvece. 3,566,764 | ...ccoevvnen 04 [ 3,566,764 | ..coooevevereeeeeeeeee [ e 3,566,764 | ................. 0.4
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAranteed.............c.eueueveverevevsieeieeeesesesee s | e 14,490,417 | ..coovevnee. 14 |, 14,490,417 [ .ooveeeeeeeeeeeeiees | e 14,490,417 | oo 14
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NOn-GUAranteed............ccoeererrienrinrineeneiseeseesssssssssessisenssns | oeniieennns 29,767,613 [ ..coovene. 29 [ 29,767,613 [ .o [ e 29,767,613 [ .coovreenne. 29
1.06 Industrial and MiSCElANEOUS............cccrverrerreeeieriseiseiseiseesesirenens | crvreienes 902,945,046 | .......c...... 88.9 | 902,945,046 | ...ovvevrerirrirrieeinns | e 902,945,046 | ......coeon.. 88.9
1.07 Hybrid SECUMLIES.........vvvrveeieeiereiieiie s sissiesssssssssssssnsss | svnsiissinns 3,368,067 | ...coovvvrnen. 0.3 [, 3,368,067 |..coovveerreirerireeiieni [ e 3,368,067 | .covvvvrnnnn 0.3
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNAS........ccoorvenriinriirriirniininnierieeieeiseissessesseensennes | eevnsssnssssnsssssssssenses | eerimneenninned0000 [ [ [ v (1N ST 0.0
1.10 Unaffiliated Bank LO@NS..........cccoeureeneeneieencincinineneneeeeeneensineenennes Leerssrssessesssesssssesssenes | seensessnenensss 000 [ Lo | s U 0.0
1.11 Total Long-Term Bonds.........cccccovevvivevvervcreesierceseseeeeseresesseseensnes | 000000, 957,087,304 | ... 94.3 | .......... 957,087,304 | .ocvevieecceenn0 | 957,087,304 | ............... 94.3
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated).............ccooovernrinrinrinninnincineinnns | e 1,883,203 | ..ccoovrrenn 0.2 [ 1,883,203 ..o | v 1,883,203 | ..coovrrrenn 0.2
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred StOCK..........ocurivrierieieeieeiineieeieeiieeisseeseeisseesseeens | ceveeisenenns 1,883,203 | ..ccoorrrenns 0.2 [ 1,883,203 | .o (V1N 1,883,203 | ..o 0.2
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | cocveveeee. 7,314,054 | oo 0.7 [ 7,314,054 | oo [ e 7,314,054 | ..o 0.7
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccocoverveveees | eevreieseeieeccsiens | e, 0.0 [ e | e (0] I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [ e | e (0] I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.............coovnnninnenniineens [ e | e 0.0 | oo [ | e (V1N I 0.0
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.
4. 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

5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY........ccovvvevevereeerierereeieeresssesennes | ervvereneenns 4,853,532 | ..coovvrennne. 05 | 4,853,532 [ .o | e 4,853,532 | ..coovvvrernne. 0.5
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.........coocrveeveineencenernerinerinsnnenennennenneninensnensinns | sevvnennneeni, 853,532 | iviiiiiininnn0.5 | 4,853,532 [ 0 | 4,853,532 | oo 0.5
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......c.ccocumrnmrinriniinerneenenneesneeenssiseeeees | reviresinees 10,512,603 | ..cvvvvverrnene 1.0 | 10,512,603 | .ooovvrveveerecenerneens [ v 10,512,603 | ..covvvvrrnene 1.0
6.02 Cash Equivalents (Schedule E, Part 2).........c.ccoevevevereereererereereenns | v 16,405,515 | ..coovvevvee 16 | 16,405,515 [ .ovevererereeiercenees | eereeiiinns 16,405,515 | ..ccovcverrnen 1.6
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............| ccccoevece. 26,918,118 | covvvvrnne 2.7 [ 26,918,118 | oo (0] I 26,918,118 | covvvvrrrnne 2.7
7. COMrACt LOANS.......cooiverieiieiie et sssssssssssssnnas | svssenssensens 2,392,099 | .cooovrriernnnn 0.2 [ 2,392,099 |..ooovverrerrreiieiseiens | e, 2,392,099 | .cooverinnn 0.2
8. Derivatives (SChedulE DB)........cc.covririnrrrininrnnieessessississessesessesssssssesns [ sesessesssssssessssessssssnsses | snsessessssenens 0.0 | v [ | e (0] I 0.0
9. Other Invested Assets (Schedule BA)...........cc.cocuevmeeeeesieeineisessnsinnes | o 13,929,225 | ..o, 14 |, 13,929,225 | ...oovvvernrrerieeienies | e 13,929,225 | ...oovevreeee. 14
10. ReCEIVaDIES fOr SECUMHES. ......vererrerrerrirnrireirereesieessessessssessssssssssssssssesss | sesssessessssssssssssssssnesnss | sovessessssesens 0.0 | v v | e (0] 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........iiviriisiisis s esssesssenses | enees 1,015,351,992 |............. 1000 |....... 1,015,351,993 | oo, 0f... 1,015,351,993 |............ 100.0
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDBET 31 O PHIOT YEAI.........c.ciuiieiieeieieisee ettt bbbt bbb bbbt bbbt

Cost of acquired:

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

5,020,344

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

12,129

Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e

3.2 Totals, Part 3, COIUMN 1. ...t ettt bbbt enn

Total gain (loss) on disposals, Part 3, COIUMN 18...........ccuiiiiieieeiee sttt bbbt bbbt

Deduct amounts received on disposals, Part 3, COIUMN 15..........ccoiiirieeiess ettt bbbt

Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 15, ...t

6.2 Totals, Part 3, COIUMN 13, ...ttt ren

Deduct current year's other-than-temporary impairment recognized:
7. Totals, Part 1, COIUMN 12, ...ttt sttt ren

7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn

Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten

178,941

8.2 Totals, Part 3, COIUMN 9.ttt en

178,941

Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)........ccceuereriererieriesesie st tesss s ssss s ses s sssss s sssnees
Deduct total NONAAMILEEA BMOUNES..........coeveiiiieiecseteee ettt s ettt s bt s bbb a et ss bbb en s b snass

Statement value at end of current period (Ling 9 MINUS LINE 10).........ovurrirrririninrirrieississieissssssessssesssssss st ssssssessessssssessessssssessesssssessesssssnssessons

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

Book value/recorded investment excluding accrued interest, December 31 0f PHOT YEAT. ...ttt ssesnes

Cost of acquired:

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

4,853,532

4,853,532

690,151

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

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

ACCTUAL OF QISCOUNL. ......ouveitsi ittt s bbb s s bbb s bbb s s s bt bbbt A s s bbbt s bbb sa s

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

5.2 Totals, Part 3, COIUMN 8.........cociieicieisie ettt ettt bbbt bbbt aen

Total gain (I0ss) on disposals, Part 3, COIUMN 18...........cuiiiiiee ettt b bbb s bbbt bbb bbbt
Deduct amounts received on disposals, Part 3, COIUMN 5.ttt bbb bbb bbb bbb st

Deduct amortization of premium and mortgage interest points and COMMItMENE FEES............ocvriiiviieiciteiece s

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t

110111

304

9.2 Totals, Part 3, COIUMN 3. ...t ettt bbbttt ann

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt

10.2  Totals, Part 3, COIUMN 10........coieieiiiieiesss sttt bbb s s bbbt

0

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccccovervrrrrnreriersirereriereneenns
Total VaAlUBLION AIOWANCE...........ourieriiiiiiicir bbb
SUDLOAL (LINE 11 PIUS LINE 12)..e.viveeieeieteeeee ettt sttt e s bt s bbb b e bt s e s ettt s bbb b es s e bt et eneesanea
Deduct total NONAAMIEd BMOUNLS..........c.viiii bbb

Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14).........cuiiieieiicieiee ettt sessssnees

S102

579,737

579,737

579,737
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s 14,063,849
2. 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 0

3. 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 0

4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 3.t

5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s 0
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn 134,624
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...t

9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 13,929,225
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 13,929,225

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year... 938,199,420
2. Cost of bonds and stocks acquired, Part 3, Column 7 98,267,950
3. ACCIUAN OF GISCOUNL.......cveovvvsceeseeisresices et 421,945
4. Unrealized valuation increase (decrease):
41 Part1, Column 12..............
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13. 1,802,282
44  Part4, Column 11 24,741 1,827,023
5. Total gain (loss) on disposals, Part 4, Column 19.........ccccoevrrvnrnrrereinns (780,060)
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 66,692,383
7. Deduct amortiZation Of PIEMIUM............ccciuiieiieiieie ettt ettt e bbb s s bbb bbb a e e s s st b s bbb s e st st es s bbb en s bes s s st sesseneis 6,167,880
8. 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 0
9. Deduct current year's other-than-temporary impairment recognized:
91 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14.
94  Part4, Column 13 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........c.cuvvevrievrireieicieesis et 1,603,266
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans 966,679,282
12, Deduct total NONAAMItIEA GMOUNTS.........c..eiuieiiiicirrcie bbbkt
13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et 966,679,282

Si03



Annual Statement for the year 2019 of the First Catholic Slovak Ladies Association Of The U.S.A.

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.........couveverrnens | corvevencrineriinnens 2,949,396 | ..ocovvverrririinnns 3,138,956 | oo 3,043,326 | oo 2,895,786
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 | e 2,949,396 | ..o 3,138,956 | .o 3,043,326 | .o 2,895,786
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieieeeceiiiesesieies | e 3,566,764 | oo 3,833,019 | oo 3,556,093 | oo 3,595,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooereereieiereciieieees | e 14,490,417 | oo 15,114,032 | oo 14,784,568 | .....coevirnnnn 14,350,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... ...29,767,613 ...31,492,481 ...30,463,016 ...27,816,940
Industrial and Miscellaneous, 8. United States .874,028,855 .956,993,353 .913,293,710 197,270,172
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada 24,399,675 25,564,449 ...24,953,092 ...19,859,000
and Hybrid Securities (Unaffiliated) 10. Other Countries .7,884,583 .9,251,660 8,156,564 | ......ocoovvvrrernnn 7,503,000
11. Totals......ccoocoe. .906,313,113 .991,809,463 .946,403,366 824,632,172
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 957,087,304 | ..o 1,045,387,951 | ..cooovvirrinienne 998,250,368 | .....overererirnn: 873,289,898
PREFERRED STOCKS 14. United States..........occvevrveeees | covrevevererreneinenens 1,883,203 | ..oovorrriins 1,966,258 | ....ooovvvvrrrirnes 1,883,203
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TotalS. ..o | onrreesesiseeneenens 1,883,203 | ..o, 1,966,258 | .....ccooviniirinnnes 1,883,203
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | .ccccooevrerernnnnne. 1,883,203 | ..o 1,966,258 | ....oovvevvn 1,883,203
COMMON STOCKS 20. United States........c.cvevevererernes | woeerveerineeineeinenes 7,629,566 | ..ooovveeerrieienes 7,629,566 | ..ocvoverrireiene 2,623,620
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUNtries........cccvvevevees | covrereierieisicrcinas 79,210 | oo 79,210 | oo 117,876
23, TOtAlS....cocverrrreserieesrescrerennes | v 7,708,775 | oo 7,708,775 | oo 2,741,496
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks.....c.u. | coovevercrincriennnes 7,708,775 | oo 7,708,775 | oo 2,741,496
26. Total StOCKS...cuurmmsrrsrsssssrsssns | coveernriieaniiennans 9,591,978 | oo 9,675,033 | oo 4,624,699
27. Total Bonds and Stocks...... | ....cccccouevuenen 966,679,282 | .....ccocvvenees 1,055,062,984 | .......ccceeoe. 1,002,875,067

S104
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Annual Statement for the year 2019 of the First Catholic Slovak Ladies Association Of The U.S.A.

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

......................... 0.3
......................... 0.0
......................... 0.0

......................... 0.3
......................... 0.0
......................... 0.0

4.7

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

Totals

................. 334,082
................. 100,458
................. 150,000

............. 14,066,640
................. 273,777
................. 150,000

............. 12,858,591
................. 273,719
................. 150,000

......................... 14
......................... 0.0
......................... 0.0

............. 14,066,640
................. 273,777
................. 150,000

5.1

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

............. 10,297,348
............... 2,195,882

...202,112
2,608,721

......................... 26
......................... 0.5

............. 28,943,412
............... 4,753,425

......................... 3.1
......................... 0.5

............. 23,835,500
............... 4,804,603
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Annual Statement for the year 2019 of the First Catholic Slovak Ladies Association Of The U.S.A.

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

..... 25,775,077 |..

..... 6,671,147

.32,

752,396 |...

....32,538,912 | ...

29,617,666 |....

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)
............. 30,522,098 |............. v 18,705,514 | ............ 169,446,958 | .............26,059,786 | ....... XXX.cooooirrers | vevvee...353,606,6 36 cereeeennn 376,709,550 rennnn 323,611,741 | .............29,994,895
..151,195,936 |........... 183,215,521 ...122,808,161 ..508,498,189 |.......ccovrrrnnn. 531 oo ..454,245945 | ... 490,454,887 |............. 18,043,302

..3,134,731

10.7 Totals

. ..4,940,216 |.. 7,032,073 |07 | ..4,384,134 . 4,940,216 |.... 2,091,857
................. 501,072 | oo reveerennnnnn 001,072 vevervenennnnn4, 750,546 rrveeerennenennD01,072 | oo
................. 554,678 | ..oovvevereeeeeereercsries | e civeerenrnnnn 054,680 [ reveeenrenrennsD54,680 |
........... 261,672,494 |...........359,333,627 |...........148,867,948 oven...902,945,046 verennn.872,629,090 ..........849,680,262 |.............53,264,784
7.
8.
9.
9.7 TOAIS.......cvocvieeveeriiieereeceeeres e enisnees | erenines )., ST P .0 S P 0.0 S 0.0 ST P XXX oo | v, (O [ I 0.0 | oo, [ 0.0 | oo, (O 0
10. Unaffiliated Bank Loans
10.1 NAIC1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
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Annual Statement for the year 2019 of the First Catholic Slovak Ladies Association Of The U.S.A.

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

11 NAIC T [(C) e 39,593,147 | .o 71,853,404 |...ooconne 85,046,933 |........... 176,397,056 |......cc..... 26,261,897 | ..o (U I 399,152,437 | oo LT | XXX i [ Y., SRR IR 368,030,041 |....c...c.... 31,122,397
6,320,753 | .ooorienee 47,254,019 | ........... 153,988,611 |........... 183,964,370 |.......... 125,416,882 | ..oovvvrrrrrrrrnrennn0 | e 516,944,636 | ...ooovovrirreennn 540 | XXX i [ s ) 0.0, G IR 497,364,629 |............. 19,580,007
. ..275,988 |. 25,775,077 |.. . ....32,902,396 ....29,767,666 |.. 3,134,731

............... 2,091,857 |..............4,940,216 reverneennennn 1,032,073 4,940,216

501,072 (S — 501,072 | oo 01 e XXX [ erreeece XXX | s 501,072

..... 554,689

121,475

..901,158,313 |..

Line 11.7as@ % 0f COL 7....coovvverviiceriesicceiieesicseenieies | evveiesnieiensnieiennnb8 | i 127 | e 28.3 | o384 | i 158 |00 | 10000 | XX K ek XXX [k XXX i | )
Total Bonds Prior Year
............. 99,715,317 |.............84,389,999 | ...........174,849,040 |.............35,138,352 425,560,062 reennnn399,420,319
52,781,588 |. .142,333,549 | .. .148,876,378 | ... 112,224,008 |.... ....462,645,802 .451,872,602 |..
497,013 |. 19,425,087 |.. ..32,688,912
................. ..2,708,423 ...4,384,134
............... 2,154,437 |...............2,063,556
12.7 TotalS...cvveveeerereinns 42,211,492 |..........155,148,356
12.8 Line 12.7 as a % of Col. 9. .45 ...16.7
13. Total Publicly Traded Bonds
131 NAIC Tt | sraesessneas 39,582,774 |............. 70,835,683 |............. 75,935,824 | ........... 165,528,488 |............. 16,147,271 | oo [ e, 368,030,041 | ..covvvieeeen38.5 | 399,420,319 | ovevvevieieeennd2.9 | 368,030,041
4,418,116 |....coouvnn 47,004,019 |........... 145,598,606 |........... 175,456,741 |.......... 124,887 147 | oo | v 497,364,629 | ....cocovvreeeennn52.0 | 451,872,602 | ...ooovvvvrrrinr 486 | 497,364,629
..30,183 ..275,988 |. 22,640,347 |.. 6,821,147 |... . ....29,767,666 . ..29,539,045 ....29,767,666 |..
............... 4,940,216 reverienennn4,940,216 cerneennenn4,384,134 pos— Nl 4 [
13,7 TOAIS. ..o nenns | seseeseesnen 44,031,074 | ........... 118,115,690 |...........250,170,744 | ...........347,806,385 |...........141,034,420 | ......c.ceevvrvrvereee0 |00 901,158,313 | o942 |
13.8 Line 13.7 as a % of Col. 7..... . A3 278 | 0388 | 15T | 0.0 | 1000 | XXX [ b XXX
13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.........occvvvvevee | covveeeeeeecececc B | e 123 | o261 | 363 | e AT | 00 942 KKK e el XX XK
14, Total Privately Placed Bonds
T4 NAIC 1ottt esns | evebssessesnsns 10,373 | oo 1,017,721 | .o 9,111,108 |............. 10,868,568 |............. 10,114,627 | ..o | e 31,122,397 | o33 [ 26,139,743 | .o 2.8 | D00, ST DRV 31,122,397
250,000 |....coorene. 8,390,006 |............... 8,507,629 | .ovovrrenn 529,735 | .oooveeviieneisneneinnes | erveeniinin 19,580,007 | .ovvvvverrevirereni2.0 | 10,773,200 | oo 1.2 | b XXX [ 19,580,007

..3,134,731

. ..3,134,731
............... 2,091,857
.0

0

3,149,867

3,134,731

20,635,845 |..

19,376,197 | ...

55,928,991

...55,928,991

Line 14.7 as a % of Col. 7..... 2369 | e 346 | e 19.0 | 0.0 | 100.0 |. ...100.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........cccecereveer | cevvrveveveiiieinnenn0.2 | e 04 | i 2.2 | i, 2.0 | L 0.0 | X . 0.0, CRNT PIRTe. ¢.0, CRUN PRy ¢ ¢, GRS ROy, o0 Corus [P Rr R 58
(@) Includes $.....55,928,991 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b)  Includes $.....836,714 current year of bonds with Z designations and $.....757,034 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(¢) Includes$.......... 0 current year of bonds with 5GI designations, $.......... 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 the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $

..0;

NAIC 2§.......... 0;

NAIC3§......... 0;

NAIC4S.......... ;

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

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




Annual Statement for the year 2019 of the First Catholic Slovak Ladies Association Of The U.S.A.

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
. U.S. Governments
1.01 ISSUET OBlIGALIONS. ......veeeiececieirceeire ettt estnes | eerensessseisessessestssseens | seeseeeesenes 1,209,502 | .ooveerereereneneirerinns | cerrernneneennenn82,822 | e | cereenee XK e 1,292,324 | o0 | 1,297,277 | oo 01 | 1,292,324
1.02 Residential Mortgage-Backed Securities... 572,478 |... 1,657,073 1,936,582 1,657,073 |.

Commercial Mortgage-Backed SECUMLIES............covviienieiiniieniees | veesieeeeniee s JETR RN . crrreeee XK e [ e

3.05 TOtalS.......cviiiiciniic s | [ PO 3,466,870 | ...occocvnne. 99,894 | ..o [V 0 [ D9, ST RPN 3,566,764 | ..o 04 |, 3,814,649 | ..o 04 | 3,566,764 | ..o, 0

80IS

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 TOtalS.....coiiiereiisieessiesersisssssnssessesnenssnssensenssssssensesssssnessesssenes | ensnniennendy 199,767 | iviviririnnnns 7,535,245 | ... 2,170,864 ..584.540 | o, 0. XXX e

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed
5.01 ISSUET ODIIGAtIONS.......c.cvvieireiiieiieiieiese et | evsessnsenea 4,344,759 |............ 11,580,188 |....ccouuee. 2,997,225 |.............. 5,887,215 |..ccvvvrnnne 2,810,822 | oo XKX s | v 27,620,209 | ..coooveereieeeenn 29 [ 31,194,355 | .o 34 [ 26,492,707
5.02 Residential Mortgage-Backed Securities... ..376,868 |. 913,041 |... . . 258,752 | .. A2 2,147,404 2,502,491 2,147,404 |.
5.03 Commercial Mortgage-Backed Securities..... . . .0

Other Loan-Backed and Structured SECURties...........ccovveeriveeeiiiieinns | ervesenisssisesisnseenas e s e e . .. SRR P 0]. e et

LA721627 | 12,493,230 |..ooovennn 3,595,956 |...ccovennes 6,145,968 |.............. 2,810,833 | .o XKX e | e 29,767,613 | oo [ 33,696,846 | ..o 3B [ 28,640,112

Industrial and Miscellaneous (unaffiliated)

6.01 1SSUEE OBlIGAtIONS. ........ceevececiieieiseeesesee et ssessessreeeens | censeeeenns 35,620,400 |............ 93,853,730 | ..........261,566,980 | .......... 359,193,096 |.......... 148,867,928 | ... XXXeooooveevns [ e 899,102,134 | o939 | 868,522,509 | .....ccoovvierernnn 934 | i 847,929,206

6.02 Residential Mortgage-Backed Securities... ..8,689 9,249 | .. W17 .20 . ....21,376 ....24,581 21,376 |
6.03 Commercial Mortgage-Backed SECUMIES..........ovvvcveenirireinirieerens [ e et JRTTRRTRRON revrreernnnnsnnneennnnns | serernns XXX e | e 0 | 0000 [ 128,582 | 0.0 [ [
6.04 Other Loan-Backed and Structured Securities.. 243,945 |. 2,334,964 | ... . . ,729,680 |. .2,091,857
6.05 TOMAIS........cvieeieeiiiiiieicictetet ettt ssnsntenes | sreneesenas 36,873,035 |............ 96,197,943 |.........261,672,494 | .......... 359,333,627 |.........148,867,948 | ... XXX.....cce0... | ..........902,945046 | .....................94.3 |..........872,629,090 | .....................93.8 | ......... 849,680,262 |........... 53,264,784

. 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

048,391 | e XK 002,850,224 | 03] 02,853,718 | 03 | 1,313,518 | ..o 1,536,705

. 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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Annual Statement for the year 2019 of the First Catholic Slovak Ladies Association Of The U.S.A.

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

1 2 3 4 5 6 7 8 9 10 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

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued......
10.02 Unaffiliated Bank Loans - Acquired...
10.03 TOtAIS. ...cvvireiisit ettt

1. Total Bonds Current Year
11.01 Issuer Obligations
11.02 Residential Mortgage-Backed Securities...
11.03 Commercial Mortgage-Backed Securities
11.04 Other Loan-Backed and Structured Securities
11.05 SVO Identified Funds

.0

............ 44,164,927 | .........117,645,535 | ..........269,036,795 |..........366,396,064 |.......... e XX e [ 000 948,922,071 | 991 | b KK i e XK XK [ enee...895,084,937
. 1,494,769 | ... . 1,149,337 . ...646,503 | .. cervn e XXX ..3,825,853 | ... 4. . XXX.. ...3,825,853

11.06 Affiliated Bank LOGNS..........ccccovvvivcivcirciieiscsnienicnienienienienienies | o0 |0 [ 0
11.07 Unaffiliated Bank LO@Ns...........cccoouviuiriiiniinisininicsississsesnens | rssssesssssnssenen0 |0 |l 0
11.08 270,806,589

11.09 Line 11.08 as a % of Col. 7.......
12. Total Bonds Prior Year

12.01 Issuer Obligations
12.02 Residential Mortgage-Backed Securities
12.03 Commercial Mortgage-Backed Securities
12.04 Other Loan-Backed and Structured Securities..
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans. .
12,08 TOAIS......cvvvevcrceeieeieeeie ettt ssnssnaenns | ereseesnsas 42,211,492

12.09 Line 12.08 @5 @ % 0Of COL 9....voviviieiieiieieeseee e essiesensisnienes | ovieisissiesessneenes 4.5

13. Total Publicly Traded Bonds
13.01 1SSUET OBlIGAtIONS........uvvricircirciieieeeereesess e | rereenenes 42,251,917 | .......... 116,377,814 | .......... 248,400,951 |.......... 347,019,867 | ..........141,034,388 | ... XXX.ooovvverre | 1000r.895,084,937 | o935 | 880,902,008 | ....coovvurrrriines 947 | 895,084,937 |........... ) 9,9, S
13.02 Residential Mortgage-Backed Securities...........cccvvuviverneniiieiniininenes 535212 | v 1,494,769 |.......cc..... 1,149,337 ....646,503

.............. 4,463,654 520 I
13.03 Commercial Mortgage-Backed Securities..... . . . ..
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNAS.........cccerireiriicieircereee s
13.06 Affiliated Bank Loans..... .
13.07 Unaffiliated Bank LOANS............ccveueiiieiriiieieicesiseiesisieesssessisssesese s | soessssssesesssssssssnssenns .
13.08 Totals.......corvrrrerrerennns 44,031,074 |.
13.09 Line 13.08 as a % of Col. 7... et naenes | eoesee e 49
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11
14, Total Privately Placed Bonds
14.01 Issuer Obligations ...1,913,010
14.02 Residential Mortgage-Backed SECUMHIES..........ccvvveveievrieieieiieieiieins | e RN e .
14.03 Commercial Mortgage-Backed Securities.....
14.04 Other Loan-Backed and Structured Securities..
14.05 SVO Identified Funds............cccovvvvrrernnne
14.06 Affiliated Bank Loans. . .
14.07 Unaffiliated Bank LOANS........c..cveuiirieieiniinieieinseiesississsesesssesseseses | sersssessssssssassessssanees JET N [N et .. .
14.08 TOtalS.......ocvvereeveiieeicicee et sses s | eeeneeennens 1,913,010 [ oo . 20,635,845 | ..... .10,644,362
14.09 Line 14.08 as a % of Col. 7... ....36.9 ....19.0
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11...........ccccoeveevvveees | vveeeeeee 0.2 | 04 | . 2.2

.55,928,991
..100.0
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Sl14
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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 PHIOF YBAI........curuiereeeirirecireire et sses st esess s sesssssssessessessssssessens | stsssssssessossssssessessasssssessassasssssnssessssnnes 6,000,000 [ ...eoveieeiieieieieeeie et | ettt eea 6,000,000 [ ..ovcverieeieisieieieeee e
2. Cost of cash equivalents acquired 10,405,515
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 QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 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 rECEIVEA ON QISPOSAIS............rurruierereireireeireiseeseessstsseessesss et sseess et ss et ess st s st s st s s sessessans | sesseesessessaebseeses s st s e s s s b ee b et s s s st st st e i 0 OO OO OO OO DUUE OO U OSSOSO
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)..........cccceuriirrieiicriisieesesiesessesiesines | et nans 16,405,515 | oooovieceeeee e s 0 | oo 16,405,515 | oooveieieceeee e 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).....ciiiiiiieiiiieiiiets sttt sss e steaessssessssserens | sresessssesessssesesssssssssssssesessssessssnsesessnsens 16,405,515 | covviiiiccce s 0 | oo 16,405,515 | oot 0
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SCHEDULE A - PART 1

NED December 31 of Current Year

Showing all Real Estate OW
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year's Impairment Change in B/A.C.V. Exchange Change | Interest Incurred and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./A.C.V on Encumbrances Incurred

Properties Occupied by the Reporting Entity - Administrative
HOME OFFICE ... |BEACHWOOD... 05/31/2007. 6,935,837 | ooovvereenneinerinns | e, 743,321 | 7,000,000 173,898
HOME OFFICE ... |BEACHWOOD... 12/01/2010. ....35,684 . 892
LAND - CHAGRIN BLVD ... |BEACHWOOD... 12/31/1953. | 12/31/2003. 00020,100 | oo [ 20,100 | i, 7,000,000
HOME OFFICE - IMPROVEMENTS, ... |BEACHWOOD... 07/01/2017. ...52,219 2,611
HOME OFFICE - IMPROVEMENTS . | BEACHWOOD... 1211972018, | oo | i 6,301 630
HOME OFFICE - IMPROVEMENTS 04/18/2019. ...12,129 910
0299999. Properties Occupied by the Reporting Entity - Administrative 7,062,270 0].......4,853532 | .....14,000,000 | ... 178,941 0 0
0399999. Total - Properties Occupied by the Reporting Entity... 7,062,270 0 178,941 0 0
0699999. Totals 7,062,270 0 178,941 0 0
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Annual Statement for the year 2019 of the First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE A - PART 2

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

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

HOME OFFICE - IMPROVEMENTS

..... OH...... [04/18/2019. | JOHNSON CONTROL - HEAT PUMP 11,219
0199999, TOtal = ACGUIFET DY PUICRESE. ...ttt btttk sese e4seeeh et EeeseE e s b o0 8 eE £ h e EeE 8 o088 oL 8 eE e h e E oL 8o 08 £EeEo0E oL 1o E e E oL E e L8 L0 eEseheEfeEeheeheeseeee 440e08eE et oes oL eEeE oL Ao LaeEeEseh L1 L0 EoLE S8 401 LE b 48 o0 E L0808 b E e h et ee st b b ensen sttt en s en st ansensen et nnssnensensnsnnsnnnes | cnsesnssenensensnsnnenses ] Oy 12 | serseesssenenserssrsnsersesseansesd | evneerenan 11,219 0
0399999, TOAIS........rvveeeseesseesereaeesseessesesseesees e ess s es b e e84 8 kR8s e s £8eRReER R RS L8R AR R LR E R R R RS AR ee | LRRAE LA LR RS R Rttt nsnssensensnensensssnnnnsens | cnnennnninenennnnne 1 25120 | e 0 | s 11,219 0




Annual Statement for the year 2019 of the First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE A - PART 3

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

€03

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
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Annual Statement for the year 2019 of the First Catholic Slovak Ladies Association Of The U.S.A.

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

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 1" 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
Mortgages in Good Standing - Residential Mortgages - All Other
12730438, .... | CHICAGO IL 05/15/2005. 6.00 6 11/29/2004
12731477 . | CHICAGO IL 05/15/2005. 6.38 10,253 (44) 02/06/2005
12733291 [ s CHICAGO IL 12/15/2005. 575 | ... 298,341 | (134) 07/28/2005
20763579 . | BRIDGEVIEW. IL 06/13/2006. 6.38 |..... 271,137 (76) 01/09/2006
0399999. Total - Mortgages in Good Standing - Residential MOrgages = All Other. ...k it | cniinis 579,737 (254) 0 2,565,000 XXX
0899999. Total - MOrtgages iN GO0 SEANGING. ... ... vureuireieireerseiee ettt ers ettt estentes | ehsesteeesessee b s ettt e n sttt ens st entensas | anbaees 579,737 (254) 0 2,565,000 XXX
3399999. Total 579,737 (254) 0 2,565,000 XXX
General Interrogatory:
1. Mortgages in good standing §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
2. Restructured mortgages §.......... 0 unpaid taxes §$..........0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §$.......... 0 interest due and unpaid.
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Annual Statement for the year 2019 of the First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE B - PART 2

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

Loan Number

Location

4

City

3

State

Loan Type

5

Date Acquired

6

Rate of Interest

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

NONE
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Annual Statement for the year 2019 of the First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE B - PART 3

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

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

Mortgages With Partial Repayments

0 0

12730438. .. | CHICAGO.. 58,375 (50) (50) ....58,319 0

12731477 .| CHICAGO.. 42,536 0 ...32,239 0

12733291 . 309,452 0 ....10,977 0

20763579 . | BRIDGEVIEW.... 279,788 0 8,576 8,576 0

......... 0 0

0299999. Total - Mortgages With Partial Repayments........ 690,151 0 (50) (50) 0 110,111 ....110,111 0 0

0599999. Total Mortgage: 690,151 0 (50) (50) 0 110,111 ....110,111 0 0
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Annual Statement for the year 2019 of the First Catholic Slovak Ladies Association Of The U.S.A.

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
Surplus Debentures - Unaffiliated
JOHN HANCOCK MUTUAL LIFE INSURANCE JOHN HANCOCK MUTUAL LIFE INSURANCE
41020V AA 9 | COMPANY COMPA 1FE...... 10/17/2003| .. ..2,271,740 ..2,338,400 2,085,140 147,500
604074  AA 2 | MINNESOTA LIFE INSURANCE CO. MINNESOTA LIFE INSURANCE CO........ccccocvurvvinnns 1FE...... 09/18/2013] .. ..1,279,730 ..1,240,630 1,154,145 82,500
638671 AC 1 |NATIONWIDE MUTUAL INSURANCE COMPANY NATIONWIDE MUTUAL INSURANCE COMPANY....... 1FE...... 09/19/2002] .. ..3,335,400 4,318,140 | ......... 3,220,190 | cvvvvveereerinenn | eereened(T127) [ [ e | e 247,500
644162 AB 5 | METROPOLITAN LIFE INSURANCE CO .| METROPOLITAN LIFE INSURANCE CO.. 05/02/2005| .. ..3,840,000 ..3,599,550 3,263,131 236,250
677412 AD 0 | OHIO NATIONAL LIFE INSURANCE CO.... OHIO NATIONAL LIFE INSURANCE CO.. 10/31/2002] .. ..2,195,800 2,297,020 | ......... 2,089,767 | ..coooevvvecriiies | erreeene(10,603) | oo [ e e | e 170,000 | oovooeeeererieceeis [ e
PRUDENTIAL INSURANCE COMPANY OF
743917  AH 9 |AMERICA(THE) e | NJ...... PRUDENTIAL INSURANCE COMPANY OF AMERICA 1FE...... 09/18/2002] .....ccooce. | coovrrenead 2,293,540 | ........... 2,568,020 | ......... 2,116,853 | ..o | o (16,890) [ ...cvvvvceeiecniins | comervsniiisniiinns | covvvsniiisniiisnns | v 166,000 | ..oooovveieiniicniins [
2799999. Total - SUrPIUS DEDENUIES = UNGFIHIBLEA.........o...iie ek eeEE skt | coonnnes 15,216,210 | ......... 16,361,760 | ....... 13,929,227 | ..ocvvvvenniennnd 0 [ . (134,624) | ..o 0 | i 0 | i 0 | 1,049,750 XXX
4899999. Subtotal - Unaffiliated. ....15,216,210 ....16,361,760 | ....... 13,929,227 1,049,750 XXX
5099999. Totals ....15,216,210 ....16,361,760 | ....... 13,929,227 1,049,750 XXX
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Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO08, E09
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Annual Statement for the year 2019 of the First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912810 EH 7 |UNITED STATES TREASURY... ..106.824 | ..............1,281,888 | ..............1,200,000 | ............. 1,209,502 (7,872) [ oo | e | s 7875 |...... 7127 11/04/2004. | 02/15/2021.
912810 FT 0 |UNITED STATES TREASURY... ...132.504 20,764 (<) TRUTRON ORI IO 4500 |...... 4.172 09/11/2008. | 02/15/2036.
912833 X9 6 |UNITED STATES TREASURY.....cccovvvririrvrnrirernrncrernsssenninensnsesensniseenenes | @ueee | oo | eovvevenine [evvvinend] | i 34,750 [ 69.151 59,671 2,837 | oo | e | e | s 4.724 06/20/2008. | 11/15/2035.
912833 X9 6 |UNITED STATES TREASURY......cccoomimirnnnirnminsnssmrssnssnsssessnssssnssnssennenes | 90 [ oo [eonnrinnnens |ovnennneesd | oo 1,390 | 69.151 . 2,386 M3 [ [ [ [ 4.725 06/23/2008. | 11/15/2035.
0199999. U.S. Government - Issuer Obligation XXX | 1,398,285 | ..............1,350,000 | .o 1,292,324 | oo (4,954) 0 0 XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36202A P76 |G2000446 - RMBS......... 104185 | 1,218 | 1,169 | 1,162 1 [ e | e | o0 1500 [ e 7.797 12/17/1992. | 11/20/2022.
36202A S99 |G2000544 - RMBS.... 103406 | .o 1,216 | 1176 | 1171 0 [ v [0 7.000 [ 7.191 02/18/1993. | 12/20/2022.
36202A TA 5 |G2000545 - RMBS ...100.846 1,159 (0) [ ceveevrnreinrrienis | eevrerieniseineniens | e 7500 | e 7.556 12/30/1992. | 12/20/2022.
36202A YU 5 |G2000723 - RMBS.... ...101.344 (0) [ covneerrernerreris | eeernemrsneiseineniins | e 7500 | v 7.539 01/27/1993. | 01/20/2023.
36202B  3Z 6 [G2001716 - RMBS.... ...105.239 0 | e [ [0 7.000 [ 7.204 01/01/1995. | 05/20/2024.
36202B ED 3 |G2001032- RMBS.... ...100.132 (0) [ cevneermerrnerrerins | eevrnenisrerserinerins | oo 7.000 | e 6.915 04/20/1993. | 04/20/2023.
36202B  HT 5 [G2001142 - RMBS.... ...103.503 (0) [ oo | e | e 7.000 | i 6.994 05/25/1993. | 05/20/2023.
36202B KZ 7 |G2001212- RMBS.... ...104.416 (0) [ cerneermrenerieris | eevrverienesersenins | e 7.000 | e 7.003 06/17/1993. | 06/20/2023.
36202C 6J 7 |G2002673-RMBS......... ..113.257 (10) [ oo | e | 2006500 | oo 3.510 04/13/2011. | 11/20/2028.
36202C BM 4 |G2001844 - RMBS.... ...100.204 (0) | ovvvvererriernnns | errveireereriseirnnreens | 000.8.000 ..o 7.931 06/18/1992. | 06/20/2022.
36202C CE 1 |G2001869 - RMBS.... ...106.328 (0) [ cerneereenerrenis | eeernemisriserierins | 200.8.000 | e 8.009 09/26/1994. | 09/20/2024.
36202C EM 1 |G2001940 - RMBS.... ...104.406 0 | oo [ 209,000 |, 9.285 02/15/1995. | 01/20/2025.
36202C HH 9 |G2 002032 - RMBS.... ...100.585 0 | e [ [0 7.000 [ 7.185 01/01/1995. | 07/20/2025.
36202D 5F 4 |G2003546 - RMBS......... ...116.654 (8) | everevererrererenes | e | 000.8.500 e 2.933 04/12/2011. | 04/20/2034.
36204F NB 6 |GN 368586 - RMBS. ...100.185 0 | oo [ rververseiveiinnns [0 7.000 |, 7.128 01/01/1994. | 03/15/2024.
36204Q G3 8 |GN 376518 - RMBS. ...100.257 (0) [ cevneereenerreris | veervemisrisernierins | 200.8.000 | e 7.947 05/17/1994. | 05/15/2024.
36204U C7 4 |GN 379994 - RMBS ..100.222 {(0)F [SSRTORTRORRPO ISPROPIRRPORPURPORN DUORPOON 4511 B BRI 6.888 01/01/1995. | 04/15/2024.
36204W CP 0 |GN 381778 - RMBS ...100.222 (1) [ oo | eeeneminseeserseiins | oo 7500 | e 7.529 04/25/1994. | 04/15/2024.
36205K JU 7 |GN 392775 - RMBS. 2101209 | e 1,031 | 1018 | el 1018 | i [ [ | | 2008500 [ 8.463 01/01/1994. | 12/15/2024.
36207R  3A 1 |GN 440093 - RMBS ...100.191 0 | e [ [0 7.000 [, 7.167 01/01/1997. | 02/15/2027.
362165 LL 4 |GN 184031 - RMBS. ...100.183 (0) [ covneerrernerrreris | eeervenisneiseineeiins | e 7.000 | e 7.036 04/19/1993. | 04/15/2023.
362166 QW 3 | GN 185069 - RMBS. ...100.237 0 | oo [ [ 208,000 |, 8.158 05/19/1992. | 01/15/2022.
36223F B4 2 |GN 306159 - RMBS. ...100.286 (1) [ oo | eeenernsriserseinns | 20:9.000 | e 8.863 05/13/1991. | 05/15/2021.
36223F Q7 9 |GN 306578 - RMBS. ...100.244 (0) | evvrverereiervnns | errveireerneiseirsnnens | 000.8.000 ... 8.095 04/27/1992. | 03/15/2022.
36223N  XC 3 |GN 313075 - RMBS ...102.930 (0) [ ceveevrnreenrrireiis | eevverieriseinerins | 000.8.000 | e 8.075 05/17/1994. | 08/15/2022.
362238 V5 9 |GN 316636 - RMBS. ...100.197 (0) [ cevneerrerneireris | eeerneernseiseriserins | 000.8.000 | e 8.029 12/117/1991. | 12/15/2021.
36224G S5 8 | GN 328240 - RMBS. ...100.231 (0) | ovvvvererreernnns | errveereernsiieiineriens | 000.8.000 ... 7.552 05/17/1994. | 08/15/2022.
36224H MD 5 |GN 328956 - RMBS ...100.214 0 | vevereerneninernens [ [0 7.500 [ 7.680 12/16/1992. | 12/15/2022.
36224L MC 8 | GN 331655 - RMBS. ...100.181 2 | e [0 72000 [ 7.203 10/19/1992. | 10/15/2022.
36224M UL 7 | GN 332787 - RMBS. ...100.170 (0) [ cernermrernerienis | eevrrerieniseriseniins | oo 7.000 | e 7.052 10/19/1992. | 10/15/2022.
36224P MD 7 |GN 334356 - RMBS. ..101.174 A | e | v | 000 1000 | e 7.550 11/18/1992. | 11/15/2022.
38373Q 2D 2 |GNR 0346A HB - CMO/RMBS ...112.060 (20) | vvvevererreirveenins v | 20008500 | e 4.907 11/16/2010. | 06/20/2033.
383738 3V 7 |GNR0326D MB - CMO/RMBS ..111.976 (512) | cevereerrerneriiens [ erverrvreirseiinriinens [ 205,500 | 3.928 03/14/2013. | 03/20/2033.
38373T  SL 0 |GNR 0162B KP - CMO/RMBS..........ovvrrieinerineirneiienineessssisssseenssnssesssssenns | eeves | oo | eevverenscdh [ | 2,897 |, 99.912 (14) [ e | e | 2006500 | e 3.565 09/16/2009. | 12/16/2031.
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SCHEDULE D - PART 1

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

1'0L3d

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 | Paid Accrued During Year | Acquired Date
38373V 7U 8 |GNR 0275C BG - CMO/RMBS. ...100.896 20,739 (110) | ceverreerverseriens [ everrvreirserieriinens [ 206,000 | ..o 5.274 |MON... | ccoovrrrrinnee 100 | v 1,200 | 11/09/2009. | 03/20/2032.
38373V AJ 9 |GNR 0259 CB - CMO/RMBS 100155 | i 8,836 [ 6,825 | 7,258 (B1) | ceveererrvernvernnns [ | 20008000 | ... 4,138 |MON... | . 09/02/2013. | 08/20/2032.
38373V NQ 9 [GNR 0263A NY - CMO/RMBS L0774 el T |l 7,015 | 7,515 (32) | cvvvererererreenns [ | 208,000 | ... 4.256 |MON... | . 11/08/2011. | 09/20/2032.
38373W W6 1 |GNR 0232D WB - CMO/RMBS, ..100.488 | ..ooviveienn6,193 | 6,163 | 6,790 (A7) [ e | e | 2006500 | e 3.801 |MON... | . 07/05/2010. | 05/20/2032.
38373X Y3 4 |GNR0251B DB - CMO/RMBS.........ccovurierirrernirnrrinerieriereeesssesenessessnenss | venves | oo | vevverennddh [ | 5,185 [, 99.929 | oo 759 | i 4763 | 5,179 (26) [ oo | e | 20.8.000 | e 3.529 | MON... 01/26/2011. | 07/20/2032.
38373Y 2H 6 |GNR037B TJ - CMO/RMBS ..114.024 29,609 (205) | eveoeerrriseriens [ e [ 205,500 | 4518 |MON... 09/09/2013. | 01/16/2033.
383742 DY 6 |GNR0779B BM - CMO/RMBS. [ I . ..112.563 15,258 (A1) ] v [ | 20008000 | ... 3.763 | MON... 09/02/2011. | 08/20/2037.
383742 M3 4 |GNR0834A PG - CMO/RMBS.........ccoomrirriierirrireiiesiessiesiesissesesssssssessnenes [P I .28, ..111.302 . 27,715 (24) [ v | e | 2005250 | e 4.415 |MON... 01/26/2011. | 04/20/2038.
38374B DD 2 |GNR 0362A AE - CMO/RMBS.... .109.249 | 5,866 | 5,369 | 5,516 (13) [ oo | e | 20.5.000 | i 4.442 |MON... 12/24/2010. | 07/20/2033.
38374B  E9 0 |GNR0370C MD - CMO/RMB 113111 96,809 (1,075) [ oo | eevrveeverirsrineinns | 2005500 | e 3.909 |MON... | . 08/23/2013. | 07/20/2033.
38374D PQ 6 | GNR 082F MD - CMO/RMBS ..111.899 16,461 (35) | cvveererererrenne [ v | 2005500 | e 3.606 | MON... 06/07/2012. | 01/16/2038.
38374D TK 5 |GNR0827D JC - CMO/RMBS 2104262 | 9,933 | 9,627 | 9,784 (T8) [ eoeververrrisrins | ervrneeverrsriineiens | 205750 | i 3.603 | MON... 08/30/2011. | 08/20/2037.
38374D TL 3 |GNR0827D JD - CMO/RMBS ..115.427 102,797 (B79) | everreererrrerirens [ e [ 005750 [ 4.767 |MON... 04/21/2014. | 08/20/2037.
38374F 3T 9 |GNR 0426B ED - CMO/RMBS ..109.813 20,345 (51) [ e | e | 2005500 | e 3.734 |MON... 02/03/2012. | 04/16/2034.
38374F  6X 7 |GNR 0430B UD - CMO/RMBS [P I . ...109.334 40,997 (133) ] ceveveereerverirens [ v [ 05,500 | 3.294 | MON... 09/09/2013. | 04/20/2034.
38374F HC 1 |GNR 0416 EC - CMO/RMBS.......... . 113719 36,562 (379) | cevereerveineiiens [ v [ 205,500 | 4.074 |MON... 04/02/2013. | 02/20/2034.
38374F  HH 0 [GNR 0416 GC - CMO/RMBS........ccouiririieriiireriesinsessssiessssiesesssseessssssssenens [ I .19, ...112.406 . 19,132 (A1) ] e [ | 2005500 | ... 4,079 |MON...| . 11/17/2010. | 02/20/2034.
38374G  2Z 4 |GNR 0442A AD - CMO/RMBS 2100275 | 2,333 | 002,326 | 2,450 (8) [ cerneermerrnerreris | wevrneniseirseriserinns | 000:8.000 | e 4.557 |MON... | . 04/23/2010. | 03/20/2032.
38374G  SA 1 |GNR 0437A B - CMO/RMBS 112,974 100,898 (425) [ overervervririrens | cevreriverisnneiiennns [ 0008.000 [ 2.836 |MON... 06/04/2012. | 04/17/2034.
38374H 6M 7 |GNR 0469D GC - CMO/RMBS ..111.874 28,108 (B5) [ .ooovereereeinerne | eevrveereriseineiens | 2008500 | e 4.779 |MON... 07/07/2010. | 04/20/2034.
38374) YA 8 |GNR0486C C - CMO/RMBS ..116.143 65,345 (599) | evvveeerrrineriiens [ v [ 2005500 | 4.129 |MON... 02/05/2014. | 10/20/2034.
38374K 2D 4 |GNR 0533 AY - CMO/RMBS [P I L A10407 | 7,049 6,384 ) 7,112 (27) | cvvevererrvevveienins [ ervereiseineieiinens | 20005500 | ..o 2.887 |MON... 09/02/2010. | 04/16/2035.
38374K  RU 9 |GNR053H OC - CMO/RMBS....... [P I .76, ...109.464 74,545 (559) [ vvrveerrrrrrreiens | cerrerreerisnseiierens [ 000:5.000 [ i 4.041 |MON... 09/08/2013. | 01/20/2035.
38374K  TX 1 |GNR 0513A AE - CMO/RMBS ..102.193 22,485 (B8) [ ..ooveveverrrierie | ervrveiviniirineiins | 20.5.000 | e 4.426 |MON... 12/20/2010. | 09/20/2034.
38374K  UY 7 |GNR 0513A PE - CMO/RMBS ...107.945 82,112 (1,938) [ .ooverreereirerns | eevreernerirseineinns | 200.5.000 | e 2.304 |MON... 12/24/2012. | 02/20/2035.
38374L 5P 2 | GNR 0574A GC - CMO/RMBS. 2 100.096 | 515 | 515 | 514 (2) | ceveerrernrirernes | errereeienneieninens | 005,000 e 3.873 |MON... | .. 02/14/2011. | 12/16/2034.
38374L XL 0 |GNR0551B DC - CMO/RMBS. . 109.657 | v 7,254 | 8,615 | 6,773 (B) [ cevoeerereernerireris | eevrenieriseineniens | 000e5.000 | e 4.408 |MON... 02/16/2011. | 07/20/2035.
38374M U9 8 |GNR0617A TW - CMO/RMBS ...112.063 . 12,916 (5) [ cerneereernerrnenis | eeenenrsseiseinernns | 000.8.000 | e 5.798 |MON... | . 07/14/2009. | 04/20/2036.
38374M W4 7 |GNR 0617C QB - CMO/RMBS. ..112.886 50,866 | .. 54,554 (154) | covvovvreneiiens [ 208,000 |, 4.343 |MON... 02/17/2011. | 04/20/2036.
38374M  WR 6 |GNR 061B LE - CMO/RMBS, ...112.568 38,925 | .. 41,187 (84) [ v | eevrneenerirseineiins | 2005500 | e 4.080 |MON... 09/02/2010. | 06/20/2035.
38374N XV 4 | GNR 0657B NW - CMO/RMBS. ...112.655 28,518 (56) [ oo | e | 20.8.000 | e 4.735 |MON... 01/05/2011. | 10/20/2036.
38374T AG 9 |GNR0910A PH - CMO/RMBS ..112.110 15,325 (34) [ e | e | 204500 | e 4.225 |MON... 03/05/2014. | 02/20/2039.
38375D E6 1 |GNR 0894A CY - CMO/RMBS ...115.841 40,487 (325) | ceveveerreineriens [ v [ 205,000 | 3.883 |MON... 09/05/2012. | 12/20/2038.
38375D KN 7 |GNR 0858A PE - CMO/RMBS.... ..112.935 29,368 (219) | vevveverrrirseiiens v [ 2005500 |, 3.939 |MON... 04/02/2014. | 07/16/2038.
383750 5E 1 |GNR0724B LB - CMO/RMBS.... L1171 21,826 (328) | everreerereriens [ e [ 205,500 | 3.608 | MON... 06/05/2013. | 05/16/2037.
38375L NL 0 |GNR 0756A PE - CMO/RMBS, .. 113.144 33,615 (243) | oo [ [ 205,500 | 4.617 |MON... 11/17/2010. | 10/20/2037.
38375L P79 |GNR0770B PE - CMO/RMBS, ..111.943 . 22,809 (76) | cvvovererrrrirverenns [ ervererrseseieiinnns | 200005500 | oo 2.624 |MON... 04/08/2011. | 11/20/2037.
38375P CH 2 |GNR081LB- CMO/RMBS L A10.664 | 8214 | 7422 | 7,672 (7) [ o | eeerneensenseisernns | 2005500 | e 4.725 |MON... | . 02/15/2008. | 01/20/2038.
38375P K4 2 |GNR 087A PL - CMO/RMBS ...101.489 11,734 (B) | evvvererernrrrerinns | errvrreernniieisniens | 000.5.000 e 4,989 |MON... | . 02/15/2008. | 11/20/2037.
38375P  LP 4 |GNR 089D PE - CMO/RMBS ...115.463 11,908 (88) [ .orrerneererirnerne | eevneernerirseineiins | 20005250 | v 4.114 |MON... | . 05/21/2012. | 02/20/2038.
38375P  SY 8 |GNR 0813E HG - CMO/RMBS. LA11.787 53,675 (534) [ vvrerieririreirens | ceverreeienneieines [ 0005250 | i 3.996 | MON... 04/09/2012. | 11/20/2037.
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38375X  DJ 0 |GNR0BA7B P - CMO/RMBS.........cvvuuirmmrirerireeseeissinesssesssssesensssessssssssnsses | sevenns [P I 4 ...116.293 61,128 (70 OO ORI DTN 5.500 |...... 4.303 |MON... 05/09/2012. | 06/16/2038.
38375X QU 1 |GNR 0869A EP - CMO/RMBS 4].. ..113.128 16,756 (V) IR IRORNRRRORN IO 5.750 MON... 03/14/2011. | 08/20/2038.
38375X RD 8 | GNR 0869A PE - CMO/RMBS 4 ..119.619 22,352 (106) +...5.750 MON... 04/26/2011. | 08/20/2038.
38375Y 3M 2 |GNR 092 PX - CMO/RMBS IO [ [T .. 115.431 30,656 (108) [ evvrrererericerens | cerrreeerrseireeenines [ s 5.000 MON... 11/01/2013. | 01/20/2039.
38376F  AG 7 |GNR0961B QE - CMO/RMBS........cocovvviirimrimeemerinerieniesissessssssssnessenssesenns | ooveens | | ..119.292 38,169 (211) | cevereererireirens [ v [ 5.500 MON... 07/10/2014. | 08/20/2039.
38376J JB 1 |GNR09104B KB - CMO/RMBS NP 4 ..119.756 56,295 (330) ......5.500 MON... 08/13/2014. | 11/16/2039.
383760  LF 9 | GNR 09104A NC - CMO/RMBS........ccooveirirrierniriierniisesesisissssesssssssssseessnnes | covenes PO I Y L1147 10,797 (1) SN SRR PPN 5.000 MON... 08/27/2012. | 11/20/2039.
38376P 4G 2 [GNR09127A PB - CMO/RMBS........coovireriririresieississesessssisssesssssssssssssessansns | seveens [P I I 112724 14,116 (R ) USROS DR 5.000 MON... 03/28/2013. | 12/20/2039.
38376T WS 7 [GNR 101B NM - CMO/RMBS........cooiviiiiiiiiniisiieniininsssiesiesissssnsins | eveees | ...120.507 . 66,320 (A7) [ oo e [ 5.000 MON... 06/10/2013. | 01/20/2040.
911760 LQ 7 | VENDE 982A G - CMO/RMBS.........ccovireriririerieinniieriesiesessssissssesisesesesess | voveees [P I 4 112382 | 3,966 | 3,629 | 3,886 (A1) [ s | e | e 6.750 MON... 09/16/2011. | 06/15/2028.
911760 LY 0 |VENDE 983 E - CMO/RMBS........ooviiimiimniissisiensesessessssissssssenssesssenssssssssssens | seeees .. 4 2111366 | 8,970 | 6,259 | 6,908 [(5:) ) O [OOSR 6.500 MON... 05/20/2011. | 03/15/2029.
0299999. U.S. Government - Residential Mortgage-Backed Securities XXX . 1,740,671 | ............. 1,545,786 | ............. 1,657,073 | oo 0 [ (11,483) 0 0 XXX XXX cneen.84,615 XXX XXX
0599999. Total - U.S. GOVEIMMENL........ivruirisirieissrsisesssenisssesserssssss s sensssesssnsssnsaas XXX s 3,138,956 | ..o 2,895,786 | ..o 2,949,396 | ..o (V)] (16,436) 0 0 XXX XXX | o 43,144 | 180,015 XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
20772 AA 0 | CONNECTICUT ST...ouviuiieririiieieniseeseriesssssssesssessssessesssssssensesessssssssenes | seeees [P I (. TFE | e 99,820 |...120.035 | ...ccoovvvrnece 120,035 | oo 100,000 | .. 99,894 8 529 |..... 5.309 |AO...... 10/20/2010. | 10/01/2029.
373384 J7 2 | GEORGIA ST....oiiiieieiiiieeiseisssiestie st ssesssesess. | soeees . 2| 1FE 3,269,141 |...106.355 | ...ccocevnevn 3,515,033 | .ovcrernne 3,305,000 | ..oovrvrnes 3,279,560 1,740 | o | e | s 4.380 |...... 4.469 |FA....... 08/02/2013. | 02/01/2031.
574192 5C 0 |MARYLAND ST ..ot sessssssesssssssssesssssssssssensssssssnes | sevenes [ I 1 e TFE| oo 14,997 |...105.350 ...15,803 15,000 | .. 15,000 (01 UTROROOR FOTURORRRRRROON OO 4.300 |...... 4,300 |MS...... 04/13/2011. | 03/01/2022.
594612 BK 8 |MICHIGAN ST.... et | arres . 2| 1FE 95,874 |..104.513 | .... .104,513 ....100,000 | .. 96,918 LV [T ORI PR 3.800 |...... 4.102 |MN...... 06/03/2013. | 05/15/2033.
97705L A9 8 |WISCONSIN ST...ouuiiiurireiisimsisssrssesesessssessssssssnsssssssssnssssesssnssssssnsssssssssssennss | snsees . 2| .. 1FE 76,261 |..103.514 | .o 77,636 | covvierinrnnns 75,000 | .. 75,393 [PZ210) ] O (PO Yo 5.000 |...... 4.590 |MN...... 09/02/2010. | 05/01/2032.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............c.cooenineeas .. 3,556,093 XXX ..3,833,019 | ..... .3,595,000 1,639 0 0 XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). s 3,556,093 XXX ..3,833,019 | ..... .3,595,000 1,639 0 0 XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
015302 JB 0 | ALEXANDRIA VA ....oiimiiiiieeiirineissiiessiessesisesssssssssssssesssssesssssssssssenss. | soneees . 2| 1FE 46,058 |...101.655 LA5TAS | 45,000 | .. 45,091 (176) | cevereereeineirnens [ ereerreriseiseriienns [ e 5.000 |...... 4586 |JJ....... ...2,250 | 08/31/2011. | 07/01/2030.
038681 4D 1 | ARAPAHOE CNTY COLO SCH DIST NO 005 CHERR.........covvvvriernrinririnrniinins | vevees . 2| 1FE 252,000 |...101.548 | .... 253,870 | ....... 250,000 | ... 250,145 (B08) | vvveeverieriiens [ [ e 5.600 469 |JD....... .14,000 | 03/04/2010. | 12/15/2029.
05914F MM 9 |BALTIMORE CNTY MD.....coiiuurrrmirierirrirsesseessessssessesssessssesssssssssssessesssssesas. | seveons [P I (. TFE| oo 140,980 |..107.417 | oo 150,384 | oo 140,000 | ... 140,699 (G IR ISR IO 3.569 01/14/2013. | 08/01/2032.
067626 HP 9 |BARKER CYPRESS MUN UTIL DIST TEX [SSTURRRRRORIOTE IO . 2| . 1FE .50,000 |...102.658 50,000 | oo [ e [ e | s | e 3.625 09/11/2014. | 04/01/2034.
073545 LY 9 |BEACHWOOD OHIO CITY SCH DIST......coomivrirerireiireinrieriereseessesssieens | woenes o e | 1FE| o 1,051,600 |...115.210 | ..............1,209,705 | ..............1,050,000 | ............. 1,050,000 [ ..ovouveerieerienirns | e | e | e | 5.125 08/19/2010. | 12/01/2026.
088365 EU 1 |BEXAR CNTY TEX HOSP DIST......iiieiriinerierieeiseiseniseisessesiseessssssseses | soneees o] ..101,020 |...100.371 100,371 100,022 (RU£:)) T ORI PPN 5.263 09/08/2010. | 02/15/2031.
094171 ES 0 |BLOOMFIELD TWP N J . e 122,19 |...111.190 133,428 121,197 (144) w4250 01/20/2012. | 01/15/2027.
119677 LH 3 |BUFFALO N Y.t essssessssssssss st sssssssssssnssenens. | sesens o] ....50,790 |...103.239 50,381 [(G1:) ) TSSTOON ISR IO 3.540 04/30/2013. | 02/01/2025.
154686 FT 1 | CENTRAL OHIO SOLID WASTE AUTH......ccootiirieiniieieiineiesissieessiensnsnns | vven . .50,000 |...109.873 50,000 [ oo [ v | e [ e [ 4.625 08/13/2013. | 12/01/2028.
167486 MF 3 |CHICAGO ILL..... Al . ...71,783 |...105.069 72,999 231 w5164 05/20/2015. | 12/01/2026.
182486  PZ 7 | CLARKSVILLE TENN....cooiiiieiiireiierineeesiseissesssssssssessssssesssssssssssssnesens. | sevees . 2| 1FE 247,455 |...103.542 248,839 182 | e [ e [ e 4.900 03/21/2011. | 06/01/2025.
184270  UN 7 [ CLAYTON MO SCH DIST ....coviiriiineieiiniisissrssseissssssesssssessessssssessessssssessens | covenes IO I 12 . TFE| i 85,489 |...100.469 85,000 | .vovvrrvrernrrieirernns v | e [ | v 4.700 10/21/2010. { 03/01/2028.
199492 BR 9 |COLUMBUS OHIO. 2| ... 1FE 48,950 |...104.996 . 49,410 79 ......3.000 10/07/2013. | 08/15/2026.
235308 RA 3 | DALLAS TEX INDPT SCH DIST....c.vviiiiriierniieieriseiesisseesssssesssssssessssines | sevenes . 2| 1FE 3,383,940 |..104.997 | ..............3,149,910 | ..............3,000,000 | ............. 3,122,028 | .oovevvrervirernines | e (105,694) | ..oovvvcvenrcererns [ v | e 6.450 09/27/2013. | 02/15/2035.
242559 MX 7 |DEARBORN MICH IO . 2| 1FE 49,902 |...105.880 49,928 5 3.625 08/20/2014. | 04/01/2032.
244127 XH 4 |DEER PARK TEX INDPT SCH DIST - 2| 1FE 75,731 |...100.334 75,000 [ cooocvereeereereninenns | erverrenierineesnnnes | onersenieneenns | cenerissenesnnines | aeennd 4.646 08/17/2010. | 02/15/2024.
244127 XL 5 |DEER PARK TEX INDPT SCH DIST.....ccviuriiiieieiineierisissesssssssssssssesssssseees | sevenes . 2| 1FE .35,411 1...100.395 ...35,138 35,008 [(G1:) ) TS OSTOOTON IVPURIOORPOIRPOR BV 5.168 08/17/2010. | 02/15/2027.
266778  EG 0 | DURHAM N Cu.oovoriieiineiieniessesisisesss sttt sssssssessessssssssssses | soneees o I 12| 1FE| oo 101,260 |...102.069 .102,069 100,141 (172 [T ORI DR 4.745 10/20/2010. | 10/01/2028.
295407 U4 0 |ERIEPA ..ottt | seneees 2| 1FE .85,000 |...109.699 ...93,244 85,000 | ..oovoriirriiniinnis [ | e | e | 4178 06/03/2015. | 11/15/2028.
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295407 U7 3 |ERIEPA ..ottt ssenssenins. | senenes 415,000 |...107.624 415,000 415,000 | .ovvverereerrineries | cerrerineeeninens | v | e | e 4178 |...... 4177 |MN...... 06/03/2015. | 11/15/2028.
306801  J4 4 |FALMOUTH MASS........cooimiiiriiniiniissiesiesiseisssssiesiessssssssississssenes | soenes .50,000 |...104.203 ..50,000 50,000 [ oooverrerrirnrinnies [ v | e [ e | 3.500 01/12/2015. | 07/15/2028.
425506 3H 3 [HENNEPIN CNTY MINN ....33,145 |...104.482 ..35,000 34,441 177 .....3.500 07/18/2011. | 12/01/2022.
47844P AP 0 | JOHNSON CNTY KANS.......cocoiiiiiiiiiiniissiscsiesisenessissiesssssssssions | coiis 145,508 |...101.763 ....145,000 145,051 (T4) | oo [ | e 4.500 10/30/2010. { 09/01/2026.
47844P AR 6 | JOHNSON CNTY KANS.......cooomiriirirririermrisiriesieneseesssisssssessessssssessssssses | sevees 50,375 |...101.792 50,038 (1<) ) TSSTORTON ISR IOV 4.650 10/28/2010. | 09/01/2028.
483206 4C 9 |KALAMAZOO MICH... 2| 1FE 1,131,790 |...106.427 ..1,122,233 (3,991) ... 4.670 04/10/2015. | 12/01/2044.
494134 4V 8 [KILLEEN TEX....oiieiieeiieeieissiissises e sssssssssssssssssessssssns. | seveons 2| 1FE .97,686 |...102.696 98,448 121 [ e v s 3.125 ..3,125 | 05/07/2013. | 08/01/2030.
509696  SD 3 |LAKE FOREST ILL....ovoieeieeeceesieeeeeeeeseeseeesseessseesseeeesess s ssssesssesssssssesneens | coinees 2| ... 1FE 300,000 |...100.161 300,000 300,000 [ .oooveurirrereerrrins | e | e | e | e 5.150 .15,450 | 05/12/2010. | 12/15/2026.
516408 HJ 3 |LANSING MICH CMNTY COLLEGE. SRR IO 2| 1FE 24382 ..105.824 | ..ccvvreernnn 26,456 | i 25,000 24,629 A2 | o | e | 4.000 09/10/2013. | 05/01/2027.
534366 AW 9 |LINCOLN NEB WEST HAYMARKET JT PUB AGY........ccocuumrrierirmrermnisnninenines | coveeee | o [ voverirenns (i TFE| oo 100,000 |...130.761 100,000 100,000 | ovouveerrrierierienes [ e [ e | e | e 5.800 12/02/2010. | 12/15/2035.
564377  6F 1 |MANSFIELD TEX. 2| 1FE 204,300 |...102.470 200,000 200,734 (B26) | evvveernereeirees [ ereerenineiserienes [ e 4.648 01/11/2012. | 02/15/2032.
587316 LY 4 |MEQUON WIS, OO 2| 1FE 198,126 |...100.260 200,000 199,539 183 | oo [ e [ 5.100 08/05/2009. | 08/01/2022.
587335 HU 7 |MERAMEC VY SCH DIST NO R-lIl MO FRANKLIN.......cccvvvemremerrmrrmenireeenens [ eerveee | [ eererirenns (. AFE | e 50,475 |..118.765 | ....ccovvvvvnnve. 59,383 | .ooovrrerireens 50,000 50,000 | eveurvrerirerireenens [ eernrernereneninee | e | e | e 5.491 08/05/2010. | 03/01/2027.
630412 SN 5 |NAPERVILLE ILL....oiouiiiriirciieiieeiesiecseisssiseises st | seeees 2| 1FE 60,366 |...100.223 ...60,134 60,000 60,000 [(G1C) ) [ STIRON INUIRIRRIRPIR IOV 4.800 04/21/2011. | 12/01/2024.
64763F QG 7 [NEW ORLEANS LA ...ttt essssessssssssssnsenes | oveons 2| 1FE 102,829 |...106.604 .106,604 ....100,000 101,001 (345) | ceververerineriens [ e [ 4.961 10/23/2012. | 09/01/2030.
64763F RG 6 [NEW ORLEANS LA ...ttt ssssnsssnss | eeenas 2| 1FE 50,550 |...105.820 | ..coovvreerree52,910 | i 50,000 50,207 [(G15) ) SUSTON VIR IOV 4.400 03/03/2013. | 12/01/2029.
64763F UG 2 [NEW ORLEANS LA.......oiiiiiiieinnicieinsissssieissnsssesssssessesssssssssssssssssnsenss | eonense | oo [ oerensenen 2| . 1FE| v 1,710,000 |...104.128 1,710,000 | .ovvrrene 1,710,000 [ oo | e | e | e | 4.000 04/29/2015. | 12/01/2031.
648516 3F 7 |NEW ROCHELLE N Y...coiiiiiiiririniienineeeniseissenssessesssessesssssssessssssnessensns. | seneees 2| 1FE 101,375 |...103.591 | .... ....100,000 100,501 (G20 ) [T RO D 3.156 04/10/2013. | 03/15/2024.
64966H MV 9 [NEW YORKN Y.t nsssssssessssssssessssssnssnsse | evees | o | vevsessnes 1 e TFE| i 92,608 |...118.548 | ....cccvvrrnee. 112,621 | o 95,000 93,384 96 | overrerrerrninnis [ e [ 5.206 08/19/2010. | 10/01/2031.
655711 HL 6 |NORFOLK CNTY MASS.......oooiriirierinrieeieninssisesssssiessesssssssessssssssenssenens | seeees 2| 12 .99,000 |...100.617 .100,617 ....100,000 99,200 28 | oo [ s [ s 3.250 11/19/2012. | 09/15/2039.
663662 KG 8 | NORTHAMPTON MUN UTIL DIST TEX.....oivuueirreemirieriesereesseiseisessensseness | woveees 2| 1FE 65,325 |...100.038 | ... ...65,025 65,011 [(G15) ) SRR INVIRRRIR IOV 3.000 12/07/2012. | 03/01/2033.
663662 KH 6 | NORTHAMPTON MUN UTIL DIST TEX......eveuiiermrenirierierereniesiesisesienienens. | veenes 2| 1FE 165,000 |...100.033 | .....cccrmrrnnec 65,021 | .ooovrrcriens 65,000 65,000 [ ..ooverrirreinrinnnes [ v | e [ e | 3.000 12/07/2012. | 03/01/2034.
675583  HL 5 |OCONEE CNTY S C...coourvurerrierireisensssssessesssesssessssssssssessessssesssssssssssnens | seeees 2| 1FE 24,034 |..103.547 | .coovvereernn25,887 | e 25,000 24,397 B1 | oo [ s [ e 3.600 08/13/2013. | 04/01/2028.
713176 T8 8 |PEORIAILL.....ovoveeceeeeeeeeeeeseeseeeteeesseessessses st sssssses s ssnnssassasnssenns | seinees 2| 1FE 254,263 |..100.213 | .................250,533 | ....... 250,000 250,000 (T57) | ceverevereeinneienis e [ 6.300 07/12/2010. | 01/01/2029.
741701 G8 3 | PRINCE GEORGES CNTY MD.....cooouiriririereinnirmersessesessesssssssessessssssensns | weneees 2| ... 1FE 24,163 |...101.763 24,652 B85 | overerereereninens [ s [ e 4.000 07/15/2011. | 09/15/2024.
751265 QK 8 |RALSTON NEB......cciiiiiiieiieiieieiissiiee st ssssnsenes | soeees 2| 3FE 151,650 |..... 84.316 150,000 | oo [ e [ e | e | s 5.000 05/22/2012. | 09/15/2031.
777543 SB 6 |ROSEMONT ILL....o.vouiieiierinieicniriensiiesinesienessessessessssessenssesesssssssssenees | eevnnes | o | vevereenes (A 2FE| i 100,573 |...125.615 125,615 100,458 [(1C) ] TSTOORTON EVPURIRRIN BN 6.750 12/07/2010. | 12/01/2035.
777543 TT 6 |ROSEMONT ILL. oo ssessseesesssssssessesssssssssssssssssssnns | eensees | o | weeesenenes 1 2FE| i 101,422 |...102.242 102,242 100,319 (157) | cevereererrneinnens [ eneerneeiseiseiieenes [ e 4.125 12/22/2011. | 12/01/2021.
78916B M9 2 |ST CLOUD MINN... 2| 1FE 150,600 |...101.573 .152,360 150,069 (88) w4750 10/21/2010. | 10/01/2029.
791697 BX 2 | ST LOUIS MO SPL ADMINISTRATIVE BRD TRANS.........ocemveeierreirrerieeenens | eorveee o [ erverienns (. TFE | oo 77,625 |..117.757 ...88,318 75,000 [ cooovererereerrninenns | everierieeeneennees | v | e | aeennd 4.750 11/18/2011. | 04/01/2029.
806466 NS 3 | SCHENECTADY NY CITY SCH DIST.....cooiiiirriieiinniverisnisnicssisesisnines | e | o [ veveiienns (. 1 =5 N 101,475 |...101.094 .101,094 100,396 (A4) [ s | e | s 4.300 06/14/2012. | 07/15/2027.
82620Y FP 3 |SIENNA PLANTATION TEX MUN UTIL DIST NO 1......... 2| 1FE .50,000 |...103.357 50,000 3.625 08/07/2014. | 09/01/2032.
835240  HI9 6 | SOMERVILLE MASS......cosiiiiieireiiniieiiesiesissessss s sseesssisssssssssenss | seeees 2| 1FE 49,856 |...107.319 49,907 9 | oo [ s [ e 3.625 11/04/2013. | 10/01/2028.
850752  LP 9 | SPRINGFIELD MASS........cocoviriirniiieerinsisiesieisssssiesssssssssessssssssssssssssnsssnse | neviene | oo | evvseerenins | soenes 1FE| s 151,584 |...121.400 150,890 (93) [ oo | e | e 6.000 06/24/2010. | 06/01/2027.
930336 GS 5 |WADSWORTH OHIO. 2| ... 1FE 2,150,000 |...102.773 ...2,150,000 w8790 10/14/2010. | 12/01/2025.
948101 QC 7 |WEBSTER MASS s | e 2| 1FE 49,543 |...105.798 49,676 25 [ v | e [ 3.375 07/15/2014. | 06/15/2030.
969129 EU 5 |WILLAMALANE PK & REC DIST ORE.........cooomeviremieiniinerierieseseessssserinens | voeees 2| 1FE .98,950 |...103.719 .103,719 99,346 B2 | covorerereeereninnns [ e [ e 3.000 04/12/2013. | 01/01/2029.
981306 BL 6 | WORCESTER MASS 2| 1FE 51,425 |...100.185 50,093 50,000 (205) 4.375 11/18/2011. | 11/01/2021.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations.............coiiiiniinisisninninnies | coveinees 14,784,568 XXX | 15,114,032 | ........... 14,350,000 | ........... 14,490,417 | o0 | e (112,301) 0 0 XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions s | e 14,784,568 XXX s 15,114,032 | ............ 14,350,000 | ........... 14,490,417 | o0 | e (112,301) 0 0 XXX XXX XXX
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047059 EK 2 | ATHENS-CLARKE CNTY GA UNI GOVT DEV AUTH. ....cooomivrmrimerieriseerneni [ s 2| 1FE 29,679 |..109.734 | .o 32,920 | oo 30,000 29,808 A4 | s | e | 2003625 | 3.801 |JD....... 08/15/2014. | 12/15/2034.
051249  GQ 7 |AUGUSTA GAWTR & SEW REV......coimiiiiiiierisierisisessissesssssessssssssensns | seveees 2| . 1FE 49,700 |...101.689 ..50,000 49,791 13 11/19/2012. | 10/01/2032.
051249 HE 3 |AUGUSTA GAWTR & SEW REV. . . 2| ... 1FE .50,388 |...106.072 ..50,000 50,171 (41) 07/26/2013. | 10/01/2026.
084213 AP 2 |BERKELEY CNTY S C UTIL REV.....iiuiiiiieieneiineiieeiseisesisesseessesssseessssssnns | soeees 2| 1FE 100,000 |...104.251 ....100,000 100,000 05/09/2013. | 06/01/2027.
18571P AR 6 | CLERMONT CNTY OHIO PORT AUTH ECONOMIC DE.........cocovervmevreririeernes [ e 2| .. 1FE 50,574 |...106.066 50,241 (74) 12/09/2013. | 12/01/2033.
186371 BT 6 | CLEVELAND OHIO ECONOMIC & CMNTY DEV REV..... . . ...1,050,375 |...106.985 ...1,050,239 (31) 04/22/2015. | 12/01/2026.
196696 KF 4 | COLORADO ST BRD CMNTY COLLEGES & OCCUPAT.........c.ovvummvirriirciinnns | crvene 2| 1FE 252,500 |...103.165 250,000 250,315 (360) .14,500 | 03/10/2010. | 11/01/2033.
19679R  NJ 5 | COLORADO WTR RES & PWR DEV AUTH WTR RES.......c.oovvmmvemeerininerinens | cvveee [ er | vevirens 12] 1 =5 333,770 |...102.549 335,000 334,072 35 .19,765 | 12/12/2010. | 09/01/2035.
199098 CG 7 |COLUMBUS-FRANKLIN CNTY OHIO FIN AUTH RES.......ccoocrirmiinrirnnieiienns [ rvere 2| 1FE 100,750 |...100.477 100,000 ..6,625 | 05/31/2010. | 08/15/2027.
200588 NJ 6 | COMMERCE CITY COLO SALES & USE TAX REV.......cccovvvmevinremricnriveriinnes [ e 2| . 1FE 50,000 |...105.495 | ....cccoceerrrn 52,748 | i 50,000 04/21/2015. | 08/01/2033.
232263 JW 4 |CUYAHOGA CNTY OHIO ECONOMIC DEV REV........ccosvveirimmrineriereneernseinss | woreees 2| 1FE 1,003,769 |...110.097 976,229 (9,833) 10/02/2014. | 10/15/2033.
243001 DD 3 |DECATUR ALA SWR REV.......ccocoviriririieiirinsiieriesiesessesissisesiessnsssenins. | sovenes 2| 1FE .50,500 |...103.367 50,172 (62) 04/26/2013. | 08/15/2028.
26678P DH 0 [DURHAMN CLTD OBLIG.......coooemrimrireeereeissiessiesiesssssisssss s | ervens 2| 1FE .50,000 |...102.753 50,000 03/03/2015. | 06/01/2031.
28209N AR 0 |EFFINGHAM CNTY GA INDL DEV AUTH REV. 2| 1FE 250,000 |...100.620 250,000 09/14/2011. | 04/01/2023.
295195 AB 7 |ERIE CNTY PA GEN AUTH LEASE REV.......coovviiiirinirieriereeeissisesssesienes | voreees 2| 2FE 59,730 |...103.218 | .... 61,931 | 60,000 59,939 25 04/24/2012. | 04/01/2022.
31331 3M 3 | FEDERAL FARM CREDIT BANKS........coooriiriineiieiineineeiseissisessssiseisaneins | eonnees | e | vverivenins | vevereeens L1 243,885 |..117.787 | .o 294,468 | ... 250,000 246,368 325 12/22/2010. | 11/24/2028.
31331K  J5 0 |FEDERAL FARM CREDIT BANKS, ..246,445 |..109.062 | .................272,655 | ....... 250,000 248,105 289 10/03/2013. | 10/21/2025.
3133EA 5P 9 |FEDERAL FARM CREDIT BANKS FUNDING CORP I I . ....92,836 |..108.436 | .....cccoce..... 108,436 | oo 100,000 94,583 336 05/19/2014. | 07/19/2032.
3133EA  G6 9 |FEDERAL FARM CREDIT BANKS FUNDING CORP.........cccvvvrveirmrinrirmnnerinnnne | vervnns | oo | eorvrveine [rvnrrnend] | e 221,195 |...109.142 | ................272,855 | ....... 250,000 229,283 1,380 06/26/2013. | 08/06/2031.
3133EC  JZ 8 | FEDERAL FARM CREDIT BANKS FUNDING CORP.........ccocvmmremrrrerirnrerneninns [ vorenes ..511,000 |...110.196 | .................550,980 | ....... 500,000 507,596 (558) 05/09/2013. | 03/26/2031.
3133EC  WN 0 |FEDERAL FARM CREDIT BANKS FUNDING CORP... O . 251,063 [..111.919 | .. 279,798 | ... 250,000 250,658 (74) 11/01/2013. | 08/05/2027.
3133ED RR 5 |FEDERAL FARM CREDIT BANKS FUNDING CORP..........ccocovurmimmerinrinniinns [ erers | oo [ vvrrvenine | verirenen T | i 202,346 |...119.976 | .................239,952 | ....... 200,000 202,100 (50) 08/21/2014. | 08/01/2044.
349298 QQ 5 |FORT WAYNE IND SEW WKS IMPT REV......ccriviriimrireiieniirerseiseeesissieees | ceveees 199,500 |...104.081 | ..ccvovvvernnn. 104,081 | e 100,000 99,655 24 04/10/2013. | 08/01/2031.
373541 Y4 7 |GEORGIAMUN ELEC AUTH PWR REV......cccovvvinmrnnrernerersnnensnsnssssnnens | veenns | oo | everenenedd [t IFE ] i 252,188 |...110.410 | .................276,025 | ....... 250,000 251,309 (131) 01/18/2012. | 01/01/2028.
385493 EG 2 | GRAND FORKS N D SANTN REV.....ccomiririrerneinirieriesessesssisensessessneens. | veneees 24,664 |...104.264 24,741 16 03/03/2015. | 09/01/2032.
454624 6B 8 [INDIANABD BK REV......cccooiiiiiiiiiiiiniissisicccinis e | e .23,883 |...102.167 24,149 49 08/15/2014. | 02/01/2033.
45469N  CX 4 | INDIANA CNTY PA INDL DEV AUTH REV.......ccoviimirieriniieninsineiiesieneiennns | vovenes .50,000 |...103.767 50,000 06/14/2012. | 05/01/2030.
46613P D2 9 |JEAFLAWTR & SWR SYS REV.....cosvinviimirerineinsrinnsinsreniseesenssssisensesins | eevenee | o [eoverennen T | ot TFE | s 36,000 |...114.064 32,949 (461) ...1,500 |09/26/2012. | 10/01/2025.
485247 BF 6 |KANSAS DEV FIN AUTH SALES TAX REV.. 238,525 |...100.146 . 235,000 235,000 (417) .11,750 | 06/30/2010. | 09/01/2024.
498622 GR 4 |KLICKITAT CNTY WASH PUB UTIL DIST NO 001........ccomevrrerereernmeeserrerirnnes | vveeee | oo | verere 1,2 [ et IFE | s 173,307 |...106.394 | ................. 180,870 | ovvorriirnnee 170,000 170,878 (427) 12/06/2011. | 12/01/2029.
499746 VB 8 |KNOXVILLE TENN ELEC REV......ccocovimiiriiniiriieiseirereriseieninnines .99,900 |...101.029 ....100,000 99,925 3 12/18/2012. | 07/01/2036.
506485 CM 1 |LAFAYETTE LA PUB IMPT SALES TAX...... 101,000 |...103.541 100,000 100,309 (126) 04/26/2013. | 05/01/2026.
522510 BB 1 |LEBANON IND ELEC UTIL REV.....ccomtiimiieiierineireeiseiesiesiseesessssissessenes | soeees 100,900 |...101.357 ....100,000 100,152 (148) 05/20/2013. | 07/01/2026.
546418 AC 8 |LOUISIANA ST AGRICULTURAL FIN AUTH AGRIC.......ccccvmrirernriierniineirsninns | veveees ..15,230 | ... 0.010 15,230 | oo 10/15/1986. | 10/01/1996.
576000 LA 9 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED.. ..104,000 |...116.943 .116,943 100,000 | ... 102,400 (226) 08/26/2011. | 07/15/2028.
593791  EM 4 |MIAMI UNIV OHIO GEN RCPTS ..5,141,160 |...137.551 ..5,502,040 4,000,000 | ..oorrenn 4,940,451 | oo | e (40,022) 07/21/2014. | 09/01/2035.
594381  FN 0 |MICHIGAN CITY IND SCH BLDG CORP.......cccovvvierireerrrinrmierierereeesssessssenens | woeees 100,152 |...101.619 .101,619 ....100,000 100,033 (21) 07/05/2012. | 01/15/2027.
59447P VU 2 |MICHIGAN FIN AUTH REV.... 129,091 |...104.064 ..31,219 ..30,000 29,329 46 08/15/2014. | 05/01/2031.
60412P DY 3 |MINNESOTA ST MUN PWR AGY ELEC REV......cccovvvrirviniireiienrinsrineneerernnes | vovenns 50,250 |...105.799 ...52,900 |. ..50,000 50,140 (26) 09/24/2014. | 10/01/2034.
60636V BV 8 |MISSOURI ST DEV FIN BRD REV.......occomierrierieriererneesssisessessessnessssins | oeeeens 103,250 |...101.909 101,909 | oo 100,000 100,835 (434) 08/30/2012. | 11/01/2028.
613741 CH 8 |MONTGOMERY CNTY VA ECONOMIC DEV AUTH REV......coocvvrniirirnircinnes | cevees 202,500 |...103.998 | ................207,996 | ....... 200,000 200,544 (364) 01/17/2012. | 06/01/2039.
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616385 AH 3 | MORA MINN HSG & REDEV AUTH.......ccoiivmiimerierieeereesseiseniessessssenssnins | veeees 165,000 |...100.000 | ...ocvvvvurennce 165,000 | ooooevrniinnes 165,000 165,000 | ovvueverenerierinees [ eerneersninerseniens | e | e | e 6.000 |...... 5.999 12/28/2009. | 01/01/2029.
646108 JE 1 |NEW JERSEY ST HSG & MTG FIN AGY MULTI-FA.......ovvivrrirereirnineiierininns | vevees 100,532 |...104.138 104,138 ....100,000 100,135 [(GIC) TS OSTORRTON ISPURORROIRPON IOV 4.566 06/14/2012. | 11/01/2027.
646136 XR 7 |NEW JERSEY ST TRANSN TR FD AUTH 2,641,994 |...132.160 ..2,643,200 .2,000,000 ...2,608,721 ) .....8.561 01/23/2018. | 12/15/2040.
647677 AJ 2 |NEW ORLEANS NAVY HOUSING LLC.......coviiiiireiiriereineieresseiesisiciens | eeveees . . 151,524 |...120.066 180,099 ....150,000 151,272 [6<IC) | USTUTRON VIR IOV 5.754 02/14/2012. | 12/15/2038.
64972F  T5 5 |[NEW YORKNY CITY MUN WTR FIN AUTH WTR &....covveurrmerirrereninninneninens | ceveee [ v | veriens 12] 1FE| oo 2,141,500 |...101.613 ..2,032,260 2,025,025 | ...ooovvierirerniriinns | e (54,025) [ ..o [ e [ e 5.790 03/11/2014. | 06/15/2041.
64972G  BU 7 |NEW YORKN Y CITY MUN WTR FIN AUTH WTR 2| 1FE 149,250 |...105.810 .158,715 149,572 50 03125 03/21/2013. | 06/15/2027.
658203 V6 8 |NORTH CAROLINA MUN PWR AGY NO 1 CATAWBA........cccovvvvrmrrvernnneerens | veveens | oo | vervvirenns 1 e 1FE| o 153,375 |...105.420 158,130 152,010 (214) [ v e [ 3.672 12/11/2012. | 01/01/2028.
658207 NX 9 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP.........oocvveremeenirinnis [ eovveee | [ everirerns | e TFE | i 46,333 |...102.334 ...46,050 . 45,315 ((E10) ) TSRO ORI DTN 3.363 07/23/2012.| 01/01/2022.
67756D BU 9 | OHIO ST HIGHER EDL FAC COMMN REV........coovniiiriiiiirnniersisneierssisserens | covene 2| 1FE .34,615 |...109.620 | ... ...38,367 |. ..35,000 34,749 23 | e | e [ e 4.250 09/12/2013. | 10/01/2028.
67884F DU 7 | OKLAHOMA DEV FIN AUTH LEASE REV.......cocvmirimiiniriiinnninerirenesessseninees | vevnee | oo | evvenirnens [ e TFE| oo 103,750 |...107.797 | cooovvrvcrinne 107,797 | oo 100,000 101,280 (342) | ceverrerrrinninens [ e [ 4.500 08/26/2011. | 06/01/2023.
681810  JU 2 | OMAHA NEB SAN SEW REV......cooiiiirieririrenieisseesssiesssensssissesssssssssenes | soneees 2| 1FE 150,000 |...101.996 .152,994 ....150,000 150,000 3.250 12/18/2012. | 11/15/2037.
68285T AH 2 |ONSLOW CNTY N C LTD OBLIG......c.vvuireerirerienirerirreierienerieniesesssesssienes | coveens 2| 1FE .25,307 |...107.650 | ... ..26,913 25,000 25,115 (<74 [OOSR INSTRIRRIN IOV 4.000 08/13/2013. | 06/01/2026.
68608) SB 8 | OREGON ST FACS AUTH REV.......ocvuiriiiriireeieeiseesseissssesiessssessessns | voneees 2| ... 1FE 49,900 |...108.207 | ...ooovvrerrrrnn 54,104 | .oooviveriens 50,000 49,926 A | e | e | e 4.125 04/14/2014. | 11/15/2032.
69647R  BJ 2 |PALM BAY FLA SPL OBLIG.........ccoviiiieiiiiinicnniscicesie e | cvvis 2| . 1FE 2,373,240 |...115.132 ..2,302,640 2,233,123 | oo | e (57,848) [ ..ovorrereririninns [ v [ e 6.315 03/03/2015. | 10/01/2040.
70643U CQ 0 |PEMBROKE PINES FLA COMMUNICATIONS SVCS T.....ccovvverivrirerrrirnrnnens | ceve 2| 2FE 2,061,960 |...106.558 2,039,856 (7,820) [ ..o | e | e 4.706 10/02/2014. | 10/01/2033.
709221 TG 0 |PENNSYLVANIA ST TPK COMMN OIL FRANCHISE...........coovimiimnrineinrinenns [ v | [ e (. AFE| oo 18,011 |...136.212 17,335 [C4°) ] [N VIR IOV 6.378 07/03/2012. | 12/01/2037.
720653 JU 9 |PIERCE CNTY WASH SWR REV......ccivimiriiniiiieineieiensseiesessssesesssssssssesses | seveees 2| . 1FE 101,000 |...101.477 100,000 | ovouvverrirerierienes [ e [ | v | e 4.750 10/19/2010. | 08/01/2027.
724795 BG 3 |PITTSBURGH & ALLEGHENY CNTY PA SPORTS &.....ovvvvmrvrrirennmeenenrnenies | cevveee | o [ wevererenes 2| 1FE| oo 1,000,000 |...103.092 | .... ..1,030,920 | ..............1,000,000 | ............. 1,000,000 [ ..oceoueeerencrienies | rererreereninsienis | vereneenssinsiens | e | e 4.521 11/13/2014. | 12/15/2030.
73358W  TZ 7 [PORTAUTH N Y & N e enssssssssesssssnes. | ovene 2| 1FE 2,075,060 |...108.648 | .............. 2,172,960 | ..oovvvrenen 2,000,000 2,048,820 (9,110) [ oo | e | e 4.426 12/22/2014. | 10/15/2034.
736746 XV 5 | PORTLAND ORE URBAN RENEWAL & REDEV.........ocvomrereriieernerereriereneenns [ voveeen | oo | eveeene 12] TFE| oo 102,527 |...102.809 .102,809 ....100,000 100,524 (344) | ceverrerrineiens [ s [ 4173 06/18/2012. | 06/15/2024.
73674N BN 0 | PORTLAND ORE RIV DIST URBAN RENEWAL & RE.........ccooovivvminireiniiriines [ vver 2| 1FE 51,500 |...104.028 | .... ..52,014 50,438 (168) | cveveeverireirees [ ereereeineineiiienes [ e 3.980 07/23/2012. | 06/15/2023.
736754 LT 7 |PORTLAND ORE WTR SYS REV......cctvviiimircririneiieninsiieniesessesssisssinens | veveees 2| 1FE 49,572 |..104.237 | oo 52,119 | oo 50,000 49,736 26 | o [ s [ 3.000 05/13/2013. | 10/01/2028.
767169 EE 1 |RIO RANCHO N MEX GROSS RCPTS TAX REV.......ccocumiriieeriseinnerieseneins | voveees 2| 1FE .38,999 |...103.480 ..41,392 40,000 39,275 B4 | oo [ e [ e 4.050 08/26/2014. | 06/01/2030.
791526 DW 3 | STLOUIS CNTY MO SPL OBLIG.......cccoeviriiiniierieriesiessissiesiesiiesnes | e 2| 1FE 150,000 |...103.406 | .... .155,109 ....150,000 150,000 | ovouvverrirerienienes [ e [ e | v | e 5.700 06/18/2010. | 06/01/2030.
79164T AT 9 |STLOUIS MO INDL DEV AUTH LEASEHOLD REV.........cccosiveririerinernerseeinns | ceveene 2| 1FE 226,872 |...100.820 | .....cccovvenee. 226,845 | ... 225,000 225,061 (291) [ vvrereereereriiens | eevrereersniseeeniens [ 6.100 07/02/2010. | 03/15/2025.
796311 CY 2 |SAN ANTONIO TEX MUN DRAIN UTIL SYS REV............... 199,250 |...103.990 .103,990 ....100,000 99,506 41 3.250 05/20/2013. | 02/01/2030.
816434 CF 9 | SELLERSBURG IND WTRWKS REV 24,605 |...102.847 25,000 24,710 20 | o [ s [ 3.375 09/28/2014. | 07/01/2031.
829594 JY 7 |SIOUX FALLS S D SALES TAX REV 49,511 |...103.654 ..50,000 49,624 21 3.500 05/19/2014. | 11/15/2033.
841514 AU 6 | SOUTHEAST TEX HSG FIN CORP MULTI-FAMILY.... .A 42,836 | ... 1.000 ..42,836 9 ......8.600 08/25/1986. | 09/01/1996.
85732P CB 4 |STATE PUB SCH BLDG AUTH PA REV.......ccnviieinireiieerinricesssisessssssnenes | ceveens A e 1FE ...12,409 |...128.286 . ..10,000 11,321 (121) | cevereererinernens v [ 6.495 ..650 |07/02/2012. | 09/15/2028.
880557 7V 9 | TENNESSEE ST SCH BD AUTH......cciiiiriiiieiieisieseeienesisesesssssssines | cevees 2 148,940 |...101.102 151,653 | oo 150,000 149,877 359 | i | v | s 5.000 ...7,500 |09/15/2010. | 05/01/2035.
880591 30 0 | TENNESSEE VALLEY AUTHORITY 5 500,000 |..... 26.720 .534,400 | . 500,000 500,000 [ ..oovverrirerirriiinis | e | e | e | e 3.550 17,750 | 06/02/1998. | 06/01/2028.
914046  XZ 5 |UNIVERSITY ALASKA UNIV REVS........coomiimiiirierieseneesississisessesesssssssis | seees 2 .94,900 |...102.856 102,856 | ..overeriirann 100,000 96,087 182 3.250 ..3,250 | 04/10/2013. | 10/01/2035.
914716 VF 9 |UNIVERSITY N C CHARLOTTE REV.....evviririiiereicienisisirssiesssssesensssiens | sevenes 2| 1FE 250,865 |...100.910 | ................252,275 | ....... 250,000 250,036 (140) [ vvrrvervnricirens e [ 6.047 .15,118 | 12/16/2009. | 04/01/2029.
924214 LB 3 | VERMONT MUN BD BK.... . ....50,575 |...108.460 54,230 50,416 (24) .....3.960 08/23/2012. | 12/01/2032.
953564 EC 1 |WEST KNOX UTIL DIST KNOX CNTY TENN WTR &....oovvvrrmveriiierinnisirenis | vevees 2 .96,620 |...105.431 .105,431 98,623 273 | e [ | 4.600 04/24/2011. | 06/01/2024.
956695 C8 1 |WEST VIRGINIA ST WTR DEV AUTH WTR DEV RE........cccovvvmirinrennrinirnens [ vorenes 2 .98,600 |...102.169 102,169 98,985 58 3.500 04/10/2013. | 07/01/2033.
956725 EJ 0 |WEST VIRGINIA WTR DEV AUTH INFRASTRUCTUR 2| 1FE 149,475 |...101.519 152,279 149,629 21 .3.000 01/29/2013. | 10/01/2033.
958638 QK 7 |WESTERN MICH UNIV REVS.......covvniimieiiineierneiesssisnsssssssnssessssssenes | veviene | oo | evvserenins | ovees 1FE| oo 136,300 |...108.272 138,350 288 5.250 05/10/2011. | 11/15/2024.
963270 FA 6 | WHEELING W VA WTRWKS & SEW SYS REV.......cocoomirireririrriiseiserieriineens | voneees 2| 1FE 47,406 |...104.577 48,280 149 | oo [ e [ 3.375 11/05/2013. | 06/01/2029.
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986093 BT 8 | YONKERS N Y INDL DEV AGY REV......... [SSSTRRRRTRRRION IO 2| 1FE 102,000 |...100.222 | ...covvivrinnns 100,222 | oo 100,000 100,000 | ooovrennrnnrnrinnes e | | | e 5.000 |...... 4.999 |AO...... | oovvrenns 1,250 | oo 5,000 | 04/23/2012. | 10/01/2037.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... . 28,262,119 XXX | s 29,203,590 [ ..cooovnend 25,758,066 | ........... 27,620,209 | ..oovivririinninn0 | e (197,692) 0 0 XXX XXX XXX | e 285,189 | .....1,335,581 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
312903 2J 5 |FHR 168 G- CMO/RMBS.........ovviiieiiciirireieineiennninsisninnsssssniensnssseenenns | veveens | oo | eevnrneneddh [ |0 [ 99.960 0 0 (0) [ coveeerrernrireis | eeerneeinseiserineiins | 0008500 | e 3.021 01/06/1992. | 07/15/2021.
312904 VU 6 |FHR 1017 D - CMO/RMBS. ...101.994 177 174 (0) [ cevneermrernerieris | eevrverivnisernerins | 000.8.300 | e 8.209 09/19/1994. | 11/15/2020.
312905 Z7 0 |FHR 1087 | - CMO/RMBS ..103.319 927 897 (0) [ covneerreenerreris | eeerveernseisernerins | 0008500 | e 8.515 10/06/1994. | 06/15/2021.
312905 ZR 6 |FHR 1080 E - CMO/RMBS ...100.251 0 0 0 11/08/1995. | 05/15/2021.
312906 RX 0 |FHR 1119 H - CMO/RMBS. ...102.976 (0] FSESSTRRTURRRON ISPOURIRIRTRRRTOROR IOPORY o0 4oV I IOV 7.662 11/02/1992. | 08/15/2021.
312906 VS 6 |FHR 1122 G - CMO/RMBS L0242 | BT | D59 | B89 | i [ [ | | el 7.0000 [ 6.633 06/30/1993. | 08/15/2021.
312909 3W 2 |FHR 1250 J - CMO/RMBS ...103.871 (3) [ v | eerverireniseiseiens | e 7.000 | e 7.397 04/05/1993. | 05/15/2022.
312910 3Q 3 |FHR 1311 K- CMO/RMBS ...103.946 (0) [ ceoneerrernerreris | eevrneerssriserineriins | e 7.000 | e 7.083 05/19/1993. | 07/15/2022.
312910 B6 8 |FHR 13121- CMO/RMBS ..105.618 (0) [ ceveeernreernerireiis | eevverieniseinerins | 000.8.000 | e 8.037 07/25/1994. | 07/15/2022.
312912 AP 3 |FHR 1367 KA - CMO/RMBS ...104.745 (2) [ oo | e | 2008500 | e 6.522 11/09/1993. | 09/15/2022.
312913 QR 0 |FHR 14391 - CMO/RMBS ..105.193 (A) [ e | e | 07500 | e 7.447 11/02/1995. | 11/15/2022.
312913 WW 2 |FHG G4 D - CMO/RMBS ...105.683 (2) [ oo | e | 000.8.000 | e 7.845 12/30/1992. | 12/25/2022.
312914 DS 0 |FHR 1459 M - CMO/RMBS........cooriiuriiiiineiieiseiisesseessesissesssssssseessessssens ...106.011 (3) [ e | eeeveenseinseinniins | e 7500 | e 7.446 03/25/1994. | 01/15/2023.
312914 VY 7 |FHR 1474 E - CMO/RMBS..........cccevune. L0497 | e 10 [ BTT [ e BTT [ [ [ | v [0 7.000 [ 6.902 01/06/1995. | 02/15/2023.
31293A 5H 7 |FH C15348 - RMBS ...102.105 (5) [ cerneerrrrnerrnenins | eevrnenisseirserserins | e 7.0000 | e 0.127 11/01/2004. | 09/01/2028.
313370 J7 0 |FHR 1578 K- CMO/RMBS ...105.890 (25) [ oevereversneiineins | e | 000.6.900 | .o 6.871 02/08/1994. | 09/15/2023.
313371 FB 3 |FHR 1577 PV - CMO/RMBS........cooiriiriiiirierieniseeiesisssisesiesesssessesssnsens | eveens ...106.057 (1) [ e | e | 2008500 | e 6.489 09/30/1993. | 09/15/2023.
3133T3  PK 8 |FHR 1652 PL - CMO/RMBS........ccoviimiiriireiineineissiississssesisseesssssssssssssssens | sevenns ...105.893 (54) [ oevereenerinneins | e | 20 7.000 | i 6.960 02/24/1994. | 01/15/2024.
31358E 2N 1 [FNR 90103 K- CMO/RMBS........ccoviimiiniriirirninriisiinssiesienisssesssssssssesssenens | coveens ...100.953 (0) [ ceveevrerrirnerienis | eevverieniseinenins | e 7500 | e 7.242 02/12/1993. | 09/25/2020.
31358E  5A 6 [FNR 90110 H - CMO/RMBS......oooecveeereeseeeieseesiesieseesseessssesssssesssssssessensnns | coveies ...100.767 (0) [ cevneerneenerreris | eeervenisniserieriins | 208750 | v 8.390 12/22/1994. | 09/25/2020.
31358E  7TW 6 [FNR 90109 J - CMO/RMBS........ovvrirrirrireierissisiesssisssssiensssssssessssssssensns | wovenes ..100.419 () ] cevrerrvererirerinnn | ervrreersnnensennns | 000 7.000 e, 6.707 06/30/1993. | 09/25/2020.
31358E WY 4 |FNR 9086 H - CMO/RMBS ...100.151 (0) [ cerneermerrnerrerins | weervemisniserneinns | oo 7.000 | e 5.577 02/24/1993. | 07/25/2020.
31358F 4E 6 |[FNR9121J- CMO/RMBS ...100.406 . (0) | evevveverrierenes | errrireeneineirsnnens | 00 7.000 e 6.730 03/09/1993. | 03/25/2021.
31358K F3 7 |FNR 91162 GA - CMO/RMBS ...104.028 638 613 ..612 (1) [ e | e | 0008250 | e 8.043 08/24/1994. | 12/25/2021.
31358M  WZ 3 |FNR 9249 L - CMO/RMBS.........coouiriieieiierie st ssssssssssssessseens ...103.480 4,963 (13) [ oo | eerneeneenneineiins | 20 7.000 | e 6.795 02/09/1996. | 04/25/2022.
31358P D2 0 |FNR92135L - CMO/RMBS ...105.686 1,161 (2) [ o | e | 07500 | e 7.272 11/13/1995. | 08/25/2022.
31358P HT 7 |FNR G9235 E - CMO/RMBS. ...104.223 4,310 (5) [ cerneermrernerreris | eernerisnesernenins | oo 7500 | v 7.313 03/13/1996. | 07/25/2022.
31358P HV 2 |FNR G9235 EB - CMO/RMBS 2103819 | e 1,572 | 1,514 | 1,509 (0) [ oo | e | e 7500 | i 7.309 12/06/1995. | 07/25/2022.
31358P  MX 2 [FNR 92149 H - CMO/RMBS ...103.292 11,363 (12) [ e | e | 20 7.0000 | e 6.806 12/09/1993. | 08/25/2022.
31358Q AN 5 |FNR 92161 H - CMO/RMBS 04691 | i 4074 | 3,891 | 3,881 (10) [ ooevereernerineins | e | 207500 | e 7.298 03/01/1996. | 09/25/2022.
31358Q BR 5 |FNR G9253 J - CMO/RMBS ..103.868 | .o 2,281 [ 2,196 | 2,188 () covrereererireninnn | erneveernnineisenens | 007,000 e, 6.968 02/27/1996. | 09/25/2022.
31358Q HC 2 |FNR 92159 PL - CMO/RMBS.... . 103.897 | 4,012 | 3,862 3,831 (15) | cvvvererererveenne [ eveverveveieinens | 2eeeen7.000 | oo 6.767 03/02/1994. | 09/25/2022.
31358R  BM 4 |FNR 92195 C - CMO/RMBS 04426 | 907 | 4713 | 4,702 (B) | everererernrirernnns | errveereerneiseiinnnens | 0o 7.500 | e, 7.358 03/13/1996. | 10/25/2022.
31358T 4H 9 |FNR 9321 KA - CMO/RMBS... ...105.761 1943 [ e | v | v [ [ 72700 [ 7.354 03/11/1994. | 03/25/2023.
31359B  PE 1 [FNR 93122 M - CMO/RMBS ...105.290 17,715 (B) [ cevueereernerrneris | eevrnemrnseiserieeins | 0008500 | e 6.480 09/22/1993. | 07/25/2023.
31359D 6L 2 |FNR 93178 PK - CMO/RMBS ...106.046 24,161 (16) [ oo | e | 2008500 | e 6.371 09/30/1993. | 09/25/2023.
31359E YT 2 |FNR 93199 PX - CMO/RMBS ...105.763 49,345 (28) [ ooevereererineins | e | 2006500 | e 6.403 11/05/1993. | 10/25/2023.
31359G E2 8 |FNR 9451 LL - CMO/RMBS 207433 | 2,143 | 2,000 ] 2,012 (7) | e | eeerneensenseiineinns | 0008750 | e 5.992 04/21/2008. | 03/25/2024.
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31359H  JE 5 [FNR 9455 H - CMO/RMBS........couuiviiiriieeieieisssisssiessesiseessssssssenssenes . , ...108.079 27,626 8 | oo e [0 7.000 | 7.203 |MON... | coverrrrrinnee 162 | v 1,848 | 03/30/1994. | 03/25/2024.
31359H Q8 0 |FNR G946 PY - CMO/RMBS.........oooiieriiireiiniisiresisisissssesssssiessssssesessssanes [ I ...106.168 (10) | cvvvererrrerrverenns [ erveverneveieinens | w750 | e 3.552 |MON... | .. 12/04/2007. | 05/17/2024.
31367W  HL 8 |FN 181235-RMBS.........ccccoenn. [P I ...100.132 (5) [ cerneerrernnerrnerins | eernerinsneserneenins | oo 7500 | v 4.411 |MON... | .. 11/01/2004. | 10/01/2022.
31368K LD 6 |FN 192124 -RMBS.......cc.coovvvnec [ I ...100.864 (1) [ e | e | e 7500 | e 7.433 |MON... | .. 12/24/1992. | 12/01/2022.
3136AA 3V 5 |FNR 12149H KB - CMO/RMBS . ...102.562 . 15,735 30 | e | 0000 3.000 [ i 3.263 | MON... 11/25/2015. | 01/25/2043.
3137A7  H2 9 |FHR 3800A HE - CMO/RMBS.........oiomiiiiieireieissesisessessesissessssssssessaeees [ I , 106589 | v 7,461 | i 7,000 | 7412 (103) | coveveerveineriens [ v [ 24500 |, 2.773 |MON... | . 10/17/2012. | 01/15/2040.
31389N  EZ 4 |FN630252-RMBS........ccccoonvvnee [ I s L11.020 | el 1,374 | 1,237 1,355 (B) | covevererernrerernnns | errvrireereriseisnnnns | 000.6.000 .o 3.047 [MON... | .. 05/04/2011. | 03/01/2032.
31392C  CN 2 |FNR 0222A GQ - CMO/RMBS LA2 3739 | 3,253 | 3,893 (3B) | cvveverereerrerenie [ v | 208750 | 0.766 |MON... | . 06/23/2009. | 04/25/2032.
31392C CS 1 |FNR 0222A GC - CMO/RMBS ..115.461 29,406 (72) | oo [ | 20008500 | ... 4.806 | MON... 10/01/2010. | 04/25/2032.
31392 JK 7 |FNR0253E EL - CMO/RMBS A11.011 . 84,393 (261) [ vvrereervnririrens | eeverrveirsnseiiennns [ 0008.000 [ oo 4.169 |MON...| . 02/29/2012. | 09/25/2032.
31392) 6V 6 |FNR 0323D CH - CMO/RMBS L0474 | 2,808 | 2,542 | 2,638 (A) [ o | e | 200.5.000 | ocec 3.786 | MON... 04/04/2011. | 04/25/2033.
31392)  UW 7 |FNR0318D TB - CMO/RMBS ...108.406 15,770 (99) [ ooevereerrrinrine | ervrneenerrsrineiens | 20.5.000 | e 4.134 |MON... | . 03/27/2012. | 04/25/2032.
313920 BG 8 |FHR 2505B D - CMO/RMBS. [P I . 111794 13,788 (B3) [ cererereererinerne | eevrveenerineineiins | 1005500 | e 3.321 |MON...|. 03/05/2012. | 09/15/2032.
31392W  LQ 1 |FHR 2515E HC - CMO/RMBS...... [ I ..113.159 163,241 (1,659) [ coovvevereirerieines [ vrveermrverviiniies [ 0008.000 | 4.576 | MON... 02/28/2012. | 10/15/2032.
31392X  XT 0 |FHR 2524B HC - CMO/RMBS...... [P I .18, ...110.898 17,522 (181) ] cevereererverirens [ everrrieineiieiinens [ 208,000 | ..o 4.074 |MON... 04/06/2012. | 11/15/2032.
31393A 6C 6 |FNR0339B MT - CMO/RMBS...... . ..103.417 52,119 (64) [ oo | e | 205500 | e 5.381 |MON... 11/01/2004. | 05/25/2023.
31393B D6 9 [FNR 0341E PN - CMO/RMBS.......cooviiiiiiiirieiiisissieisssss s sssssenenes [ I , 112325 | 2,576 [ 2,293 | 2,510 (10) [ oo | e | 205500 | e 3.648 [MON... | . 07/01/2009. | 05/25/2033.
313930 2D 2 |FNR0375B LL - CMO/RMBS.......... [P I , 10071 | e 1,705 | i 7,000 | 7,000 | oo | e [ e | s | 00005.000 | e 4.955 |MON... | . 06/24/2009. | 08/25/2033.
31393E GM 5 [FNR 0371A HD - CMO/RMBS...... [ I .90, ..112.305 . 87,000 | .ovvrvvrerivrvvirerens [ | e [ | 005,500 | s 5.465 | MON... 11/01/2013. | 08/25/2033.
31393F MH 6 |FHR 2523B AP - CMO/RMBS [P I 12484 | 2735 | i 2,431 | 2,590 (B) [ cevneernrernerireris | eevrverirvrirseinerins | 0005500 | e 3.539 | MON... 09/02/2010. | 11/15/2032.
31393F  PW 0 |FHR 2544D KE - CMO/RMBS........cooiiiiiiiiieieiseiiseiseesesisessssssssessseees . 10769 | 3798 | 3,429 | 3,774 (15) [ ooevereeerneeirneins | eerneinsenneiisciens | 2005500 | ocec 2.586 | MON... 01/28/2011. | 12/15/2032.
31393F ZW 9 |FHR 2531B PM - CMO/RMBS L 12450 | el 1570 [ 1,400 1,612 (10) [ oo | e | 2005500 | e 1.506 [MON... | .. 02/16/2011. | 12/15/2032.
313936 XD 1 |FHR 2541A BL - CMO/RMBS, ...110.897 .. 22,209 (225) | ceveoeerrriseiiens [ e [ 205,500 | 4.182 |MON... | . 04/02/2014. | 12/15/2032.
31393H FH 0 |FHR 2543M LL - CMO/RMBS 109668 | .o 2,193 | 2,000 | 2,025 ()] cevvvreneiieneiinns | oo [ 20005.500 | oo 5.044 [MON... | .. 07/24/2009. | 12/15/2032.
31393  3Z 9 |FHR 2554C MN - CMO/RMBS . [P I 110509 | e 3756 | 3,399 | 3,675 (12) [ e | e | 2005500 | e 3.107 |MON... | . 02/16/2011.| 01/15/2033.
31393L  FT 5 |FHR 2564D AC - CMO/RMBS...... [ I . ..110.319 11,541 (B1) [ s | e | 205500 | e 3.142 | MON... 02/08/2011. | 02/15/2033.
31393Q XY 3 |FHR 2610C VB - CMO/RMBS, ..105.127 27,645 13 | [ [ 2005500 | i 5.759 |MON... | . 11/01/2004. | 07/15/2024.
31393T L6 1 |FNR03109A YB- CMO/RMBS ...118.582 . 26,490 (135) | ceveveerveineriiens [ erveerireinerseriinnes [ 206,000 | ..o 5.551 |MON... 12/12/2012. | 11/25/2033.
313930 JE 4 |FNR03127B EG - CMO/RMBS 112829 | 8,405 | 7,449 | 8,022 (30) [ oo | e | 200.8.000 | i 4.114 |MON...| . 09/04/2012. | 12/25/2033.
31393X 5K 9 |FNR 0436B CB - CMO/RMBS [P I . ...110.683 23,512 (321) | cevereerverserirens [ e [2005.000 | oo, 3.244 |MON...|. 04/02/2012. | 05/25/2034.
31393X SN 8 |FNR 0425A UC - CMO/RMBS....... [ I . ...114.588 16,839 (27) | cvvveererveivernnns e | 2005500 | .o 4.796 | MON... 01/04/2012. | 04/25/2034.
31394A  WJ 1 |FNR 0460C AB - CMO/RMBS . ...106.091 26,876 (142) | coveovvverrineiiens v [ 05,500 | 4531 |MON... | . 04/25/2012. | 04/25/2034.
31394A WK 8 |FNR 0460C AC - CMO/RMBS...... [ I . 11214 26,308 (216) | cevvveerveiseriiens [ v [ 205,500 | 4.402 |MON... 04/02/2014. | 04/25/2034.
31394B RM 8 | FNR 0492F TB - CMO/RMBS ..115.485 100,512 (273) | cevevevreirneiiens v [ 2005500 |, 4.315 | MON... 09/02/2013. | 12/25/2034.
31394B TR 5 |FNR0490B D - CMO/RMBS [P I 2100263 | .ovvvivreeen9,239 | 9,214 | 9,129 B0 | oo e | 04000 [ 5.665 | MON... 02/17/2011. | 11/25/2034.
31394C  BZ 4 |FNR053A CU - CMO/RMBS.......ccoriimiiiiieiiiieisss i ssssisesssens [ I . ..113.190 38,560 (T3) [ v | e | 2005500 | e 5.253 |MON... 07/27/2010. | 02/25/2035.
31394D A7 5 |FNR0548B TD - CMO/RMBS .112.017 15,917 (165) | evevreernerrverirens [ erverrvnineiieiinens [ 05,500 [ 4.215 |MON... 01/09/2012. | 06/25/2035.
31394D SU 5 |FNR0538C TC - CMO/RMBS L3041 | 8718 [l 1712 | 8,009 (10) [ ooevereernenineins | eevrneeneeineiineiens | 200.6.000 | ocec 4.993 |MON... | . 10/12/2009. | 05/25/2035.
31394E 4D 7 |FNR 0568B BE - CMO/RMBS [ I . .. 113.617 49,779 (634) | ovvoerveiiens [ [0 5.250 | 3.568 | MON... 01/28/2013. | 08/25/2035.
31394E W3 8 |FNR0570B KC - CMO/RMBS.........ccomririieririeissesesssiesiesiseesessassssensnenes [P I , ...110.054 11,586 (166) | vvvneeveerrreriens [ erverrrveineriinriinens [ 205,500 | 3.780 |MON... 04/02/2014. | 08/25/2035.
31394E X6 0 |FNR0570C KP - CMO/RMBS........oiimiiiiiieiieieisesissisessesisecssssssssesssaeees . ..113.839 99,371 (800) | vevuereireiiens [ e [ 205,000 | 4.034 |MON... 09/27/2012. | 06/25/2035.
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31394G  YZ 0 |FHR2665B LL - CMO/RMBS.......... ...109.207 11,221 (B) [ cerneereerrnerreris | eeernemirvrirseriieriins | 2005500 | v 4.938 |MON... 08/24/2009. | 08/15/2033.
31394K  R8 9 |FHR 2696A DG - CMO/RMBS LA11.664 | 9,139 [ 8,184 | 8,585 (15) | cvvvererrvernvernnins [ erveverineneierinins | 200005500 | oo 4431 |MON... | . 02/21/2011. | 10/15/2033.
31394P VY 6 |FHR 2743A PH - CMO/RMBS L3379 | 2120 | 1870 1,980 (4) [ e | e | 2005500 | e 3.932 |MON... | .. 11/02/2009. | 02/15/2034.
313940 S6 0 |FNR05110B GL - CMO/RMBS ..111.984 29,369 (56) [ oo | e | 20,5500 | e 3.381 |MON... 08/31/2012. | 12/25/2035.
31394V EP 1 |FNR05122B PY - CMO/RMBS .. 117.049 78,108 (876) | evevrvererrrerirens [ wrverririneriseriinens [ 208,000 | ... 4.349 |MON... | . 07/11/2013. | 01/25/2036.
31394V JR 2 |FNR05120B PB - CMO/RMBS ..115.128 10,753 (142) | cevereereeirneriens [ [200.6.000 | ... 4.285 |MON... 04/02/2014. | 01/25/2036.
31394Y  H9 8 |FHR 2793A PE - CMO/RMBS L1497 | 4,545 | 4,076 4,359 (10) | vvvvererrrerrverenns [ erveverineveieiinens | 20005000 | oo 3.251 [MON... 09/02/2013. | 05/15/2034.
31395M SA 8 |FHR 2933D EN - CMO/RMBS...... 122721 34,325 (253) [ ovvrereerrrerreeiens | eeverrseisnsnisenens | 0008500 [ onis 4.309 |MON... 01/30/2013. | 02/15/2035.
31395T M9 2 |FHR 2963B DE - CMO/RMBS........oouuiiiiiiiiieieis it sssissssssseees ...114.802 14,891 15,737 (29) [ v | e | 200.6.000 | .o 4.517 |MON... | . 05/25/2010. | 04/15/2035.
31395T XX 7 |FHR2973A DD - CMO/RMBS.... ...108.740 .15,000 15,058 (16) [ oovereerrrirrine | eevrerrerirneineiens | 205500 | e 5.409 | MON... 01/28/2010. | 02/15/2035.
313950 YD 7 |FHR 2996A DD - CMO/RMBS...... ...108.277 46,391 (80) [ .oveverneererireins | eevneerneeiineiseiins | 205500 | e 5.323 |MON... 12/21/2009. | 04/15/2035.
31396E P4 2 |FHR 3066B EE - CMO/RMBS ..111.901 57,540 (62) [ oo | e | 205500 | e 5.386 | MON... 01/27/2011. | 11/15/2035.
3139%6F WU 3 |FHR 3081B CQ - CMO/RMBS. L 111.297 12,975 (25) | cvvvererererreene [ | 2005500 | e 3.023 [MON... 02/03/2012. | 12/15/2035.
31396J 2C 8 |FHR 3126D CY - CMO/RMBS...... ..114.687 18,614 21,198 (93) [ oo | e | 20.8.000 | e 2.670 |MON...| . 09/01/2011. | 03/15/2036.
31396L 3T 5 |FNR 06114E HE - CMO/RMBS 112897 | 8,684 | 7,692 | ... 7,979 (10) [ oo | ervrreerenirseineiens | 2005500 | e 4.544 |MON... | . 05/26/2010. | 12/25/2036.
31396P FP 1 |FNR06124B B - CMO/RMBS ..112.679 33,303 (144) | oo [ v [ 20.6.000 | ... 2.418 |MON... 02/01/2013.| 01/25/2037.
31396R  2H 9 |FHR 3152F LB - CMO/RMBS. 2107610 | e 7,019 [ 8,523 | 6,773 (32) | cvveererrvernveenns [ | 20008000 | ... 4,195 |MON... | . 11/15/2010. | 05/15/2026.
3139%6W QN 9 |FNR0772B B - CMO/RMBS... L2548 | 8770 | e 7,793 | 8,534 (83) ] cvveererrrerrenne [ v | 2008000 | oo 3.161 |MON... | . 09/27/2010. | 07/25/2037.
3139%6W QT 6 |FNR0772D DB - CMO/RMBS...... ..115.319 2,935 (A7) [ o | e | 2005750 | e 1.202 |MON...| . 07/09/2009. | 07/25/2037.
31396W Y8 3 |FNR 0776F EB - CMO/RMBS........ccorivimrimrricrinerieniesesseesssssesessensesessesssninns 13503 | B85 | 898 | 646 9) ....(0.147) | MON... | .. 08/19/2009. | 08/25/2037.
31397B 2W 0 |FHR 3213B PE - CMO/RMBS ..111.488 31,252 (98) [ .ooveveererineins | cevrneinseineiiseiins | 20.6.000 | oo 2.734 |MON... 09/24/2010. | 09/15/2036.
31397E QH 1 |FHR 3270A AT - CMO/RMBS.......ccoviiiiiriririntiesisiesisesssisssiesiesisesens L2017 | 1,928 | 1721 2,096 (10) [ oo | e | 205500 | e 0.579 |MON...| .. 12/23/2010. | 01/15/2037.
313970 LW 2 |FHR 3348B HT - CMO/RMBS, L4708 | 8,883 | T TAA 7,860 (A) [ e | e | 200.8.000 | e 5.634 |MON... | . 04/23/2010. | 07/15/2037.
313970 VU 5 |FHR 3349E MY - CMO/RMBS L A11.715 12,437 (38) [ oo | e | 005500 | e 2.231 |MON... 02/10/2011. | 07/15/2037.
31397L 3R 8 |FNR0861C MC - CMO/RMBS 111371 49,875 (262) | eveoneervernerirens [ e [ 005,500 | 4.655 |MON... 01/04/2011. | 07/25/2038.
31397N GV 1 |FNR0910B PG - CMO/RMBS ..110.880 128,770 (1,230) [ cooevveererveines v [ 0005500 | i 4.507 |MON... 01/28/2013. | 03/25/2039.
31397N QQ 1 |FNR 0925A PG - CMO/RMBS ...104.242 30,477 (286) | vevveverreeriens [ e [ 05,500 | 2.737 |MON...| . 12/08/2011. | 04/25/2039.
31398G QW 2 |FNR09111B CY - CMO/RMBS 117187 15,248 (T17) | cevereerverneriens e [2005.000 | oo 3.776 |MON... 08/31/2012. | 03/25/2038.
31398P  HR 3 |FNR1035H KP - CMO/RMBS........oiiuiiiiiiiiieineeiiseisessessecssssssisesssenes LA24433 | e 7,466 | neinn...6,000 | 6,775 (A7) [ oo | e | 200.6.000 | ..o 4.679 |MON... 06/27/2013. | 04/25/2040.
31398 HY 8 |FNR 1035K LP - CMO/RMBS ...120.397 55,772 (263) [ vvrvererrerrrrirens | cererrseisnseirenens | 0008000 [ 5.311 |MON... 01/28/2013. | 04/25/2040.
31404B. QG 0 |FN 763755-RMBS........cccovvnienee 110994 | 1,534 ] 1,382 ) 1,520 (5) [ oo | e | 0008500 | 3.615 | MON... 05/04/2011. | 02/01/2034.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.. 2,200,897 XXX .2,147 404 ....(10,244) 0 0 XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.. 30,463,016 XXX ...29,767,613 (207,936) 0 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
001055  AJ 1 JAFLAC INC...oovtvvrirereeinissinensessiensesissessssssssssenssesssssesssssssssessessssssssnsses | wonnees | o | eovernere | e TFE | o 31,616 |...104.356 | ....cccovvrerenee 31,307 | oo 30,000 30,397 (RU£:)) T ORI DR 4.000 |...... 3.349 05/02/2012. | 02/15/2022.
001055 AL 6 |AFLAC INC...c.oiiiiiciieiieseenssicssissenssssesssssssssensssssssssssenssssssssenssssenses | veveens | oo | evvneenennsd [ s 1FE ...102,908 |...105.234 105,234 100,000 101,186 3.625 |...... 3.259 03/04/2014. | 06/15/2023.
001814 AR 3 | ANR PIPELINE COMPANY........cocuuirimririrrmrimeemerinssiesssenssssesesssssssensenssnees. | eovnees | | voveveenes | vevens 2FE 386,840 |...112.546 ,250,920 2,000,000 2,064,137 , 9.625 |...... 7.713 08/21/2001. | 11/01/2021.
00206R  BH 4 [ATATINC...coostiriierierineineerseiseisesiesesessesisseesssssssssssssesssssssssssssssssseessnes | eovnene | oo [ eovenens 1,2 | oevens 2FE ....139,294 |...107.056 160,584 150,000 140,421 222 [ e | e | e 4.300 |...... 4.758 03/18/2014. | 12/15/2042.
002824 AV 2 | ABBOTT LABORATORIES.......cocovvuurieiiniiesirnenississsssssssessssssssssssssssssssenssnns | eovnnne | o | eveerinnne | oo 1FE ..2,440,820 |...138.696 ..2,773,920 ....2,000,000 2,389,285 | ....coovereririenns | e (12,516) [ oo [ e [ e 6.000 |...... 4.480 07/24/2015. | 04/01/2039.
002824 BA 7 |ABBOTT LABORATORIES........ccocovvirrimrnrierresisissinsissssnisssesssssssssesssssssnssnsnns | sesvens | oo | evverivenesd [ s 1FE ....101,064 |...101.627 100,402 Q)] [T ORI DR 2.550 |...... 2.362 02/05/2016. | 03/15/2022.
00287Y  AQ 2 |ABBVIE INC....ccosiiirircierieicineirereniseieninsnsssesiensnssssensssssesssssnsssssssensnnns | eovenes | oo [ oo 1,2 i 2FE | o 50,857 |...105.544 50,489 [CCI5) ) SOOI IVORROIRIN IOV 3.600 |...... 3.391 06/01/2015. | 05/14/2025.
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00287Y AR 0 [ABBVIE INC.....cooireuirierircireesenisesiesiesieesssisssssessesssssssssssssssssssssssnesssnss | sneenne | oo | seveens 12| 2FE| s 3,072,630 |...113.349 | ..ccovvrnee 3,400,470 | covvvernenne 3,000,000 | ..ovrernees 3,064,830 (3,058) [ .oovvernerrirernns | eevrneernerineineriins | eernid500 | e 4.302 |MN......| oo 17,625 | ........ 135,000 | 04/19/2017. | 05/14/2035.
00287Y AT 6 [ABBVIE INC....cooivierericiersisiesieisisiesssssesssssssessesssssssessssssssensssssnnses | eovene | oo [ onnenee 12] . 2FE ....508,350 |...100.155 | .................500,775 | ....... 500,000 500,700 (2,428) [ oo v [ 0002500 | 2.005 09/26/2016. | 05/14/2020.
008117  AG 8 | AETNA LIFE AND CASUALTY COMPANY......coovrvmermrimremeriensiensenssssesseenns 116273 | 1,758,048 | e 1,512,000 | ..oooovvrenne 1,519,036 (1,654) [ ..o | eevreenerinseineinns | e 7250 | e 7.101 04/09/2009. | 08/15/2023.
00846U AH 4 | AGILENT TECHNOLOGIES INC...... ...102.306 40,291 (110) | cevereerreiseiiens [ v [2003.200 | 2.897 09/20/2012. | 10/01/2022.
008916 AJ 7 |AGRIUM INC ...117.668 .1,700,263 (9,991) [ oo | e | 208125 | 4.311 10/10/2017. | 01/15/2041.
010392 EB 0 |ALABAMA POWER COMPANY ..109.781 | ..............5,608,711 | ..............5,109,000 | .............5,193,583 | coooovvriririinrrinns | e (26,188) [ ...vvvrereerreins [ ervrereneeiiseirneinns | 205875 | s 5.255 08/11/2005. | 12/01/2022.
010392 EC 8 |ALABAMA POWER COMPANY. ..126.817 991,819 407 | e [ | 005700 | e 5.790 11/18/2003. | 02/15/2033.
012725 AD 9 |ALBEMARLE CORP........c.cooceririnrrnnes 114543 | ... 1,231,337 | 1,075,000 | e 1,228,838 (543) | cevereerrrrneriiens [ e [ 05450 | 4.480 10/29/2019. | 12/01/2044.
013104 AC 8 |ALBERTSON'S, INC......cccovvvvvrrnrrnecne ..101.284 | ............2,051,001 | ..............2,025,000 | ............. 2,059,515 (4,041) [ oo | e | e 1750 | i 7.413 08/30/2001. | 06/15/2026.
013817 AQ 4 |ALCOAINC ...106.821 25,434 (187) [ overevverveiiiens | evveerveiseiveiiennns [ 005870 [ 5.005 05/01/2012. | 02/23/2022.
018490 AQ 5 |ALLERGANINC ...100.787 25,982 292 [ v | erverineensennenens | 20002800 | s 4.068 06/20/2014. | 03/15/2023.
020002 AY 7 |ALLSTATE CORP ..120.659 | ..............1,206,590 | ..............1,000,000 | ............. 1,174,619 (4,865) [ ....ceorevevrineie | crvrerrerirnnineiens | 0005200 | e 4.000 , 07/27/2016. | 01/15/2042.
020039 DC 4 |ALLTEL CORPORATION... ...138.470 2,326,464 | ....oovoererncrinns | i (17,133) [ oo [ eevrmeeneerseirseinns | e 1875 | s 6.000 |Jduceree | v 78,750 | .cveeee 157,500 | 12/24/2003. | 07/01/2032.
022098 AE 3 [ALTRIA GROUP INC ...160.685 3,066,575 | .... 2(45,299) [ oo | e | 2009950 | L 4.150 |MN......| oo 24654 | ... 174,026 | 08/02/2016. | 11/10/2038.
022249 AU 0 |ALCOAINC ..117.560 | ..............5,878,000 | ..............5,000,000 | ............. 5,376,345 | ... 10(36,300) [ oo | e | 208750 | i 5574 |J.cces | e 155,625 | ........ 337,500 |08/11/2005. | 01/15/2028.
023135 AN 6 |AMAZON.COM INC ...107.889 100,983 (189) | evevverveineriens [ v [ 2. 3.800 | ... 3571 | D | i 274 | o 3,800 | 09/03/2015. | 12/05/2024.
024836 AD 0 | AMERICAN CAMPUS COMMUNITIES OPERATING PA... ...105.448 2,874,382 | oo | e 13178 [ | v | 00000 3.625 [ e 4.257 |{MN......| cooerrne. 13,896 | ........ 108,750 | 04/13/2018. | 11/15/2027.
025816 AZ 2 | AMERICAN EXPRESS CO ...159.305 | ..............3,186,100 | ..............2,000,000 | ............. 2,831,576 | oo | erreenenen(28,263) [ oo | v | 00008150 [ i 4721 |MS.c.| o 46,183 | ........ 163,000 | 03/13/2017. | 03/19/2038.
025816  BK 4 | AMERICAN EXPRESS CO......cevviiiiriiiiiinisinsiesessssiessessssesssssssssssssssnnss | sevenes 2| 2FE 50,953 |...105.696 50,528 | ..vvvrrrerinnrnvirernne [ eerernrnnnnnnd(98) | e [ | 0000 3.625 | i 3.387 |JD....... 06/01/2015. | 12/05/2024.
03027X AB 6 |AMERICAN TOWER CORP ...103.676 100,101 | covoevrrrerrerrenes [ evrrverrerreed(31) [ | e | 2002.3.500 | e 3465 |UJ....... 02/05/2016. | 01/31/2023.
03027X AE 0 |AMERICAN TOWER CORP ...102.299 100,828 | ..o [ erveerereennn(887) | s [ | 200 3.450 | e 2.948 |MS...... 02/11/2015. | 09/15/2021.
030955 AN 8 |AMERITECH CAPITAL FUNDING CORPORATION ..120.5% | ..............2,411,920 | ..............2,000,000 | ............. 2,151,805 | .o | e (TA755) [ e | v | 00008550 [ i 5374 | W | v 60,406 | ........ 131,000 | 07/07/2003. | 01/15/2028.
031162 BV 1 |AMGEN INC......cevevrrrirrerirneirneriniinns ...105.689 50,125 | coveevvvrerrereneennns | verirereneneenne(27) e | v | 00000 3.625 [ i 3.561 |MN...oc. | v 196 | v 1,813 | 09/22/2014. | 05/22/2024.
035237 BF 4 |ANHEUSER-BUSCH INBEV WORLDWIDE INC.... . A57.343 | 4,720,290 | .............3,000,000 | ............. 4.537,081 [ .o | verreeeend(51,803) [ o v [000.8.200 [ 4.248 06/05/2017. | 01/15/2039.
035237 BQ 0 |ANHEUSER-BUSCH INBEV WORLDWIDE INC.... ...103.333 46,749 [ oo | e85 [ e [0 3750 [ 4.199 04/21/2014. | 07/15/2042.
035242 AP 1 |ANHEUSER-BUSCH INBEV FINANCE INC... ...106.134 353,489 | ..o | cveriieneend(529) | s i [10.3.650 | 3.460 02/13/2017. | 02/01/2026.
037411 AK 1 | APACHE CORPORATION. ..123.228 AM13,056 | e | e (14,524) [ s | |00 1950 [ i 5.779 02/19/2003. | 04/15/2026.
037411 AR 6 |APACHE CORP 111432 6,205,170 | covovvvvcrrerncnnnne | cererneene(88,420) [ oo | v | 00008000 | oo 4.031 08/22/2012. | 01/15/2037.
037735 CK 1 |APPALACHIAN POWER CO... ..136.485 | .............3,283,829 | ..............2,406,000 | ............. 3,072,465 | ....ovvvcrernriinns | eieeneect(24,563) [ i | | 2008700 [ 4.421 04/28/2017. | 08/15/2037.
037833  AK 6 |APPLE INC.......coovvvrerrrns ...101.702 48,468 426 [ .o | e | 2002400 | e 3.379 10/22/2013. | 05/03/2023.
037833 AL 4 |APPLEINC.... ..112.149 221,616 | .covvervcireninies | erienieeneen330 e [ [100.3.850 | 4.236 06/20/2014. | 05/04/2043.
037833 AT 7 |APPLEINC.... ..121.823 2,196,518 | oo | e ,817) [ | e | 4450 | 3.826 08/02/2016. | 05/06/2044.
039483 AM 4 | ARCHER-DANIELS-MIDLAND COMPANY.......... ...130.622 3,251,049 | oo | ereeeeenen(27,055) [ oo | e |00 1500 [ i 6.049 12/24/2002. | 03/15/2027.
039483 AN 2 | ARCHER-DANIELS-MIDLAND COMPANY......... LA27.211 2,544,220 | clll2,000,000 e 2,141,255 | oo | e (13,735) | s [ | 2008750 | e 5.636 |JD....... | coerrnr.n.6,000 | oo 135,000 | 12/09/2009. | 12/15/2027.
039483 AS 1 |ARCHER-DANIELS-MIDLAND COMPANY.......... ...135.953 2,260,727 | coovverreriernrrerene | rereeeeenn(16,785) | covieieeveienns [ evvvveirseiseiieiinnns | 000 7.000 | e 5420 |FA.....| ........58,333 | ... 140,000 | 03/23/2004. | 02/01/2031.
040555 CK 8 | ARIZONA PUBLIC SERVICE CO. .. 138.262 | ..............3,536,742 | .............. 2,558,000 | ...ccooouee. 3,435,451 | oo | eeeeent(36,620) [ e e | 20008875 [ 4.021 |FA.....| oo 73,276 | e 175,863 | 01/21/2015. | 08/01/2036.
052769 AD 8 |AUTODESK INC.... ...109.193 2,524,000 | .... 2,541,633 | oo | eenrnennn(2,946) [ e | e | 4375 [ 4.225 110,425 | 09/11/2018. | 06/15/2025.
05329W AN 2 |AUTONATION INC ...103.066 2,000,000 | ..oovvenneen 1,920,250 [ ...coovvenrrnerierine | eerereeenen 14,389 | o [ [202.3.500 | 4419 |MN......| o894 | s 70,000 |07/18/2018. | 11/15/2024.
053332 AM 4 |AUTOZONE INC ..103.178 49,868 B4 [ oo | e [ 0003700 [ 3.822 [AD...... | coerervrines 391 | e 1,850 |07/23/2013. | 04/15/2022.
053611  AB 5 |AVERY DENNISON CORP................. 124490 | ..............2,489,800 | ..............2,000,000 | ............. 2,005,422 (269) | ovvvneerreineriiens [ e [ 206,000 | ..o 5.970 | Jdevree | o 55,333 | oo 120,000 | 01/22/2003. | 01/15/2033.
05565Q DD 7 | BP CAPITAL MARKETS PLC......coiiiiiiniieineiseeiseeeesiesissessessssssesssessssens ...100.246 500,370 (220) | ceveoeerrrineiiens [ e [0 2,112 | 2.066 |MS......| oo 3,080 | ovrennee 10,560 | 09/26/2016. | 09/16/2021.
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057224  AK 3 |BAKER HUGHES INCORPORATED....... (SO VO el AFE | 5,294,624 |..125.164 | .............. 5,354,516 | ..oovvernnne 4,278,000 | ..oocvvrnees 4,900,532 | .ooocvereirerinninenes | s (54,115) [ ooverererneerienins [ e [ e 6.875 |...... 4.858 | Jdces | v 135,619 | ........ 294,113 | 09/09/2013. | 01/15/2029.
06050W  FZ 3 |BANK OF AMERICA CORP.........ceooitireriiirirriersnisseessssissssesssssssssiesssssessessns | ovene - ....99,050 |...105.453 105,453 | coovvirrirs 100,000 | .. 99,236 K7 [N ISR PO 4.050 08/07/2014. | 08/15/2034.
06051G EH 8 |BANK OF AMERICA CORP.... R ..5568,570 |...104.263 521,315 500,000 | ... 517,923 .(12,770) ......5.000 09/26/2016. | 05/13/2021.
07274N  BC 6 |BAYER US FINANCE II LLC.....ceiuiiiniiieiieeineiineissriesiesisseesssissssessessseennas | cvines ] ..115.655 | ..............4,626,200 | ..............4,000,000 | ............. 4,798,304 | oo . (28,251) [ ovvvrerereerieeins [ e [ e 5.875 04/29/2014. | 04/15/2038.
07274N  BD 4 |BAYER US FINANCE I LLC......cevirinirieririeeineissrisesieseeesssissssessesesennns | cevees e 12| 2FE | 45,279 | 86.941 45,829 110 | oo [ [ e 3.600 07/15/2014. | 07/15/2042.
075887 AN 9 |BECTON, DICKINSON AND COMPANY. I ...123.069 ..1,230,690 ...1,084,141 (8,683) +.r.1.000 11/26/2003. | 08/01/2027.
075887 AQ 2 |BECTON DICKINSON AND CO........cccocene. FSSTRUORSN IO - ..123.462 ..3,086,550 2,626,355 | ....ovverieriiriinns | i (11,008) [ .oovevrerrererins [ e [ e 6.700 06/18/2009. | 08/01/2028.
075887 CD 9 |BECTON DICKINSON AND CO........c.couuvnuee FSSPTRURSRRTIRITRN IR o] ...119.890 ..3,599,098 L3IBAT3T | | s QT4 ) [ DU DN 6.700 12/29/2017. | 12/01/2026.
075896 AB 6 |BED BATH & BEYOND INC......cccoririiriiiiierinicieriiseesiesssssiensssiessesssins | seveees - . . 1,632,121 ... 76.682 | .... ..1,242,248 . ...1,543,940 3,363 | e [ [ 4.915 04/19/2016. | 08/01/2034.
079867 AM 9 |BELLSOUTH TELECOMMUNICATIONS, INC v | e e | e 2FE | 3,517,500 |...119.846 | ............. 3,595,380 | ..............3,000,000 | ............. 3,207,225 | ...oovvierernrienns | i (29,789) [ .ovvevrerrererins [ v [ v 7.000 02/25/2005. | 10/01/2025.
079867 AW 7 |BELLSOUTH TELECOMMUNICATIONS, INC SOOI IO o] . ....99,900 |...119.462 119,462 ...100,000 | .. 99,946 5 [ e [ e [ e 6.375 |...... 6.383 | JD....... ...6,375 | 04/30/2008. | 06/01/2028.
084664 BL 4 |BERKSHIRE HATHAWAY FINANCE CORP . I I JO PR IOV 1FE]| .. . A37.123 | .2,742,460 | ..... .2,000,000 | ....covvenee 2,403,408 | ....covvvrirerrrienns | e (12,568) [ ..ovevevercererins [ crveriereireniinines [ e 5.750 |...... 4.245 | JJ...... . 15,000 | 01/15/2013. | 01/15/2040.
084664 BT 7 |BERKSHIRE HATHAWAY FINANCE CORP . N IO [P I (. {1 =5 529,285 |...102.727 | ccovvrvrrrenns 513,635 | ....... 500,000 | ... 512,702 (5,188) [ ..vuvruerenerrerins | vevrveennerierinnenns | cveees 3.000 |...... 1.899 [MN...ooo| v 1,917 | 15,000 |09/26/2016. | 05/15/2022.
084670  BF 4 |BERKSHIRE HATHAWAY INC.......ccocivimiirirniiiinrinernssseenssisseenssnssssssennns | veveene | oo | evnerenins | voeees 1FE| .. 214,396 |...103.574 | .................207,148 | ....... 200,000 | ... 205,204 (2,426) [ ..o [ v [ 3400 |...... 2114 | JJ....... ..6,800 | 11/03/2014. | 01/31/2022.
08652B AA 7 |BESTBUY CO INC . e 12 2FE| .. ..1,916,420 |...109.703 | .... 2,194,060 | ...oocovnven. 2,000,000 | ..ovvereeen 1,922,813 6,393 | oo [ s [ e 4450 |...... 5.000 |AO...... crerenr.89,989 | 02/01/2019. | 10/01/2028.
08658E  AA 5 [BESTFOODS........couiiuiiiiieereeissisessssssesssessssissssssssssssssssssssssssessssssssenes | seveons JO0 IR IOV 1FE| oo 3,754,660 |...128.704 | .............. 3,861,120 | .ovvvernnne 3,000,000 | ..oovvennees 3,429,620 | .ooovvvrcrierineiinns | e (G 72:) R IUUUTURIRIRR VN 6.625 |...... 4532 |AO...... | coovvrne 41,958 | ... 198,750 | 09/23/2010. | 04/15/2028.
09247X  AH 4 |BLACKROCK INC......cocviieriieirineisninsieissiesesissessssssssssnssssssssssessssssssenss | sovenes | oo [eonnvenenn T [ i 1FE| .. ...2,032,500 |...103.279 ..2,065,580 2,000,000 | ... 2,005,397 (3,686) [ ..vovvervrrireiins | e | s 4.250 |...... 4,049 |MN...... .85,000 | 06/06/2011. | 05/24/2021.
09256B AE 7 |BLACKSTONE HOLDINGS FINANCE CO LLC I I N [T 1FE]| .. ...1,873,329 |..135.715 | ... ..1,940,725 1,430,000 | ..cooovvvenne 1,852,419 [ ..o | ererieenns (11,002) 6.250 |...... 4.212 |FA....... .89,375 | 01/18/2018. | 08/15/2042.
093662 AG 9 |BLOCK FINANCIAL LLC.......ovviiriireiriscierisisiesiersesssiessssissssessssssssssssssnnss | sevenes w12 2FE| o 2,036,900 |...109.857 | ......cooouee 2,197,140 | .ooovvrenes 2,000,000 | .... 2,030,717 (4,726) 5.250 08/29/2018. | 10/01/2025.
096630 AF 5 | BOARDWALK PIPELINES LP.......ccviiuiriiriirierienereeiseissriesieseseesssssssssnens | seeees e 12 2FE| .. ...2,039,640 |...103.497 ..2,069,940 | ... .2,000,000 | .... 2,032,443 (3,722) [ oo | e | e 4.450 01/08/2018. | 07/15/2027.
097023  AD 7 |BOEING COMPANY (THE)......ocouiiererinriieirerierseisierssiseienissiesesisesssssseninnes | seveees | e [ 1FE| .. ..6,040,813 |...110.734 | .... 5,019,572 | ..... 4,533,000 | oo 4785713 | oo | v (145,919) | oo v | e 8.750 01/26/2010. | 08/15/2021.
097023 AG 0 |BOEING COMPANY (THE)......ccouevirriririniierierieseseeissiessiiessessssessssessssssens | veenes o e | 1FE| oo 1,594,610 |...149.612 | .............. 1,496,120 | ...coovvvenee 1,000,000 | ...coovveeee 1419412 [ s | e (26,895) [ ..ovevrerrerinins [ e [ e 8.625 08/15/2012. | 11/15/2031.
097023  AH 8 |BOEING CO.....coureurimmrirrirceseissiiesiessseessssssssssessessessssesssssssssesssssssensas. | seeees [P ISR IOV 1FE]| .. ..1,322,400 |...123.659 ..1,236,590 1,000,000 | ..ccoovvrenne 1,107,427 [ oo | e (20807 ) R IUTURRRR DY 7.950 10/29/2004. | 08/15/2024.
097023  AM 7 |BOEING COMPANY (THE). ..ot isssesssssssssssssssnnes | sevenes O ISR I 1FE| .. ..2,142,750 |...123.846 | .... ..2,476,920 2,000,000 | ... 2,055,347 (8,185) [ .vvvvernrerervries [ e e 7.250 10/21/2002. | 06/15/2025.
111320 AJ 6 |BROADCOM CORP........ocomirmrirriieninineesssssessessesssssesssssssssessessssssssnsinns | sesees e 12 2FE| v 2,048,300 |..... 97.210 | v 1,944,200 | ..covvrvnnee 2,000,000 | ... 2,039,914 (2,024) [ oo | e | e 4.500 05/27/2015. | 08/01/2034.
115637 AL 4 | BROWN-FORMAN CORP..........cocovuiirmriiiiiiniirersniseierissieeesississsssssessssssssenes | evenes w12 . . ...105.753 .105,753 ...100,000 | ... 102,047 (58) | cvvueerereerrernrine [ v | e 3.750 03/26/2015. | 01/15/2043.
118230 AJ 0 |BUCKEYE PARTNERS LP......... ..101.788 30,000 | .. 30,183 (P[0} [N SRR DU 4.875 05/02/2012. | 02/01/2021.
118230 AR 2 |BUCKEYE PARTNERS LP.......ccocommiimrrerneineirsnninssrsnenissesesssssissnsssssssssneess | sevieee | oo [eorneenn 1,2 00n8FE | i 1,979,440 | ... 96.636 .2,000,000 (Y4 TN VRN DO 4.125 01/18/2018. | 12/01/2027.
12189T AD 6 |BURLINGTON NORTHERN SANTA FE CORPORATION ..147.519 940,000 v 1290 08/22/2012. | 06/01/2036.
12189T AX 2 |BURLINGTON NORTHERN SANTA FE CORP. . [P I . . 137.724 .3,850,000 | .vovrveerr 4,835,965 [ oo | verrenrne(31,388) | s [ [ 6.200 08/22/2012. | 08/15/2036.
12189T  AZ 7 |BURLINGTON NORTHERN SANTA FE CORP........coocvirviriirernrirciniicisnienes [ I . ...140.039 2,410,000 6.150 12/07/2011. | 05/01/2037.
122014 AE 3 |BURLINGTON RESOURCES INC......... e [ . 111472 .1,500,000 9125 12/20/2006. | 10/01/2021.
124857  AF 0 | CBS CORP.......oiiuuiieieiieeiie et o I . ..122.843 2,000,000 | .. 12,400,210 | .oovvveerecnenns | e (12,009) | o [ e [ e 5.900 07/27/2016. | 10/15/2040.
124857 AG 8 |CBS CORP. ...102.300 ...30,690 30,000 | .. 30,005 | ..vvvrrernnrnereniens e 2) e [ | v 3.375 05/02/2012. | 03/01/2022.
124857 AM 5 |CBS CORP. ...105.852 .105,852 100,000 | ... 100,000 | covouvverrrerierieees [ e [ e | e | s 3.700 12/09/2014. | 08/15/2024.
12505B AC 4 |CBRE SERVICES INC........ccccooevvunnee ...112.506 ..2,250,120 .2,000,000 | ......c...c.. 2,077,903 | ..ooovvicieririenns | i (13,750) 5.250 09/20/2018. | 03/15/2025.
12541W  AA 8 | C.H. ROBINSON WORLDWIDE INC ...109.153 ..3,274,590 | ..... .3,000,000 | ... 2,974,102 2,548 | oo | s | e 4.200 04/26/2018. | 04/15/2028.
125523 AW 0 | CIGNA CORP. ...129.823 ..2,596,460 .2,000,000 ...2,088,770 (8,676) v 1.875 09/30/1998. | 05/15/2027.
125523 CA 6 |CIGNA CORP. IO I . ..103.976 | ... 3,119,280 | ..... .3,000,000 | ... 2,869,927 | ..vvvvvererveriniinnes | e 15,353 | oo [ [ 3.400 01/30/2017. | 03/01/2027.
125523 CG 3 | CIGNA CORP.....ccooiteimiieiiesteetesis st . 2101433 | e 167,364 | .ooovvvvrinnne 165,000 | ... 165,001 Y25 [N ORI PO 4.125 07/26/2011. | 09/15/2020.
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126117  AE 0 | CNA FINANCIAL CORPORATION.......ccouuivmrirrireesirinsisessesesneesensssisnensnns | seves [P ISP IOV 2FE | o 530,000 |...116.920 508,420 | ...coovvrrverrnrirnenns | rveenenenne(1,845) | s [ [0 7.250 | 6.748 10/08/1998. | 11/15/2023.
126408  GU 1 [CSX CORP.....cciiiiriiricireis st sssensnnss | erens IO I 12] . 2FE] .............4,879,638 |...126.706 | ..............5,553,524 | .............4,383,000 | ............. 4,834,592 | ..o | verreeeen(12,564) [ o | v [00005.500 [ 4717 01/29/2016. | 04/15/2041.
126650 BR 0 | CVS CAREMARK CORP.......ccooviimiriririerieiseinseriesiesesseessssssessessessssenssninns | sesees [P I (A 2FE| .............3,605,880 |...127.624 e 3,545,435 | ..o | e (16,508) [ oo | v | 00008125 [ 4.700 01/29/2016. | 09/15/2039.
126650 CJ 7 |CVSHEALTH CORP |12 ...517,790 |...100.292 500,000 | ... 502,325 | ..o | vvriennene(4,900) | s [ [10.2.800 | 1.799 09/26/2016. | 07/20/2020.
134429  AG 4 | CAMPBELL SOUP COMPANY........coomivimriririerrierieniresesssesssssnersesssssesssssnnnes | vevnee | oo | eevensrinens | vovees 10,190,775 |...108.054 7,587,000 | ..ocvoreee. 7,886,182 | ..ooovvvcrrerercrnnns | eeeeene(210,269) [ oo | v | 0000 8.875 [ i 5.754 04/20/2005. | 05/01/2021.
134429  AZ 2 | CAMPBELL SOUP CO.....cccosvrurrinrirerineiseriseissrsensssissessssssssssessssssessansinns | sevieee | oo [eovseeveen T | c0inFE | i 87,928 .00 98.038 100,000 | .. 89,217 | oo [ rvrrierneeenni288 [ i | e [ 200.3.800 | e 4.570 09/28/2014. | 08/02/2042.
136385 AL 5 | CANADIAN NATURAL RESOURCES LTD. ..130.018 | ..............2,600,360 | ..............2,000,000 | ............. 2,425,602 (7,778) [ oo [ v [ 0008250 | oo 4.522 06/19/2019. | 03/15/2038.
14040H BK 0 |CAPITAL ONE FINANCIAL CORP. ..105.337 | .... . s 1,925,167 9,619 | covveveeeereriinees | v | 0003750 [ onne 4.412 03/13/2018. | 07/28/2026.
14149Y AW 8 | CARDINAL HEALTH INC ..100.330 | ... ..2,006,600 | .........c.... 2,000,000 | ....cocrnnn 2,074,389 (1,827) [ ooeveevinveirseins | ceveeinsenseiinninns | 0004600 e 4.344 10/31/2017. | 03/15/2043.
141781 AC 8 |CARGILL INC ...124.049 250,000 | ... 249,730 | ..cvvvververrerrneins | e 3T | v [ [0l 7.375 [ 7.398 11/04/2004. | 10/01/2025.
141781 AT 1 |CARGILL, INCORPORATED..... ...131.659 200,000 | ... 190,231 | oo [ 399 [ | e | 2008125 | 6.660 |AO...... 05/16/2008. | 04/19/2034.
141784 AM 0 |CARGILL INC . ...126.187 ....3,000,000 | ...ocovrenee 3,654,515 | .o [ eeeeneeet(T3,851) [ o | v | e 1410 [ i 4.000 |MN...... 09/26/2011. | 06/18/2027.
141784 BH 0 |CARGILL INC [P ISP IOV 1FE ....762,608 |...124.093 700,000 | ... 732,128 | oo | vveereeeeene(2873) | e [ [0.6.875 | 6.162 |MN...... 10/17/2003. | 05/01/2028.
149123 BD 2 |CATERPILLAR INC OV JOS ISR I 1FE ..1,252,860 |...117.010 1,060,840 | ...ooovvvvrrvcrrerrne | verreneee(17,298) | i [ 108,000 |, 5.839 |FA...... 01/21/2003. | 02/15/2023.
149123  BL 4 |CATERPILLAR INC e [SDe e e T 1FE]| ............4,865,600 |...124.800 | .... . e 4,663,286 | .....ooovverrverrrinnnen | eerererend(30,139) [ o [ e | 200.5.300 | e 3.880 |MS...... 05/29/2012. | 09/15/2035.
149123 CC 3 |CATERPILLAR INC IO e 12 1FE| oo 101,174 ..105.893 | ...ccceeeree 105,893 | oo 100,000 | ... 100,564 | ..o [ eeveriiencenn(125) [ | e | 2003400 | e 3.254 |MN...... 09/18/2014. | 05/15/2024.
151020 AL 8 | CELGENE CORP.......coovvivivirriersireiernnisiensssisessssenssssesenssssssssssssssssnsssssens | onnne oo | voveveeen | v 1FE ..1,341,389 |...126.699 ...1,149,000 | ..covrnne. 1,331,652 | ovovvervvererinnns | cevernecene(4465) | v | e | 0000.5.250 | 4184 |FA....... 10/02/2017. | 08/15/2043.
166764  AY 6 | CHEVRON CORP........cooiimriiiineiienieeisensssissesssssssessssesssssssssssssessesssssssans | aesenes 12 1FE ....514,495 |...100.458 502,936 | ...ovvrrrrerirnrerneenns | rveereenenne(3,843) | s [ [0 2419 | 1.671 [MN..ooo| v 1478 | 12,095 | 09/26/2016. | 11/17/2020.
169905 AE 6 |CHOICE HOTELS INTERNATIONAL INC......coovimriririreierineienisersesssiersnines | even JOR ISR Il I 2FE ..2,077,880 |...108.218 2,056,168 | ...ccovverervrivrrernne | rereeern(20,757) | oo [ | 0005750 | e 4549 |JJ....... | e .57,500 | oo 115,000 | 12/11/2018. | 07/01/2022.
172062 AF 8 | CINCINNATI FINANCIAL CORPORATION [SSSTTRURTSRTRRTOROIOR IO [P ISP IOV 1FE| oo 4,714,770 {...129.309 | ..............5,172,360 | ..............4,000,000 | ............. 4,365,828 | ....coovvenvrerrineinn | eererererd(33,583) [ o [ e | 200.6.920 | i 5.539 |MN......| ..........35,369 | ........ 276,800 |07/06/2005. | 05/15/2028.
17275R AH 5 [ CISCO SYSTEMS INC.....coiiiuiiiiiriieireiissiiessesieess s ssessseessesssssinse | evenns [ I (. 1FE| oo 4,132,240 |...100.086 | ..............4,003,440 | ..............4,000,000 | ............. 4,000,627 | ..ocverevencinnrirnninn | rrrreeened(16,299) [ oo | e | 104450 | e 4.030 |Jdose | 82,078 | 178,000 | 06/18/2010. | 01/15/2020.
172967  EW 7 | CITIGROUP INC......coooivirriirieiieiienirissiiesiinesiesesssesssssssssessenssssssssssnssens | sevenee | oo | eovenniinens | ovene 1FE 4,377,180 |..167.345 | ..............5,020,350 | ..............3,000,000 | ............. 4,230,952 | ..ocveevnrrenniinen | v (3T, 144) s [ e | 2008125 | L 4.851 | ddoss | 000 112,396 | ... 243,750 | 10/05/2015. | 07/15/2039.
172967 GK 1 |CITIGROUP INC.... [P ISP IOV 2FE| ... ..25,626 |...104.512 . 25217 | v | eeernerinreinnennd(T9) [ e | cevveeineniseinsenins | 204050 | e 3.694 | | oviiennd25 | 1,013 | 04/29/2014. | 07/30/2022.
172967 HA 2 |CITIGROUP INC P [UUSTORI IOV 2FE | o 2,715,080 |..146.294 | ..............2,925,880 | .............. 2,000,000 | ... 2,676,393 | .ovvvrrervrnvrennns | evreeernn(16,004) | oo [ | 108,675 | e 4.369 07/05/2017. | 09/13/2043.
173070  ZQ 5 |CITIGROUP FUNDING INC . 2| . 1FE 250,000 |..... 97.220 | ..coeev.e.... 243,050 | ....... 250,000 | ... 250,000 [ .oovoevererriereninees [ e [ | [0 3500 [ 4.125 12/14/2012. | 12/14/2027.
189754  AA 2 |COACH INC......oiiiiiiiiiicici s | criin . ...105.834 2,009,957 | .oovvoveerernrnrerernns | v (1T3T) | e [ | 204250 | 4.140 01/30/2017. | 04/01/2025.
191216 AR 1 |COCA-COLACO.... . SD.. |.. ...101.201 4,962,349 | oo | 1,864 | | | 20003150 [ 4.040 02/08/2011. | 11/15/2020.
191219 AP 9 | COCA-COLA ENTERPRISES INC.......coomivimrimrirnrinnrseriesiseesesissesesseseseens SD.. |..|... ..112.933 2,189,145 | ..o | erereeend(80,871) [ o [ e | 20,8500 | .o 3.999 06/06/2011. | 02/01/2022.
195869 AG 7 |COLONIAL PIPELINE COMPANY.. POV I N - R ...145.640 6,610,220 | ..oocovvvcrernrienns | eeeneenn(98,023) [ oo | e | e 1630 [ i 4.240 05/23/2013. | 04/15/2032.
20030N AK 7 |COMCAST CORP. O [P I ceernreennnn8,408, ...141.662 6,121,326 | ..oovvvverrerncrinns | ceeeeen(8T,492) [ o | v | 00008500 [ e 4.507 03/14/2013. | 11/15/2035.
20030N BH 3 |COMCAST CORP B I [ I . .. 115.739 53,222 | cooververrneenninnni | e (13) [ e | e | 0004250 | e 4.208 04/21/2014. | 01/15/2033.
20449E BT 2 |COMPASS BANK ..100.812 2,498,873 | oo | v 388 [ | | 20005500 [ i 5.687 05/15/2008. | 04/01/2020.
205887 CD 2 |CONAGRA BRANDS INC ...118.706 2,046,310 | ..oocvoereneienrinnennn | eevrereenena(1,080) [ o [ e | 20.5.300 | e 5.104 03/28/2019. | 11/01/2038.
207597 CZ 6 |CONNECTICUT LIGHT AND POWER COMPANY (THE 119105 | e 1441171 1,210,000 e 1,342,045 | oo | ereeerene(23,879) | v | e |0 7875 |, 5.248 05/02/2005. | 10/01/2024.
20825C AF 1 |CONOCOPHILLIPS ...131.598 2,364,378 | .ovverreriererreniens | rereeeeenn(21,345) | o v | 200.5.900 | ... 4,059 |AO...... | cooern24,911 | e 118,000 | 04/12/2012. | 10/15/2032.
209111 ES 8 |CONSOLIDATED EDISON COMPANY OF NEW YORK.... ..137.574 1,994,649 | ... | e (T4739) | e v 106,300 | 4.291 |FA.......] .........38,080 | ........ 100,800 | 05/18/2015. | 08/15/2037.
209111 EU 3 | CONSOLIDATED EDISON COMPANY OF NEW YORK . ..142.866 | .............4,584,570 | ..............3,209,000 | ....ccccco.,232,655 | oo | ereeeennn(36,624) | oo e | 00008750 [ i 4.224 216,608 | 12/22/2015. | 04/01/2038.
212015 AQ 4 | CONTINENTAL RESOURCES INC.......ccocmieiiimreeeireeiesisseesssissessesssssssnens. | seneees . RO ...106.150 | .... . v 2y038,291 | e | e (149) | s e [ 04900 | 4.765 | Do | v 8167 | 49,000 |08/27/2019. | 06/01/2044.
216831  AB 3 |COOPER TIRE & RUBBER COMPANY ........oeviriierriiinirnsiernsseesessssesessessnens | sevenes o] 1292, . 115625 | ... X 300,000 | ... 296,130 [ .ovvvrerrvrrerivinees | rerrverienrnennn 386 [ [ [0 7625 [ 7.863 |[MS......| oeorerrn8,735 | o 22,875 | 11/04/2004. | 03/15/2027.
219350  AX 3 |CORNING INC.....ovvimimerieiiieireetssisesse s sssssssssesssssssssssssssssssens | seeees [P I ceennnennnn, 168, 110229 | ... 4,409,160 | oo 4,000,000 | ..ocvernes 4,139,287 | cooevevvencennninnennn | evrerreenene(5,311) [ [ e | 10700 | s 4409 |MS......| ..........55,356 | ........ 188,000 | 05/27/2014. | 03/15/2037.
224044  BR 7 |COX COMMUNICATIONS INC......cooiireriirrirniiernnieiesissiseeesisisesssienssssesns | seveees . 2127631 | 3,673,220 | 2,878,000 | ............. 3,709,325 | ..o | e (T,468) | i | v | 006,450 | 4.071 | Do | e 15,469 | e 92,816 | 10/09/2019. | 12/01/2036.
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22541L  AE 3 | CREDIT SUISSE FIRST BOSTON (USA), INC......ccoovvruerirrireireirsniserserineens [ eorenes [P I (. 1FE| oo 100,922 |..146.772 | cooovvrrcrinnee 146,772 | oo 100,000 | ... 100,631 [CCH T TSURTRON VRN IO 7125 ... 7.048 11/04/2004. | 07/15/2032.
22822V AB 7 |CROWN CASTLE INTERNATIONAL CORP....... SRR IO w12 2FE ...2,005,740 |...109.536 .2,190,720 | ..... .2,000,000 | .... 2,004,814 (686) | .vvveeverieriiens [ [ 4.450 07/18/2018. | 02/15/2026.
231021 AJ 5 |CUMMINS ENGINE COMPANY, INC e 2,418,000 |...132.066 ..3,301,650 .2,500,000 ...2,458,571 3,580 w1125 02/01/1999. | 03/01/2028.
231021 AQ 9 | CUMMINS INC.....oouiiuiriineineiieiiesiiessss s esesssssss st ssesssesenas | seneees - ..2,345,992 |...123.183 ..2,710,026 2,200,000 | .... 2,334,082 (3,235) [ oo | e | s 4.875 12/22/2015. | 10/01/2043.
23331A° BG 3 |D.R.HORTON INC.....ccourimiriririeieeirninesiesssssiessesssssesesssssssesssessssssssssenes | soveons ..106.703 | ..............2,134,060 | ..... .2,000,000 | .... 2,016,712 (5,217) [ coovervriverirerins | v | e 4.750 12/11/2018. | 02/15/2023.
23338V AC 0 |DTEELECTRIC CO... ...105.423 ..50,000 | .. 50,493 91) 03375 07/22/2014. | 03/01/2025.
23355L  AF 3 | DXC TECHNOLOGY CO....ccevorrririirrirririiissiisiiesisesissssssiasssessesesssssssienns | sovenes ,256,390 |...126.693 .1,000,000 | ..coorerrne 1,255,072 (1,318) [ oo [ veereererinerieiniens s 7.450 12/05/2019. | 10/15/2029.
237194  AE 5 | DARDEN RESTAURANTS INC......coovivrerrreimerierinnersesseseseesssssssssessesssnsenns | veveees ..4,602,128 |...113.209 3,859,000 | .vvvvrernid,542,936 | oo | i (29,870) [ ..ovvvvercererins [ v [ e 6.000 12/21/2017. | 08/15/2035.
237194 AM 7 |DARDEN RESTAURANTS INC.. | s e . ..101.341 1,000,000 (17) ] v e | e 4.550 11/07/2019. | 02/15/2048.
239753  BJ 4 | TARGET CORP.......ceovmiririrriiieiesiieiieniesessssssiess e ssesssenses | serenes [P PPN IOV ...110.304 34,000 [ oo [ s | e [ | 9.000 11/04/2004. | 10/01/2021.
239753  BL 9 | DAYTON HUDSON CORPORATION.......cccruumrimeermerinreseesensseesesssssssnssenes | seeees [P ISR IOV . . 113.774 529,189 | ..vvverrerrncennnins | e (T1789) | s [ e [ e 8.875 02/19/2003. | 04/01/2022.
239753  DJ 2 | TARGET CORP.......ceviiririrriririsiieriesiesesssissiessi s sssessssnses | serenes e | 1FE]| .. ..3,714,580 |..129.041 | .............4,313,841 | ... .3,343,000 | .ooovvenen 3,524,707 | .oovvvvvrrerrernnns | cererreen(17,340) [ oo | v | e 6.750 07/18/2003. | 01/01/2028.
239753 DL 7 | TARGET CORP.......covvmiririreimerineisesiesiesesesssssse st ssesssesssensas | seneees [P ISP IOV 1FE| oo 2,019,572 |..127.303 | ..cccoee0rn. 2,011,387 | oo 1,580,000 | ..coovrnene 1,844,008 | ...ccovvevrrrcrrerrns | verreeerne(28,947) | i [ [ 6.650 11/08/2011. | 08/01/2028.
247025 AE 9 |DELL COMPUTER CORPORATION......ccooomiiirireirnieneiiesiesisseisssissiseessenes | woeees [ I 1 3FE| v 6,123,460 |..119.534 | ..............6,574,370 | ..... .5,500,000 | ....oovvne 5,834,263 | ...ovvvvrrrerrerrnnns | ererneenn(30,113) [ o | e | s 7.100 09/09/2009. | 04/15/2028.
25152C QB 5 |DEUTSCHE BANK AG (LONDON BRANCH) crevereneennessneres | e C 2| 2FE 100,000 |..... 92.868 ....100,000 | ... 100,000 | ovouveerreerierienes [ e | e | e | e 3.000 07/31/2012. | 07/31/2030.
253890 AT 3 | DIGITAL REALTY TRUST LP.....oiiiiiiiiciineiineiieeise s ssesssseessssssssnss | seeees I I 12| 2FE| s 2,026,780 |...110.696 | ..............2,213,920 | ..ccooonneeen. 2,000,000 | ..ooorornee. 2,023,592 (2,305) [ oo | e | e 4.450 07/18/2018. | 07/15/2028.
25466A  AJ 0 [DISCOVER BANK......oooouiiriiiiiierieessesssiss s sssssssninns | eveons . 2| 2FE 2,782,380 |...103.844 | ..............3,115,320 | ..... .3,000,000 | .... 2,818,448 23,246 | oo [ | 3.450 06/06/2018. | 07/27/2026.
254687 AH 9 | WALT DISNEY COMPANY (THE).......ccoueremerrerimeimersssenessenssssesseessssssssens | weeees . 2| 1FE 749,722 |...118.708 ....700,000 | ... 740,448 (4,715) [ oo | e | e 7.550 11/04/2004. | 07/15/2093.
254687  EM 4 |WALT DISNEY CO....cvovivirriiiirieierssieiesisissssssssssssesessssssessessssssessesssssens | sevenes [ I 1 e 1FE| oo 3,738,831 |..161.673 | .............4,258 467 | .............. 2,634,000 | ...coone 3,631,622 | .oovvvvererireiienns | i (% A [N PPN PPN 7.850 |....4.804 [MS.....| ..cco... 68,923 | ........ 206,769 | 05/02/2016. | 03/01/2039.
25468P BW 5 | WALT DISNEY COMPANY (THE)......cccovirmmrierieererinrreriersesesssessssssnnenins | vevenee | on | cevevernens | vovens 1FE]| .. ..2,820,020 |...144.746 | .............2,894,920 | .............. 2,000,000 | .... 2,592,417 | oo | e (CTACH L) | R ORI DY 7.000 03/19/2013.| 03/01/2032.
25468P CX 2 |WALT DISNEY CO. . JOR ISR Bl I 1FE| .. 190,549 |...109.132 | ................218,264 | ....... 200,000 | ... 191,686 219 [ e [ e [ e 3.700 ..617 04/21/2014. | 12/01/2042.
254700 AS 8 | DISCOVERY COMMUNICATIONS LLC......covvveeriiiricrirrirerieniinerienienissneins | cevees e 12 2FE| s 3,123,510 |..112.947 | ...cccoonee 3,388,410 | .oovvernvne 3,000,000 | ..ocverneee 3,115,523 (4,286) [ ..o | e | s 5.000 |....4.672 [MS......| .coecoes 42,083 01/18/2018. | 09/20/2037.
257375  AF 2 | DOMINION GAS HOLDINGS LLC........vveririreieieisniseiessseesessssissssessssssnsns | evvees e 12 2FE ..2,178,540 |...114.205 ..2,284,100 | ..... .2,000,000 ...2,165,040 (4,078) [ oo | e | e 4.800 06/13/2016. | 11/01/2043.
257559  AJ 3 |DOMTAR CORP........ovtiieririeiiiieississss et sssssssssensas | sevenes JOR ISR Bl I 2FE| .. ..1,939,851 |...110.380 | ... ..2,004,501 .1,816,000 | .. ...1,938,592 (1,259) [ oo v [ 6.250 06/11/2019. | 09/01/2042.
257867 AG 6 |RRDONNELLEY & SONS CO.....cocouvimimrinirrerieniseesersssssessenssssesssssssssens | seeees [P I (I AFE | 661,500 |..... 98.072 | coovvrvrrrrn 686,504 | .....cocooreenn. 700,000 | ... 678,456 1,593 [ oo | e | e 6.625 04/16/2002. | 04/15/2029.
260003  AF 5 |DOVER CORP......ceuiiiiiciriiersiiseie sttt | seveees JOR ISR Il I 2FE ....89,331 |...119.422 119,422 ....100,000 | .. 91,889 296 [ oo [ e [ 5.375 04/30/2008. | 10/15/2035.
260543  BJ 1 |DOW CHEMICAL CO.....oovuumriiriirieririeiieissieiiesiesesessssisssssessesssesssnenns. | soenes [P PPN IOV 2FE| .. ...57,365 |...132.557 55,000 | .. 56,374 (94) [ oo | e | s 7.375 03/06/2002. | 11/01/2029.
260543 CH 4 | DOW CHEMICAL CO......cvommrimiinerierireeiseesssissssesssessssessssissessesssesssssssssenns | soeees e 2] 2FE| oo 23,831 |...102.263 ..25,000 | .. 24,598 131 | e [ e [ e 3.000 07/23/2013. | 11/15/2022.
26054L  YS 6 |DOW CHEMICAL CO....... NP 2| 2FE .50,000 |...100.325 ..50,000 | .. 50,000 ....3.700 10/02/2014. | 10/15/2024.
26138E AS 8 |DR PEPPER SNAPPLE GROUP INC......coomiririerrierinirieriesesseesseisssesnessenes | eveons o I 12] 2FE| i 102,654 |...104.427 104,427 ....100,000 | ... 101,682 (P20 [N ISR DU 3.400 03/14/2016. | 11/15/2025.
264399 DK 9 |DUKE ENERGY CORPORATION........coiiiiirimiiireriiieirerieisesssisersssssisensssinees | sevenes o] ...99,870 |...124.458 124,458 ....100,000 | .. 99,930 6 6.000 03/11/2008. | 12/01/2028.
264399 ED 4 |DUKE ENERGY CORPORATION ..100,000 |...137.129 137,129 100,000 | ... 100,000 .....8.450 11/04/2004. | 10/15/2032.
26439R  AK 2 | SPECTRA ENERGY CAPITAL LLC ..123.613 2,472,260 | ..... .2,000,000 | .oovrvene 1,960,431 2,021 | oo [ s [ 6.750 04/15/2002. | 02/15/2032.
26441C  AF 2 |DUKE ENERGY CORP ...102.159 .102,159 100,000 | ooouvvrrirerierienes [ e [ | v | e 3.550 09/06/2011. | 09/15/2021.
26442K AB 2 |DUKE ENERGY CORP ..101.714 . 50,000 .....3.050 12/13/2012. | 12/15/2024.
266233 AB 1 |DUQUESNE LIGHT HLDG INC ..118.283 | ..............2,365,660 | ..............2,000,000 | ............. 2,410,626 | ..o [ v (17,935) [ oo | e [ 6.250 12/04/2017. | 08/15/2035.
268648 AN 2 |EMC CORP. ...102.249 51,125 50,121 (35) 3.375 08/04/2014. | 06/01/2023.
268840 AD 1 |EPRPROPERTIES..... ...107.366 ..2,147,320 .2,000,000 (1,985) o.r..4.500 01/08/2018. | 06/01/2027.
277432  AB 6 |EASTMAN CHEMICAL COMPANY. .. 117.469 .1,174,690 .1,000,000 (359) | cevvveererrinriiens [ e [ 7.250 02/09/1999. | 01/15/2024.
277432 AL 4 |EASTMAN CHEMICAL CO ...108.665 ..3,259,950 3,000,000 (3,659) [ ..vuerurererrerins | cevrrrinerierineens | e 4.800 08/31/2016. | 09/01/2042.
278058 AQ 5 |EATON CORPORATION L 115.791 .1,157,910 1,000,000 (9,1671) [ oo [ e [ 6.500 05/02/2005. | 06/01/2025.
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278058 AW 2 | EATON CORPORATION........courierirrirenrsninerierieseneesssnissnsssssssnessssnsseenens | wonenn | G vvvennnnns | eeenn2FE [ i 3,965,312 |...137.060 | ....covvvvecr 4,913,601 | .ovvvernne 3,585,000 | ..oovvrnees 3,802,112 | covvovrreriereneeienns | e (QEINE:12) [ DU DY 7.650 |...... 6.794 |MN......| oovvrneee 35,043 | ........ 274,253 | 01/14/2003. | 11/15/2029.
278062 AC 8 |EATON CORP ...98,500 |...102.017 102,017 ....100,000 | .. 99,354 215 | e [ | v 2.750 11/09/2015. | 11/02/2022.
278642 AC 7 |EBAYINC ..125,792 |...100.648 .125,810 125,000 | ... 125,050 (117) 1003250 11/02/2010. | 10/15/2020.
278642  AF 0 |EBAYINC......cooiiiiicisicciisrnsiccissicsissississssissenssssssssssssssssenssnnss | eoneees | oo | e 1,2 | i 2FE | eiin.3,876,280 ... 98.687 ..3,947,480 | ..... 14,000,000 | ............. 3,884,965 2,832 | oo | s | e 4.000 12/03/2019. | 07/15/2042.
291011 AQ 7 |EMERSON ELECTRIC CO ..132.120 | ..............3,963,600 | ..... .3,000,000 | ...oovvene 3,159,837 (8,640) [ ....vouvverrieris | e | e 6.000 10/29/2004. | 08/15/2032.
29250R AU 0 |ENBRIDGE ENERGY PARTNERS LI ...103.045 ..55,000 | .. 55,939 (621) ....4.200 01/11/2013. | 09/15/2021.
29265A AS 5 |[ENERGEN CORPORATION - L118.719 2,374,380 .2,000,000 | .ovorrrne 1,984,897 1,326 | oo | e | e 7125 04/28/1999. | 02/15/2028.
29278N  AD 5 |ENERGY TRANSFER PARTNERS LP ST AR e 12 2FE L A13174 1 ...3,395,220 | . .3,000,000 | ..oooevenee 3,403,466 (814) | evernverrirerrens [ e [ e 5.800 12/09/2019. | 06/15/2038.
29364G  AF 0 |ENTERGY CORP.......cooiiiiiriineiieiies et ssesssns | sieees e 12 2FE| .. ...26,153 |...101.373 | ... 25,000 | .. 25,078 (166) | evvvevereeireireens [ erererneeineiseiienies [ e 5.125 04/11/2012. | 09/15/2020.
29379V AT 0 |ENTERPRISE PRODUCTS OPERATING LLC.......cccovtvieiierierierierersieisnines | ceveene [P I (A 2FE| s 3,756,690 |...128.947 | ..........c... 3,868,410 | .cocvvrrnecs 3,000,000 | ..ocverneen 3,712,552 | oo | e (20,601) [ .ooverrerrrrenins [ e [ e 5.950 10/20/2017. | 02/01/2041.
29736R  AA 8 |ESTEE LAUDER COMPANIES INC. (THE).......cooosiueruerimrireerseiseiseriisninenns | cevee JO IO IOV 1FE]| .. 6,319,115 |...130.577 ..8,091,857 6,197,000 | ..ccocvene 6,291,204 (4,618) [ oo | e | s 5.750 09/09/2013. | 10/15/2033.
29736R  AC 4 |ESTEE LAUDER CO INC......coocniriiriirieririeeissineiesieseeesssissssiessensenens. | cvveees JO PR IOV 1FE| .. ...93,500 |...137.226 | .... ....100,000 | .. 94,842 157 | i [ [ 6.000 04/30/2008. | 05/15/2037.
30161M  AH 6 | EXELON GENERATION CO LLC......ovivririerireimerisereriensssesssessssssnsenssesens | eoneees O I 12| 2FE| oo 26,635 |...100.975 | .coovvvrcrrrnnn 25244 | ..o 25,000 | .. 25,115 (225) | ceververerineinens [ e [ e 4.000 04/13/2012. | 10/01/2020.
30251B  AB 4 [FMRLLC ..ottt sisesnsenes | eeenes JO IR IO 1FE]| .. 3,817,140 |..140.447 | ............4,213,410 | ..............3,000,000 | ............. 3,782,735 (PZ0L(C) | R IUURIRIO YN 6.450 07/17/2018. | 11/15/2039.
307000 AA 7 | FAMILY DOLLAR STORES INC.......cccrvrurrriirmerierereessnesssiesiessssesssssssssnes | vereees | 2FE| .. ...53,893 |...103.523 | ... 50,558 (A94) | evvoverrneinens [ v [ 5.000 05/02/2012. | 02/01/2021.
31428X  BA 3 |FEDEX CORP.....cooiiiiiirciieieie ittt | eeenas [ I 1 2FE| s 2,934,510 |...101.901 | ..oovvvnnven. 3,057,030 | .oovrvrnnne 3,000,000 | .... 2,941,906 2,743 | oo | e [ e 3.900 03/30/2017. | 02/01/2035.
31428X  BS 4 [FEDEX CORP......ccovvirviiierienninieinsisiensssissssesssessnssssssssssesessssssssssnsssses | wvenes | oo [onneenn 1,2 | i 2FE]| .. ...2,227,880 |...109.165 ..2,183,300 | ..... .2,000,000 | ... 2,227,025 (855) | ceveveeverrieriiens [ e [ e 4.950 10/16/2019. | 10/17/2048.
316773 CH 1 |FIFTH THIRD BANCORP. . [P PO IOV 2FE| .. ...7,460,890 |...152.654 | ... ..7,632,700 | ..... .5,000,000 | ..ovvrvne 7,236,684 | ...ooovvrrierncninns | e (77,519) 8.250 10/10/2017. | 03/01/2038.
338915  AM 3 | BANK OF AMERICA CORP.......covivriiiirerinisienissiseses e nsessiesssssssesssssssnsns | sevees O ISR I 2FE | oo 102,250 |...123.521 | covvvvirvrins 123,521 | v 100,000 | ... 101,298 (T11) v e e 6.700 12/17/2007. | 07/15/2028.
343412 AF 9 |FLUOR CORP.......ootviiieririiiicriesiiseeiesis s sssess s snsessessesessssens | seenes e 12 2FE| .. 3,012,510 |...100.664 ..3,019,920 | ..... .3,000,000 | ...oovvenee 3,012,283 (227) | vevereererineinens [ e [ e 4.250 10/09/2019. | 09/15/2028.
345370  BJ 8 |FORD MOTOR COMPANY........cooiirriiriiiiirerinsisiesieisssesiesissssessessssiessesisens | seveees | e [ 3FE]| .. ..99,411 |..111.128 | ... 111,128 ...100,000 | .. 99,880 £33 [ SUUUUURTRTOPIRN DUOPOOTORRRRRTOR DU 8.875 . 11/04/2004. | 01/15/2022.
345370 BP 4 | FORD MOTOR COMPANY ......comiiriimiimiiierienisiesnsissssiesiesesessensssssssessennss | soenes JP PPN IOV SFE| i 899,757 |..116.233 | ............. 1,051,909 | .ocvrvvirnnne 905,000 | ... 902,542 279 | e [ | e 7.500 . 67,875 | 11/04/2004. | 08/01/2026.
345370 CQ 1 |FORD MOTOR CO.....oevrriiirririrciirieierinsiesiesisesesssssssssessesssssssssesssssssesessenes. | sevenes JOR ISURTORTN I 2FE| o 2,019,580 |..... 88.644 21,772,880 | ... .2,000,000 ...2,018,106 (430) | cevvrmeererenernens [ e [ e 4.750 . cereer95,000 | 04/01/2016. | 01/15/2043.
345370 CR 9 |FORD MOTOR CO ceevreeeennnns | s . 2| 3FE 1,009,860 |...103.312 | ... ..1,033,120 .1,000,000 | .. ...1,007,308 (921) [ verrrervrrieerens | cerreriernnrseeenines [ s 4.346 01/30/2017. | 12/08/2026.
361448  AY 9 | GATX CORP.....vviiereieiiecieet st sss sttt ssnaens | seneees o I 12| 2FE| v 2,778,960 |..101.775 | c.covvvrncen. 3,053,250 | ..vvrernine 3,000,000 | ... 2,814,250 23,390 | coovererierineens | e | s 3.250 06/22/2018. | 09/15/2026.
361582 AD 1 | GEICO CORPORATION.......couuriuiereiieiieeiseesssissessessesisesssssisssssssssessssenas | seeees | e [ 1FE| .. ..3,565,920 |..117.217 | ..............3,516,510 | cccvrrnee. 3,000,000 | ...coornne 3,152,648 | ..o [ e (37,893 [ ..o [ e [ 7.350 10/14/2003. | 07/15/2023.
36158F AD 2 |SWISS RE SOLUTIONS HOLDING CORP....... [SSTTURTORRONORRION BTN JO ISP IOV 1FE| .. ..137.616 | .................688,080 | ....... 500,000 | ... 491,258 519 | i | e | s 7.750 01/30/2009. | 06/15/2030.
362311 AH 5 | VERIZON CALIFORNIA INC ...106.125 ..45,000 | .. 47,904 (310) | cevermeererrreirens [ e [ e 6.750 04/10/2012. | 05/15/2027.
362320 AT 0 |GTE CORPORATION L1119 ..10,000 | .. 10,278 (138) .....8.750 06/26/2009. | 11/01/2021.
362337  AK 3 |FRONTIER NORTH INC.......ccoovviiimriirriineernnireeeriseisenessenssnsenenssnssenensnnes | vereene | oo | eevevvenene | e SFE | i, 456,045 [ ... 92.284 453,168 (289) | evevnerreneriens [ e [ 6.730 11/15/2004. | 02/15/2028.
369622 SM 8 | GENERAL ELECTRIC CAPITAL CORP.... ...103.148 156,016 (5,322) 5.300 08/30/2016. | 02/11/2021.
36962G 3P 7 | GENERAL ELECTRIC CAPITAL CORP ..121.163 ...3,540,685 .(19,284) ......5.875 07/17/2014. | 01/14/2038.
36962G 4Y 7 |GENERAL ELECTRIC CO ...102.250 515,146 . (14,865) [ ..ocvvvrercerenins [ erverinreneeiiseines [ aeennd 4.625 09/26/2016. | 01/07/2021.
36962G 6F 6 | GENERAL ELECTRIC CAPITAL CORPORATION.... ..102.215 150,000 | ovouvvrrirerierienes [ e [ | v | e 3.150 05/31/2013. | 09/07/2022.
36966R 5Z 5 | GENERAL ELECTRIC CAPITAL CORPORATION . ...106.813 61,000 ......5.500 04/23/2012. | 03/15/2023.
36966T HE 5 | GENERAL ELECTRIC CAPITAL CORP I I e | s 2FE| .. ...50,000 |..... 94.174 50,000 | cvoverrirerrnireirenens v | e [ | v 3.550 12/15/2012. | 12/15/2032.
36966T KP 6 | GENERAL ELECTRIC CAPITAL CORP.......ccovtvmriirienrierierirsesssisssssenienins | ceveens . 2| 2FE 100,000 |..... 98.783 100,000 | ovouveerrrerierirenes [ e [ e | e | e 4.125 05/23/2014. | 05/15/2034.
370334 BJ 2 |GENERALMILLSINC.... . ..4,668,400 |...123.674 ..4,946,960 (17,681) ......5.400 03/06/2015. | 06/15/2040.
37045V AK 6 | GENERAL MOTORS CO.....couiirriiriiiieiirisissisisisssesesssssensssssssessssssssssnes | soneres 1,2 2FE| .. L 117.977 ..3,539,310 (18,308) [ ..vvvvveverererrrins [ v [ e 6.600 03/13/2017. | 04/01/2036.
370ESC AU 9 | GENERAL MOTORS CORP ESCROW. [SSSTRSTTRRRRTTE IOV [P0 ISP I (341 IO | I IO 0.001 e [ e 800,000 [ oo | e | e | | | e 7.700 11/04/2011. | 04/15/2049.
370ESC AV 7 |ESCROW GENL MTRS 8100 *24JN15.......coovererirernnieieriniieeesieississiesinnes | evene | | e BZ | .o | 0.001 | oo | 800,000 | oo | s e | e | | 8.100 11/04/2011. | 06/15/2024.
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373298 BU 1 | GEORGIA-PACIFIC CORPORATION . ceveneenneinens | e [P I (. 1FE| oo 5,773,440 |...155.309 | ...ccocovnee 6,212,360 | ..oovvvrnvne 4,000,000 | ..ovvvrnees 5,432,422 | oo | e (93,010) [ .ovverrercerveinne [ ervmeerneeiseisennns | 1008875 | s 4.760 |MN......| woovrrnee 45361 | ........ 355,000 |01/29/2016. | 05/15/2031.
375558  BF 9 | GILEAD SCIENCES INC......cocovvuiviiiiireriniisiesisisissiersssseesssssssessssssnsenses | sevenes IO I 12 . 1FE| .... ...102,200 |...107.615 100,000 | ... 100,000 | cvoovvrrererreirernnnes [ v | e e | 003,650 | e 3.649 [MS......| v 1,217 | o 3,650 |11/09/2015. | 03/01/2026.
375558 BJ 1 |GILEAD SCIENCES INC.... ...110.641 ....3,000,000 | ... 2,945,623 2,222 | oo | e | e 000 [ i 4.152 |MS......| o 40,000 | ........ 120,000 | 11/17/2016. | 09/01/2036.
377372 AJ 6 | GLAXOSMITHKLINE CAPITAL INC . 116.088 | .. 116,088 | 100,000 | ... 100,304 (8) | everevererrerernnes | e | 000200 e 4179 07/22/2014. | 03/18/2043.
38141G  CU 6 | GOLDMAN SACHS GROUP, INC. (THE) . ...135.188 . 325,000 | ... 328,636 (178) | veoeereveveveeeeerin | e | 0008125 | e 6.001 11/04/2004. | 02/15/2033.
38141G  ES 9 | GOLDMAN SACHS GROUP INC.......ccoiemrimirireieiinseineesssisseesessssesssssssines [P I , 119438 | 815,106 | e 515,000 | ... 514,927 8 | o [ [ 005,950 [ 5.952 09/28/2009. | 01/15/2027.
38141G GM 0 | GOLDMAN SACHS GROUP INC... ..139.873 2,604,788 cevreneed(1,790) | i [ 106,250 |, 4.095 08/02/2016. | 02/01/2041.
38143Y AC 7 |GOLDMAN SACHS GROUP INC... ..133.297 | ..............2,665,940 | ..............2,000,000 | ............. 2,498,204 | ...ovvvrrrerieris revereeerne(20,845) | oo [ [ 206450 | 4.310 07/05/2017. | 05/01/2036.
404119 BY 4 |[HCAINC ...110.705 2,239,291 (589) | vvveevrireiiiens [ 05,125 [ 4.203 12/03/2019. | 06/15/2039.
40414L  AE 9 |HCPINC ...140.775 2,409,217 |.... vevereeenee(11,008) | v [ e [ 8,750 |, 5.129 11/02/2016. | 02/01/2041.
40414L  AG 4 |HCPINC ...102.355 50,037 (14) [ e | e | 2003150 | e 3.118 04/20/2015. | 08/01/2022.
406216 AY 7 |HALLIBURTON CO................ ..144.277 5,709,767 |.... c(54,818) [ oo | e | e 7450 | i 4.231 01/15/2013. | 09/15/2039.
41163G AF 8 |HARCOURT GENERAL, INC . 117.671 3,224,393 | ... rerreenne(22,813) | e e [0 7.200 | 5.960 02/20/2003. | 08/01/2027.
412822 AE 8 |HARLEY-DAVIDSON INC........cccevvrrinene ..103.542 | .............2,070,840 | ..............2,000,000 | ............. 2,015,729 () [ e | e | 204625 | 4.572 06/19/2019. | 07/28/2045.
416592 AC 7 |HARTFORD LIFE, INC ..111.308 2,083,246 (8,287) [ .ovvernevrvrinerie | eevreerrerinernerinns | eeren7.650 | i 6.926 08/26/2002. | 06/15/2027.
418056 AS 6 [HASBROINC L 116.049 | 3,829,617 | e 3,300,000 | ..oovrernens 4,049,403 | ..ooovirieriniens ) [ e | e | 2008.350 | s 4610 10/11/2016. | 03/15/2040.
423074 AF 0 |KRAFT HEINZ FOODS CO......... ..119.330 2,133,396 | oo ) | oreerrereirernnen | e | 008,375 | 5.390 [devris | v 58,792 | ........ 127,500 | 08/10/2005. | 07/15/2028.
42307T AG 3 |KRAFT HEINZ FOODS CO......... ...125.847 R 4,026,155 ) [ o | e | 208750 | 6.660 |MS......| ccovvrne 79,500 | ........ 270,000 | 11/26/2003. | 03/15/2032.
427866 AE 8 |HERSHEY FOODS CORPORATION. ..107.069 | ..............5,275,290 | ..............4,927,000 | ............. 5,150,849 | ..o R ) [ v | e | 008,800 | 4.59% 08/02/2010. | 02/15/2021.
427866 AL 2 |HERSHEY FOODS CORPORATION. ..130.720 2,915,879 (24 AT1) | e e [0 7.200 |, 5.750 12/08/2009. | 08/15/2027.
428040 BJ 7 |HERTZ CORPORATION (THE) ...100.750 698,670 120 | oo [ [0 7.000 |, 7.031 05/13/1998. | 01/15/2028.
428236 BF 9 [HPINC... ..101.452 ...40,581 . 40,175 (185) | evevnvvvrrvnerirens [ v [ 003,750 [, 3.261 05/02/2012. | 12/01/2020.
428236 BQ 5 [HPINC... ...103.752 ,187,600 | ..............5,000,000 | ............. 5,022,554 | ..o | e (12/454) [ oo e [ 375 [ 4.098 09/26/2011. | 09/15/2021.
428236 BX 0 [HPINC....ccoooviviirirciseeisnnns ...104.465 . 19,895 36 [ oo e [0 4050 [ 4.258 05/29/2012. | 09/15/2022.
42824C AY 5 |HEWLETT PACKARD ENTERPRISE CO ..120.285 | ..............3,608,550 | ..............3,000,000 | ............. 3,206,248 (2,192) [ covvveerreiseens [ erreeiensersiinninns 0008350 | 5.826 05/02/2019. | 10/15/2045.
431116  AC 6 |HIGHMARKINC ..123.034 | .............3,691,020 | ..............3,000,000 | ............. 3,769,195 (1,145) [ oo v [ 0008125 | 4.282 12/11/2019. | 05/15/2041.
431571 AB 4 |HILLENBRAND INC ...104.576 2,043,113 (1167) [ oo | eevveeverirsrineiens | 204500 | e 4121 10/16/2019. | 09/15/2026.
437076 AS 1 |HOME DEPOT INC.... . . e 137913 | .............5,516,520 | ..............4,000,000 | ............. 5,082,622 | ...oovvvrrierineiinns | e (45,158) | ...vvvrerceriseins [ ervveeineeiseirseinns | 205875 | s 3.710 07/20/2012. | 12/16/2036.
437076 BG 6 |HOME DEPOT INC.....ocovviiriiiiiiisiisniiesie s sssssissssessensssssas | eveies o I 12| 1FE| .... ....520,700 |...102.016 508,925 (3,709) [ oo v [ 0002625 | 1.840 09/26/2016. | 06/01/2022.
438516 AT 3 |HONEYWELL INTERNATIONAL INC......ovvirirrereernierierienssseesssssssssenienes | eveens [P I (. 1FE| ............5,347,752 |..134.816 | .............5,724,287 | ..............4,246,000 | ............. 5,126,283 | ...ovvvrerererinirinns | e (34,894) | ..o [ errreeneensnirneinns | 208700 | e 4.019 07/17/2014.| 03/15/2037.
44106M AW 2 |HOSPITALITY PROPERTIES TRUST...... ...103.687 . 2,080,385 | ..o | e (10,311) [ v | eerverververeerennes [ 0950 [ i 4.247 06/05/2017. | 02/15/2027.
44107T AV 8 |HOST HOTELS & RESORTS LP.... ...107.071 ,141,420 11,943,822 8,875 | ivvveverveinen | v | 0008000 4.588 10/09/2018. | 06/15/2025.
446413  AH 9 |HUNTINGTON INGALLS INDUSTRIES INC 104791 | .. .1,781,447 1,737,637 (4,863) [ ..oovereerrrineins | cevreerneniineiineinns | 200.5.000 | e 4.566 02/01/2019. | 11/15/2025.
448579  AG 7 |HYATT HOTELS CORP ..108.529 | oo 3,255,870 | .oovrirenee 3,000,000 | .... 2,983,902 1,581 [ | e | 375 | s 4.450 09/14/2018. | 09/15/2028.
451713  AA 9 [RICOH USAINC.......ccovrvnnee ...105.325 526,625 | ....... 500,000 | ... 494,875 | ..o | BT | | | 20008750 [ 6.964 06/08/1998. | 12/01/2025.
452308 AR 0 [ILLINOIS TOOL WORKS INC ..115.634 | ... 173,451 150,000 | ... 153,988 | ..ooovvevvvcvrrvcriens [ e (114) [ | e [ 202.3.900 | e 3.723 02/19/2015. | 09/01/2042.
456866 AG 7 |INGERSOLL-RAND COMPANY. ...109.220 ,543,279 1,413,000 | ..ocovvrnene 1,456,779 [ .o | vevereeeene(24,693) | oo v 209,000 | ..o 6.946 02/11/2002. | 08/15/2021.
45780D AP 7 |INSTITUTE FOR ADVANCED STUDY.......coccommeemrrrerrmeeneeiseessnissenssensseseneens | eoneeen | oo | cenevneens 1| et IFE | ciiii00000:201,500 | ... 88.509 177,018 200,000 | ... 200,829 | ..covvvrrerreeirneens | everernennneed(108) | v v [003.237 | 3.170 01/14/2013. | 12/01/2026.
458140 AN 0 [INTEL CORP ..116.521 | ..............6,059,092 | ..............5,200,000 | ............. 5,264,560 | ....coovverrernriinns | errerneenn(3,779) [ | v | 0004000 [ 3.877 02/08/2013. | 12/15/2032.
459200 AM 3 |INTERNATIONAL BUSINESS MACHINES CORPORAT. [V e ..124.589 | .............5,849,454 | .............4,695,000 | ............. 4,959,635 | ...ocvvrvernerrrrinennn | errereerd(37,132) [ [ e | 20 7.000 | e 5.844 07/18/2003. | 10/30/2025.
459200 HF 1 |INTERNATIONAL BUSINESS MACHINES CORP.........cccoveumrmirriniierniirener | e . ...110.450 99,700 | cvoucvvrererreerinrirnenns | eenrrrnerieninene8 [ | e | 204,000 | i 4.020 06/03/2013. | 06/20/2042.
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460146  CF 8 |INTERNATIONAL PAPER CO......ccovrumrrririnnireeserisersensesesseessssssssssessesenens | onene | oo | vevesneenns 1 2FE| s 2,729,720 |..138.448 | .........c.... 2,768,960 | ..ocvvrnvne 2,000,000 | ..ovrerneen 2,666,570 | .ooocvrncrirerirneniinns | e (19,930) [ .ovvvvvercererins [ erverineerneninseines [ vrenne 7.300 |...... 4701 |MN......| oo 18,656 | ........ 146,000 | 08/31/2016. | 11/15/2039.
460146 CH 4 |INTERNATIONAL PAPER CO... ..1,921,399 |...124.720 ..2,126,476 1,705,000 (5,010 [ oo | e | e 6.000 10/27/2015. | 11/15/2041.
460146 CM 3 |INTERNATIONAL PAPER CO 1,397,193 |...117.617 .1,617,234 .1,375,000 (832) ......5.000 10/26/2015. | 09/15/2035.
46625H HS 2 | JPMORGAN CHASE & CO......... ..101.387 40,000 | .. 40,233 (409) [ evrrererrriciens | e [ s 4.400 05/15/2012. | 07/22/2020.
46625H JD 3 | JPMORGAN CHASE & CO.... ..104.998 | ..............3,149,940 | .............. 3,000,000 | ..ovvereees 3,037,119 | oo | e (16,972) [ oo [ e [ e 4.500 03/26/2012. | 01/24/2022.
478165 AF 0 |S C JOHNSON & SON INC ...126.861 250,000 237,839 582 ......5.750 01/16/2009. | 02/15/2033.
478165 AG 8 |S CJOHNSON & SON INC......coooivirriririieriieiieniesisssiisssisssiesiesesssssssienns | eveens ..116.600 | ..............2,407,790 | c.ooevvuneee. 2,065,000 2,269,974 (6,208) [ ..ooeeerieriienis | e | e 4.800 05/05/2015. | 09/01/2040.
478366 BA 4 |JOHNSON CONTROLS INC.. 33,625 |...103.316 31,000 | .. 31,562 (325) | ceverrererinernens [ e [ e 3.750 01/11/2013. | 12/01/2021.
478366 BB 2 | JOHNSON CONTROLS INC.. . ..1,711,100 |...110.355 | ... ..1,760,162 11,595,000 | ..ooorrene 1,701,586 (2,820) 5.250 05/02/2016. | 12/01/2041.
48203R AD 6 | JUNIPER NETWORKS INC.......cccovrrmrrimrimrrieriirinnrissnnsniensenisssssssssnsnenens | ovenen | oo | ceveennies | e FE | i 2,087,700 |..116.325 | ...cccoeen. 2,326,500 | ..oovvernvne 2,000,000 | .... 2,086,223 (TATT) [ oo | e | s 5.950 04/03/2019. | 03/15/2041.
487836 AT 5 |KELLOGG COMPANY......ccoiiimermrirneiieesesisseessssssssesssessssesssssssssesssesssssesas. | sevenns ...7,495,200 |...139.684 ..8,381,040 | ..... .6,000,000 | ....cceene 6,994,016 | ...ooovvvrriernciinns | e (62,513) [ .oovererereerenins [ e [ e 7.450 . 11/12/2009. | 04/01/2031.
487836 BD 9 |KELLOGG CO . 126,492 |...101.851 | .... 129,351 ...127,000 | ... 126,942 58 | ceveereereinrinnis [ s [ e 4.000 |...... 4.049 |JD....... . ..5,080 | 01/31/2011. | 12/15/2020.
49271V AC 4 |KEURIG DR PEPPER INC......coccovuvirmrirerreinnrnerienineesensssssssssnensssssseessnsnnee | evveeee | [eonerenn 1,2 00 2FE | s 1,998,640 |...118.177 | covvvvrrnnee 2,363,540 | ..vvvernvne 2,000,000 | ..ovverneen 1,998,846 206 | ceooereerierineenn | e | e 4.985 |.... 4990 |MN......| e 9,970 | o 99,700 |03/19/2019. | 05/25/2038.
494368 BC 6 |KIMBERLY-CLARK CORP......c.covviiirrriniieiieriesisssesssisssssesssessssssssssisssssssns | sevnne | oo | eevmnenen [ e 1FE]| .. . 147122 .............5,884,880 | ..... 14,000,000 | ....oovvne 5,402,331 | coooeiveiereeienns | e (54,870) [ .oovovrererirrreins [ e [ e 6.625 |.....3.860 |FA....... 05/24/2012. | 08/01/2037.
494550 BC 9 |KINDER MORGAN ENERGY PARTNERS LP ....30,142 |...104.106 | .... 25,790 (655) | evereernrirerrens [ e [ e 5.800 |.....3.018 |MS...... 09/26/2012. | 03/01/2021.
494550 BD 7 |KINDER MORGAN ENERGY PARTNERS LP 2,383,220 (..126.971 | ..ccovvnnee 2,539,420 | .oovrernin. 2,000,000 | ... 2,376,427 (6,793) [ .oovverrrereireris | e | e 6.500 |......4.987 |MS...... 05/15/2019. | 09/01/2039.
49456B AP 6 | KINDER MORGAN INC ..1,972,080 |...109.059 ..2,181,180 2,000,000 | ...cconrne 1,976,282 2,355 | oo | e | e 4.300 |......4.475 |MS...... 03/13/2018. | 03/01/2028.
499040 AL 7 [MCCLATCHY CO ..3,448,292 |..... 41.000 | .... ..1,286,170 3,137,000 | ... 554,678 22,125 | oo | v | e 6.875 |...44.245 |MS...... 07/18/2003. | 03/15/2029.
500255 AF 1 |KOHL'S CORPORATION 3,665,780 |..111.449 | .............. 3,454,919 | .oovvrvienne 3,100,000 | ...cvornnne 3,406,712 (23,865) [ ..ovvvrerreririns [ v [ e 7.250 |.....5.866 [JD....... 05/15/2008. | 06/01/2029.
50075N AC 8 | MONDELEZ INTERNATIONAL INC ..127.690 | ..............3,830,700 | ..... .3,000,000 | ...oovvenee 3,178,095 | ..ooovvirererrcriinns | e (10,227) [ cooverevercerrenins [ e [ e 6.500 |......5.800 | MN...... 03/24/2003. | 11/01/2031.
50076Q AU 0 |KRAFT FOODS GROUP INC. . ....58,940 |...100.290 | ... . 50,160 (1,463) [ ..o | e | s 5.375 |.....2.388 |FA...... 08/09/2013. | 02/10/2020.
501044 BV 2 | THE KROGER CO....coovvvirirririierisiienisiseissiiesiesiesesssssssesessesssesesseeos 1,364,220 |...137.442 | ............. 1,374,420 | ...ccoevuenee 1,000,000 | ...coovveeee 1,283,080 [ ..o | ererieens (22,928) [ ... [ e [ v 8.000 |......4.386 |MS...... 04/01/2016. | 09/15/2029.
501044 BZ 3 |THE KROGER CO.. ..1,369,222 |...138.431 ..1,439,682 1,040,000 | ..covvveeee 1,301,404 [ ..o | e (12 | [ IUTRRRR DY 7.500 |.....4.611 |AO...... 10/26/2015. | 04/01/2031.
501044 CN 9 | THE KROGER CO.. . ..2,222,920 |...116.323 | ... ..2,326,460 2,000,000 2,221,104 (1,816) [ oo | e | e 5.400 09/16/2019. | 07/15/2040.
501044 DB 4 |KROGER CO.....ooermrirercriininerisrinseiensssissnsssssssssensssssssssssssssssessesssssss | eonneen | oo | coneren 2 | eeenn2FE | i 514,870 |...100.623 | ...ccovvvvrnecs 503,115 | ....... 500,000 | ... 503,630 (SIS YA T SRR [NV IR 2.600 09/26/2016. | 02/01/2021.
521865 AY 1 |LEARCORP... ..1,913,031 |...100.982 ..2,024,689 2,005,000 | ............. 1,926,882 8,340 | oo | e | e 3.800 04/26/2018. | 09/15/2027.
521865 AZ 8 |LEARCORP... 998,840 |...103.704 ..1,037,040 1,000,000 998,960 120 | oo [ [ 5.250 07/29/2019. | 05/15/2049.
524901 AR 6 |LEGG MASON INC. ...1,5694,665 |...113.443 .1,701,645 1,500,000 ...1,593,518 (1147 [ o | e | e 5.625 05/02/2019. | 01/15/2044.
524901 AV 7 |LEGG MASON INC. 2,067,940 |...109.454 ..2,189,080 .2,000,000 ...2,057,428 (7,933) w4750 08/29/2018. | 03/15/2026.
529043 AD 3 |LEXINGTON REALTY TRUST 983,810 |...104.003 1,000,000 987,088 2,548 | oo | e | e 4.400 09/21/2018. | 06/15/2024.
53227) AA 2 |LIFE STORAGELP......... ..2,898,300 |...105.450 | ..............3,163,500 | ..... .3,000,000 2,913,504 8,943 3.875 04/13/2018. | 12/15/2027.
532457 AZ 1 |ELILILLY AND CO .115,188 |...120.720 144,864 120,000 117,506 271 ......5.500 09/25/2008. | 03/15/2027.
534187 BC 2 |LINCOLN NATIONAL CORP.......ccetreuirmerirerireesneiseisessesessessssissssessesssnenss. | seeees ....32,264 |...104.237 ..31,271 30,000 30,592 (255) | ceverneerereneinens [ e [ e 4.200 10/09/2012. | 03/15/2022.
539830 AR 0 |LOCKHEED MARTIN CORP.......ccccovvrrirmriirrirnrirerssieiesssinsessssenssssssssessnssens | vevvene | oo | evvneenennsd [ s 1FE ...2,239,826 |...136.871 ..2,489,683 1,819,000 | ...oceere0.2,180,007 [ oo | evreins (14,337) [ v [ e [ e 6.150 07/07/2015. | 09/01/2036.
548661 AH 0 |LOWE'S COMPANIES, INC 1,170,820 |...127.338 .1,273,380 .1,000,000 (9,200) .....6.875 09/08/2009. | 02/15/2028.
548661 AK 3 |LOWE'S COMPANIES, INC ..1,484,329 |...127.409 ..1,783,726 1,400,000 (4,160) [ oo [ [ 6.500 09/08/2009. | 03/15/2029.
548661 CP 0 |LOWES COINC ..2,682,880 |...132.479 ..2,649,580 | ... .2,000,000 2,552,218 (20,250) [ ..vvvevrercercrins [ e [ e 6.650 08/20/2012. | 09/15/2037.
54866N  BP 3 |LOWE'S COMPANIES, INC. 4,787,240 |...126.505 ..5,060,200 .4,000,000 ..4,377,617 .(38,403) w1200 10/29/2004. | 09/01/2027.
55262C AE 0 |MBIAINC 502,500 |...103.750 | .................518,750 | ....... 500,000 501,011 (133) ] cevererrrinrieens [ [ 7.000 11/10/1998. | 12/15/2025.
55262C AF 7 |MBIAINC 1,047,755 |..... 99.409 | ..o 944,386 | ....covvernenn 950,000 | ..cooevvneee 1,002,564 (4,493) | ..o | e | e 6.625 08/11/2005. | 10/01/2028.
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55336V AL 4 [ MPLXLP.coiiiiceicenissieses e ess s sssnsesssssnssnins | sneenee | or | sevenens 12| 2FE| s 2,263,300 |...107.986 | .........c.... 2,159,720 | covvvrrenne 2,000,000 2,261,922 (1,378) [ oo | eevneerverisseineinns | 20005200 | e 4.364 09/20/2019. | 03/01/2047.
55616X AL 1 | MACYS RETAIL HOLDINGS INC ..101.011 100,000 98,786 247 | v v |00 3.625 | i 3.927 09/03/2015. | 06/01/2024.
55616X AM 9 |MACY'S RETAIL HOLDINGS INC......ccccrvvererrrrrsererirmrerseessssiserssenssesssensnsnis | ovvves | oo | veenen1,2 | i 2FE | coce.1,836,880 | ... 95.169 ....2,000,000 | ..coorveee. 1,855,697 6,252 | .oooveveerieiinnns | s | 000n 8500 | 5.200 11/02/2016. | 12/15/2034.
56585A AB 8 | MARATHON PETROLEUM CORP. 103.543 | ........e.......258,858 | ....... 250,000 250,000 [ .ovoreerereriereninees [ e [ | [0 5.125 5.122 03/16/2011. | 03/01/2021.
56585A AF 9 | MARATHON PETROLEUM CORP..... ..129.784 | .............3,893,520 | ..............3,000,000 | ............. 3,368,202 (9,386) [ ..voververrrirerin | ervrrerrrerinerneiiens | 0008500 | e 5.499 09/12/2016. | 03/01/2041.
571903 AK 9 |MARRIOTT INTERNATIONAL INC ...102.784 24,577 146 | oo [ [2003.250 | 3.917 07/23/2013. | 09/15/2022.
571903 AX 1 |STARWOOD HOTELS & RESORTS WORLDWIDE INC ..110.234 | ..............3,307,020 | ..............3,000,000 | ............. 3,009,087 (A47) [ v | cerrerieisnneiennns [0 d500 [ 4.471 04/27/2018. | 10/01/2034.
573284 AQ 9 |MARTIN MARIETTA MATERIALS INC ...102.337 IR 1,901,349 | oo | e 11,107 | e | e | 0003450 | 4.232 04/26/2018. | 06/01/2027.
574599  BJ 4 |MASCO CORP........ccccocurvruunae ..108.904 | ..............3,267,120 | ....c....cec. 3,000,000 | ...ccooouee. 3,004,812 (B67) [ .everrerererrreerens | cevrvrrrersniveirennns [ 450 [ 4415 12/11/2018. | 04/01/2025.
577778 BH 5 |MACYS RETAIL HOLDINGS INC ..114.282 200,000 201,766 (146) | evvovvvvvrirervens [ v [ 08700 |, 6.565 11/04/2004. | 09/15/2028.
58013M EC 4 |MCDONALDS CORPORATION........ ...135.706 | ..............6,785,300 | ..............5,000,000 | ............. 6,343,001 | .oooovvrcrierineiinns | e (50,163) [ .ovvvverereerrrinns | erverernenisseisernns | 200:8.300 | 1oces 4.150 03/26/2012. | 10/15/2037.
58013M EM 2 | MCDONALDS CORP ..101.430 80,453 (214) [ covvererreeciens | cereriernnseiennns [ 0002625 [ 2.339 02/05/2016. | 01/15/2022.
58155Q AE 3 |MCKESSON CORP. ..122.736 2,303,942 (8,412) [ .oovveveeererveres [ vrveereeseiseneies [ 0008000 | 4.829 12/05/2016. | 03/01/2041.
58933Y AS 4 [MERCK & COINC......ccoiiiiiriscieiisienisnissississiiesiesissssessssssissseninns | vevene | oo | evvesneen ] [ e 1FE ....509,655 |..... 99.977 500,000 500,317 (2,904) [ ..ocvoverrirervines v [0 1.850 | 1.263 09/26/2016. | 02/10/2020.
59023V AA 8 |BANK OF AMERICA CORP........covviieririiirierieriesisessssisssiessessssesssssssssssens | eveens [V B 2FE| ... ,884,620 |...157.496 | ... ,149,920 ....2,000,000 | ...oorenee 2,800,033 | ..o | e (27,857) [ oo | evreeenervsnirseinns | e 1750 | s 4.521 10/12/2016. | 05/14/2038.
59156R  AJ 7 [METLIFE INC...coomiimiiiriieeieiieeieiesissiesiesiseessessssisssssesssesssssssssissssnsins. | conenes | o [ eeeeeenes (. 1FE| cooei 1,266,940 |...142.958 | ............. 1,429,580 | ..cooovvrennee 1,000,000 | ..coovvvenne 1,227,573 [ oo | cevereeenns (11,201) [ oo [ erveeineiiseirneinns | 208375 | s 4.251 04/18/2016. | 06/15/2034.
59156R  BF 4 [METLIFE INC......cooviieiiriiieneieenseienssisensensssssiesssssssssensssnssssssssesssnssesse | onnne |0 | veveveneen | v 1FE ....100,000 |...103.326 100,000 | ovouvverriemrieriienns [ [ | e | 0 3.048 | s 3.048 02/08/2013. | 12/15/2022.
594918 AD 6 | MICROSOFT CORP.......ccovuutrireireriniineriesiesissessssisssssessessseesssisssssesssenss | seneees ..133.903 | ..............5,356,120 | ..............4,000,000 | ............. 4745554 | .o | s (25,480) | ...vevvereernrins [ erreeeneeiisninneiins | 2005200 | e 3.830 01/15/2013. | 06/01/2039.
594918 AU 8 |MICROSOFT CORP......ovurirririniriirerississisesississsss s sssssssessssssssssssenss. | sevenes .. 112.249 143,481 165 | oo [ [0 3750 | 4.039 04/21/2014. | 05/01/2043.
594918 BC 7 |MICROSOFT CORP... e | serenes ...110.100 99,184 40 [ s | e | 2003500 | e 3.570 02/19/2015. | 02/12/2035.
595112 BQ 5 |MICRON TECHNOLOGY INC......cccociiiririinieriiiiiiinsieresiseiesissisesesisessniennes | eeveees ..110.154 | ..............2,203,080 | ..............2,000,000 | ............. 2,089,360 (2,340) [ ..o | e | 204663 | e 4.108 08/27/2019. | 02/15/2030.
595620 AB 1 | MIDAMERICAN ENERGY COMPANY........occomivmmrrinirierinriieeisnieneiiesisesssensns | voenes ..139.782 | ..............2,599,945 | ..............1,860,000 | ............. 1,849,232 565 | oo | eerererienenenenis | 0008750 [ 6.821 | Do | v 349 | ... 125,550 | 10/25/2002. | 12/30/2031.
59562H AJ 7 | MIDAMERICAN FUNDING LLC......ccovviirrinrirernnineierienieiessersssssienssesesenens | evenes L A31.775 983,395 1,243 | o e | 00927 | TATT [MS.oo | e 23,000 | oo 69,270 | 11/27/2001. | 03/01/2029.
605417  BZ 6 |MISSISSIPPI POWER CO.....ccovviiiiiieiinsieisiisissssssssssssesssssssesssssssssesssnnes | sevenes ..107.435 48,974 27 [ oo | e [ 04250 [ 4.39% |[MS...... | oo 626 | oo 2,125 | 09/18/2014. | 03/15/2042.
60871R  AD 2 | MOLSON COORS BREWING CO.......covvurirriirreirirernnineirerissisesesssessssssienes | cevene ..109.265 | ..............3,277,950 | ..............3,000,000 | ............. 3,326,937 (8,648) [ ....eorcvrrireris | wevrreerrerirseineinns | 200.5.000 | e 4.240 |MN......| oovvrneee 25,000 | ........ 150,000 | 07/28/2017. | 05/01/2042.
617446  7X 1 |MORGAN STANLEY. 112632 | ... 2,252,640 | ..............2,000,000 | ............. 2,067,173 (9,794) [ coovveveverervenes v [ 0005000 | 4.348 |MN......| cocoeeee. 10,278 | ........ 100,000 | 09/21/2018. | 11/24/2025.
61760L CC 7 | MORGAN STANLEY ..107.214 100,000 | cvoovvvereriiriniiies [ e | e [ | 41500 L 4.149 01/31/2013. | 01/31/2028.
61945C AD 5 |MOSAIC CO 113476 | ............ 4,198,612 | ..............3,700,000 | ............. 4145235 | ..o | e (11,112) [ e | cevreivereeireeieines [ 005450 [ 4.258 12/05/2019. | 11/15/2033.
620076  AH 2 |[MOTOROLA, INC.....cooviviriiiiriiincirerisisissisersss et senssssssssessnes | sevenes .121.231 198,667 194 | e e [0 7.500 | 7.654 11/04/2004. | 05/15/2025.
620076 BB 4 |MOTOROLA SOLUTIONS INC.......ccovvierrriiirerinniieerieiresesisersesseeesssneensenens | ceveees ...103.396 99,962 15 | e [ 203,750 | i 3.767 06/28/2012. | 05/15/2022.
626717  AA 0 |MURPHY OIL CORPORATION.......ccoiiiiririieririiisiresisrsssssiersssseeesssssssensns | sevenes ...109.534 2,595,845 B61 [ .o | e | e 7.050 | 7.102 04/30/2002. | 05/01/2029.
631103 AG 3 |NASDAQINC 107121 ,142,420 2,000,000 | ....ccooeene 1,942,412 T518 | o | e | 000.3.850 | 4.364 05/14/2018. | 06/30/2026.
636180 BL 4 |NATIONAL FUEL GAS CO......coovvurirmriiiiriircrisrirernineeesississssseenesssssesnniene | veveene | oo | evvneen 1,2 [ s ... 147,977 |..103.228 154,842 150,000 149,235 222 [ oo | e | 2003750 | s 3.923 10/22/2013. | 03/01/2023.
636180 BN 0 |NATIONAL FUEL GAS CO.....oovviiieiiiirisisinsieisnssssessessssisesssssssssssssnssssnns | seveens | oo | verevene 12] . 2FE ..1,933,440 |...103.586 ..2,071,720 ....2,000,000 | .ovorrrne 1,944,028 5,981 | oo | e | 00000:3.950 | oo 4.382 03/13/2018. | 09/15/2027.
63743F VP 8 |NATIONAL RURAL UTILITIES COOPERATIVE FIN.......cccoonviernrrernicnsnrens | e | oo v | e 1FE ....100,000 |...103.883 100,000 | cvooveeerererrreenines [ v | e o | 2003500 | i 3.500 02/21/2015. | 08/15/2029.
63946B AH 3 |[NBCUNIVERSAL MEDIA LLC ...102.796 30,158 (49) | cvvvvrerveriveinnns e | 200 2.875 | e 2.694 01/11/2013. | 01/15/2023.
64128X AE 0 |NEUBERGER BERMAN GROUP LLC ..102.742 . 503,000 483,906 237 | oo | e | 00 4875 | 5.145 .12,261 | 06/11/2019. | 04/15/2045.
651229 AW 6 | NEWELL RUBBERMAID INC......ccoiiumririreireieinseisssiissssesisseesssesssssssnenes ..104.259 | ..............2,085,180 | ..coooorneen. 2,000,000 | ..oovvenneen 1,964,226 4846 | ..o | s | 1004200 e 4.772 84,000 |03/13/2018. | 04/01/2026.
651639 AM 8 | NEWMONT MINING CORP. " ...132.551 ..4,193,000 | .ovvernne 5,071,506 | ..ovvuvererrrieeirernns | v (26,906) [ ..ovvuerrrrererens | cevrvrirerserrenrennne [ 0008.250 [ i 4618 516 | e 262,063 | 10/10/2017.| 10/01/2039.
654106  AD 5 | NIKE INC....ooooirrierieriecicesenissise st ssesssensensssssssssssssssnsensns | snenen | oo | eveeene 12| 1FE]| .... ....103,500 |...108.413 | .... 108,413 100,000 103,107 (88) [ .ovvereererinerns | eevneernerirseineiens | 1003625 | i 3.428 |MN...oo. | v 604 | .o 3,625 | 03/26/2015. | 05/01/2043.
655664 AH 3 |NORDSTROM, INC.....oooiiiuirirrireiiiineiissiesisessssissessssssesssessssessssssssssesssns | covnees |0 | oeevsnenins | vevens 2FE]| e 2,210,900 |...120.267 | ..covvvnncen. 2,405,340 | ..ooovonnen. 2,000,000 | ..ocvennee. 2,179,468 | .ooovvvvirerneiinns | e (16,825) | ..vcvvverercersrins | crvvereneeiseirseinns | 000.8.950 | e 5572 |MS......| oo 40,928 | ........ 139,000 | 01/26/2018. | 03/15/2028.
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655844 AW 8 | NORFOLK SOUTHERN CORP........cccsvrrmrrrerireenenrsnisenserissessenssnissnssessnnes | eonneen | oo | cenervnens 1| e 2FE | i 282,726 |...116.370 | ...ccoovvrrnen. 323,509 | ....... 278,000 278,000 | ..oovvecrrerirerineenns | vvrineineriienieeens | cveeseseinensneninns e 205,590 [, 5.590 12/18/2009. | 05/17/2025.
655844 BP 2 |NORFOLK SOUTHERN CORP.. 104,198 |...106.115 106,115 ....100,000 101,827 03/04/2014. | 01/15/2024.
655855 FB 5 | SOUTHERN RAILWAY CO.. 4,749,420 |...154.710 ..4,641,300 .3,000,000 07/27/2017. | 05/15/2043.
66765R  AZ 9 |NORTHWEST NATURAL GAS COMPANY........coviirirmiinrerriernnieiesiseeseereniees 4571720 |..125.321 | .............5,012,840 | ..... .4,000,000 E 10/23/2009. | 11/10/2027.
674599 BM 6 | OCCIDENTAL PETROLEUM CORPORATION 628,110 |...123.653 500,000 564,624 08/24/2005. | 04/01/2028.
674599 BT 1 |OCCIDENTAL PETROLEUM CORPORATION. 2,820,400 |...135.887 .2,717,740 .2,000,000 ...2,441,408 08/10/2005. | 02/15/2029.
674599 CX 1 |OCCIDENTAL PETROLEUM CORP ...2,036,020 |...101.886 .2,037,720 | ..... .2,000,000 2,035,837 10/10/2019. | 08/15/2039.
680223 AK 0 | OLD REPUBLIC INTERNATIONAL CORP.........cosvvmrierienirrireesseisesierinenes 2,898,240 |...105.385 ..3,161,550 | ..... .3,000,000 2,915,078 06/06/2018. | 08/26/2026.
681919 AZ 9 |OMNICOM GROUP INC........... ...98,205 |...103.577 ....100,000 99,450 221 10/22/2013. | 05/01/2022.
681919 BA 3 |OMNICOM GROUP INC........... 105670 | ooviveereen52,835 | s 50,000 50,286 (56) 12/09/2014. | 11/01/2024.
681936 BF 6 | OMEGA HEALTHCARE INVESTORS INC....... ..107.933 | ..............2,158,660 | ..... .2,000,000 6,470 02/09/2018. | 04/01/2027.
68217F AA 0 [OMNICOM GROUP INC........... ..105.345 | .... ..2,106,900 | ..... .2,000,000 | .. 1,906,835 | ..o | e 12,569 10/09/2018. | 04/15/2026.
68268N  AG 8 | ONEOK PARTNERS LP......cooviviirireimerieiiieeienisissssssesssessesssesssesssssasensnens 1,162,699 |...120.331 | ..ccovvvvnnee 1,169,617 | .ocvoreernns 972,000 | .cooovvreneee 1,160,472 (2,227) 08/02/2019. | 02/01/2041.
68389X  AK 1 [ORACLE CORP.......cvverierieieierinsieinsieissisiessssiesssssssisesssssssssssesssssssssensnnss | eovenee | oo [eonnvenenn ] [ i 1FE| .. ...2,945,250 |...100.975 ..3,029,250 | ..... .3,000,000 2,996,293 6,682 02/08/2011. | 07/15/2020.
68389X AV 7 |ORACLE CORP........ootvriirerinrieriesissenesiessiensensssisssnssssssnsesssenssssssennes | nevenee | oo | evveeens 1,2 [ s 1FE| .. 116942 | ... 116,942 ....100,000 102,190 (114) 07/22/2014. | 07/08/2034.
68389X  BD 6 | ORACLE CORP........ostvriieiciinrineiiseiseisssiissisesssessssissssssssesssessssssssessanses | sevnne | oo | evvnnen 1,2 [ e 1FE 106548 | oo 106,548 | ...ovvvvrrinnes 100,000 95,518 347 09/03/2015. | 05/15/2030.
690742 AG 6 | OWENS CORNING.......cocovirivrieirnrinrirnrrsrssinsierssssesenssessssnsssnssssssssesssnssnss | vevvene | oo | evveeen 1,2 [ s 2FE] ............1,705,100 |..... 94.822 ..1,896,440 | ..... .2,000,000 2,535 06/19/2019. | 07/15/2047.
693476 BJ 1 | PNC FUNDING CORP........coooririrrireirerinersensssseseesssssssessesssessssessssssssssssssnes | eevsees | | sovevenenes | vevens 1FE]| .. ...100.282 | .... ..5,014,100 | ..... .5,000,000 | .. (6,116) 02/10/2010. | 02/08/2020.
693506 AQ 0 |PPG INDUSTRIES INC......cccovririirriririernnieienisiseesssssssssseesssssssssesssssssonss | veveene | oo | svvsvrenins | soeves TFE| oo 4,997,057 |...108.283 | ......coo.... 4,545,720 | ..oovvvnenen 4,198,000 | ...coovnnnn 4,294,405 | ..o | e (66,690) 02/25/2002. | 05/01/2021.
69362B  AJ 1 [PSEGPOWER LLC.....corivirerrrieriserierieneneesssiserienienesssesssnisssssessessnssses | vevenee | oo | eeenerene T [ e 2FE| .. ..1,139,520 |...139.625 1,000,000 | ..ccoovvrenee 1,088,706 (4,872) 08/23/2001. | 04/15/2031.
694476 AD 4 | PACIFIC LIFECORP........ccooiirriiniiieiieeiseisseiseisse s seseses s issssesssessssssans | seeees A e 1FE]| .. ..2,235,080 |...116.369 | ... ..2,327,380 | ..... .2,000,000 | ... 2,223,038 (5,524) 10/02/2017. | 01/30/2043.
70109H  AJ 4 | PARKER HANNIFIN CORP.......cccovvimirieririnieiirinsrieriesissesssissssiessenseneses | cenene | oo [ veverinenes (A 2FE| s 3,150,085 |...132.301 | .coovvvvneces 3,128,919 | oo 2,365,000 | ...ocoornee. 3,043,528 | ...oovvieriernrienns | i (24,542) 05/05/2015. | 05/15/2038.
70109H  AK 1 | PARKER HANNIFIN CORP.......cccovvvmirieririneensnissrisniesesseesssnississssssssnssnes | eoveene | oo [ eoverneees | v 2FE 100,000 |...103.737 103,737 ....100,000 | ... 100,000 09/14/2010. | 09/15/2022.
708696 BV 0 |PENNSYLVANIA ELECTRIC CO...ccovviririiirirnrieisisneiersniseeesssisssessessssssnes | seveees A 2FE ...1,849,365 |...129.590 .1,500,000 | ..cooerrne 1,825,497 | oo | e (10,936) 10/02/2017. | 10/01/2038.
709599 AW 4 | PENSKE TRUCK LEASING CO LP......ccovvriririreenerinniierienisseessessssssssenienes | wveeen | oo | eveeens 12| 2FE| s 1,875,140 |...102.076 | ......ccoo..e. 2,041,520 | .oovrernvne 2,000,000 | ..ovvereee. 1,894,604 [ ...cooovvrererecins | e 12,926 06/22/2018. | 11/15/2026.
713448 BR 8 |PEPSICO INC. 101126 | ................252,815 | ....... 250,000 250,823 (965) 08/26/2011. | 11/01/2020.
713448 CC 0 |PEPSICO INC. . 107.445 | 107,445 | 100,000 97,867 59 04/10/2013. | 08/13/2042.
713448  EC 8 | PEPSI BOTTLING GROUP, INC. (THE)......ccostruurreneireririneiseriserseesesiseenns ...135.763 .4,000,000 A 822,870 [ | s (34,420) 07/18/2003. | 03/01/2029.
718172 AC 3 | PHILIP MORRIS INTERNATIONAL INC. ..138.134 .3,000,000 ...3,809,460 (28,597) 04/28/2017. | 05/16/2038.
718172 AH 2 | PHILIP MORRIS INTERNATIONAL INC. ...100.572 500,000 503,369 | ...vverierieriricens | e (14,298) 09/26/2016. | 03/26/2020.
718172 AW 9 | PHILIP MORRIS INTERNATIONAL INC. ...107.355 ....100,000 73 08/15/2014. | 03/04/2043.
72018Q AD 3 |PIEDMONT NATURAL GAS COMPANY, INC ..120.912 .4,000,000 .(28,168) 09/03/2008. | 10/03/2025.
73755L  AK 3 |POTASH CORP OF SASKATCHEWAN INC....... L A15.547 | . 4,279,861 | .. .3,704,000 . (22,423) 12/23/2014. | 12/01/2040.
737679 DC 1 |POTOMAC ELECTRIC POWER CO..... . 155274 | .............3,190,881 | e 2,055,000 2,999,010 | ovvvvreerierinriinns | i (31,625) 10/28/2015. | 12/15/2038.
740816 AL 7 |PRESIDENT & FELLOWS OF HARVARD COLLEGE... ...107.668 200,000 195,333 181 08/11/2014.| 10/01/2037.
741503 AW 6 |PRICELINE GROUP INC.........ccovvrrrnre .. 106.885 | ...ovieeeen 53,443 | 50,000 50,525 (95) 06/01/2015. | 03/15/2025.
742718 AV 1 |PROCTER & GAMBLE COMPANY (THE)........ ...144.926 (65,561) 08/10/2011. | 10/26/2029.
742718 CB 3 |PROCTER & GAMBLE COMPANY (THE). ..133.074 .(10,738) 10/23/2009. | 02/01/2034.
743315 AJ 2 |PROGRESSIVE CORPORATION (THE)...... ..130.923 73,058 147 11/04/2004. | 03/01/2029.
74456Q BA 3 |PUBLIC SERVICE ELECTRIC AND GAS CO. . ...106.901 95,141 130 08/26/2014. | 09/01/2042.
74531E  AA 0 |PUGET SOUND ENERGY, INC......ovvumiiiiimiireiieiseissesiss e ssssissssens ..127.916 420,033 457 11/04/2004. | 12/01/2027.
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747525  AF 0 |QUALCOMM INC....covimiririrrireesssiseise s ssessssssessssssssesssssssssnens | seeees . ...105.742 50,282 (L) TN ISV IOV 3450 |...... 3.330 |MN..oooo | v 196 | oo 1,725 | 06/01/2015. | 05/20/2025.
747525  AJ 2 |QUALCOMM INC.....ooiirriiieierisisiesie st sssessssssssenes | sevnes . R ..118.810 | ..............3,564,300 | ..............3,000,000 | ............. 3,140,198 (B,647) [ oo | e | s 4.650 |...... 4224 |{MN......[ cooevene. 15,888 | ........ 139,500 | 05/02/2016. | 05/20/2035.
74834L AP 5 | QUEST DIAGNOSTICS INC......ovvumiimrirrienienisseessessssssessenssssessesssssssssssenes | veneees [P I (A 2FE| ... ....100,650 |...100.179 100,179 100,007 | covovervrrnerrerirenes [ evrrverirerree(83) [ | e | e 750 | i 4664 |JJ.ccss | s 1,992 [ oo 4,750 | 06/30/2010. | 01/30/2020.
749685 AV 5 |RPM INTERNATIONAL INC ...103.405 ..3,102,150 2,889,715 | oo [ e 12,765 [ i |00 3.750 [ 4.350 |MS......| oo 33,125 | ....... 112,500 | 07/17/2018. | 03/15/2027.
749685 AW 3 |RPM INTERNATIONAL INC . . 12| ..2FE| .............1,950,120 |..... 98.073 ,961,460 | ..............2,000,000 | ......cco.... 1,950,326 | ...cooovvvrrrrcrirerrne | verernrirenneenn 208 | o v [0 4250 | 4.405 39,194 | i, 11/07/2019. | 01/15/2048.
755111 BT 7 |RAYTHEON CO...coooiieiiierieiicereeississe st ssessssssessssessssssssenss. | soeees [P I (. 1FE]| .... ..20,389 |...100.969 ...20,194 20,038 | .oocverererncernnrinnnns | eeerneninnnireened (A7) [ | e | 2003125 | 2.880 ...625 | 09/07/2011. | 10/15/2020.
758202  AK 1 |RELX CAPITAL INC....ocovviiririiiniineinnisiensnesensssiesssssssssnsesssnssssensssssssenss | vevvene | oo | evvseenennsd [ s 2FE ...100,216 |...103.027 100,096 | .vovvvererrvrierinnines | errnrrerinnneeed(35) | v [ 003125 | i 3.087 |AO...... | vevvereernnB60 | oo 3,125 | 03/14/2016. | 10/15/2022.
7591EP  AE 0 |REGIONS FINANCIAL CORP.... ...143.104 2,371,410 | oo | eereeeene(19,867) [ oo | v | ceee 1375 [ i 4.730 LTT44 | 132,750 | 02/09/2018. | 12/10/2037.
760759  AF 7 |REPUBLIC SERVICES INC.......coivuuiiiiiiiieiieiseisssissisesiesissessssissssessisenes ...126.832 . 2,339,184 | oo | eiereeenn(15,202) [ oo | e | 00008086 [ e 4530 |[MS......| oo 35,840 | ........ 121,720 | 10/26/2015. | 03/15/2035.
773903 AB 5 |ROCKWELL INTERNATIONAL CORPORATION . ..125.417 ,881,255 | .............1,500,000 | ......cco.... 1,611,456 | ...cooovvvvrrvcrrerrne | vererneeeee(10,808) | o v [0 8.700 | 5.539 v | 10/17/2003. | 01/15/2028.
773903  AE 9 |ROCKWELL AUTOMATION INC......oiivuiimrireieneiseniesiseesssisssssesssesesseesssenns . ...136.631 1,598,583 | ..oiieeern 1,170,000 | oo 1,466,384 | o | e (10,886) | oo | v | 00008250 [ e 4.220 | Do | i 6,094 | ... 73,125 | 05/18/2015. | 12/01/2037.
783549  AZ 1 |RYDER SYSTEM, INC....cooovvvririirinirirerinnicnisnissisesinsssensesssssesessnssssensene. | eevnnee | o | reverenene | e 2FE .. 112,187 |..121.523 121,698 | oo [ v 1,048 [ s | e | 2008950 | i 8.340 | Do | v 753 | oo 9,035 | 11/04/2004. | 12/01/2025.
797440 BH 6 | SAN DIEGO GAS & ELECTRIC CO [ [T I 1FE ..3,299,397 |...118.628 | ..............3,251,593 | ..............2,741,000 | ............. 3,016,023 | .ooovvvrerrerencrinns | ereeeenen(36,630) [ oo | v | 00008000 [ e 4.199 | Do | v 13,705 | ........ 164,460 | 11/24/2010. | 06/01/2026.
797440  BJ 2 |SANDIEGO GAS & ELECTRIC CO....covvvrmiiniirrirerieiseiissisesiessseisssssssssnss | coeees o] ...125.680 1,651,956 [ ...coovvenriecrrniree | cverreerene(5,104) | v [ [06.125 | 5240 |[MS......| oo 27,052 | ..o 91,875 | 12/08/2009. | 09/15/2037.
803111 AM 5 | HILLSHIRE BRANDS CO......ccovruurirrirrerieinierieriessseesssssssssessessssessessens | seeees ] ..115.802 | ..............4,053,070 | ..............3,500,000 | ............. 3,653,999 | .o [ eeerrnenen(7,995) [ o | e | 00008125 [ 5.639 |MN......| wevvrrene 35,729 | ........ 214,375 | 01/30/2004. | 11/01/2032.
803111  AS 2 |HILLSHIRE BRANDS CO.....cecouiuuiiirireireirnsinesiessesisseesssissssssssssssssssssins | seneees . ...101.139 50,294 | oooovieverrerneinnns | eerrneiiennenne(408) [ o | | 4100 [ 3.247 |MS.o. | v 604 | .o 2,050 | 05/14/2012. | 09/15/2020.
808513  AD 7 |CHARLES SCHWAB CORP.......cocoiviriiireiieinsieiessssiesssssssesssesssisssssssssssssses | sevenes ..101.561 | ..............5,078,050 | ..............5,000,000 | ............. 5,010,630 | .vvvvverervrvrrernns | rvreeernn(18,512) | i [ | w4450 | 4,060 |Jd.oorrs | e 98,271 | ovoue. 222,500 |05/02/2011. | 07/22/2020.
808626 AE 5 |LEIDOS INC. [V e ..117.284 e 3,006,020 | ..coovvverierirnenrinns [ rerenernnenne(803) [ o | v | e 1125 [ 7.100 | ddevoee | v 106,875 | ........ 213,750 |10/01/2002. | 07/01/2032.
808626 AG 0 [LEIDOS INC....ooviriieiiiicierieieiesissississis et ssssssssssssssssnes | sevnes - ..102.822 | .............2,056,440 | ..............2,000,000 | ............. 1,981,172 | oo | e 13 i [ e | 000.5.500 oo, 5.600 | I | e 55,000 | ........ 110,000 | 06/23/2003. | 07/01/2033.
824348 AL 0 | SHERWIN-WILLIAMS COMPANY (THE)........ccoerumrrmmemiemiinernereersneeesensenens | voreees - RS ...125.629 2,038,741 | oo | eeerreenen(4,098) [ oo | e | e 1375 [ 7.023 |FA o] o 61,458 | ........ 147,500 | 02/11/2002. | 02/01/2027.
824348 BH 8 | SHERWIN-WILLIAMS CO.....ccoovviiiiiiiiiiieieierssiseessiseeesiseisssssisersssseninnes | sevees w12 2FE| o 1,042,220 |...105.222 | ..............1,052,220 | ..............1,000,000 | ............. 1,042,058 | ..o | e (162) | e | e | 04400 4126 |FA......| e 18,333 | oo 10/16/2019. | 02/01/2045.
837004 BV 1 |SOUTH CAROLINA ELECTRIC & GAS COMPANY .......cccomvvimmrirrermrinrinerienns | verenes JP PP IOV 1FE ..2,544,611 |...135.528 2,398,167 | .coovvvverrerrcienns | e (13,387) [ o | v | 00006625 | i 5400 |FA.......| coovveene 59,763 | ........ 143,431 | 03/23/2004. | 02/01/2032.
84265V AG 0 |SOUTHERN COPPER CORP.... . 115141 2,258,901 | ovooevcrerineninns [ eeenerenen(1,099) [ oo | v | 00005.250 [ e 4.350 |MN......| oovvrnee 15,458 | ...coo.ne. 52,500 | 10/29/2019. | 11/08/2042.
844741 AN 8 | SOUTHWEST AIRLINES CO ..128.525 3,129,039 | oo | rereeeernn(55,652) | oo v | e 1375 | i 4405 |MS...... [ oo 65,146 | ........ 195,438 | 08/02/2018. | 03/01/2027.
845743 BL 6 | SOUTHWESTERN PUBLIC SERVICE CO ...126.454 3,028,558 | ...oovvvrerierirncrinns | eeenrennn(21,310) [ o | v | 00008000 e 4.226 |AO...... | coovrrne 37,500 | ........ 150,000 | 03/30/2017. | 10/01/2036.
854403 AD 4 | STANFORD UNIVERSITY ..114.820 102,070 | oooveneenrcciiens [ evrcrniceienend(B7) [ | e | 04013 | 3.874 08/26/2014. | 05/01/2042.
85590A AR 5 [STARWOOD HOTELS & RESORTS WORLDWIDE INC ..110.234 . 23,817 | covvvrverivnnereniene | i3 | [ vvcinnineieininns | 004500 | 4.956 12/14/2016. | 10/01/2034.
858155 AE 4 | STEELCASE INC . ..113.080 | ...cc0..e... 1,402,192 | .............. 1,240,000 | ..ococeee. 1,277,663 [ ..eceovvenrvcrerne | cverreernnn(2,583) | oo v [005.125 | 4.700 03/19/2019. | 01/18/2029.
862121  AA 8 | STORE CAPITAL CORP.......rvvuriireireiinitiestieeississ st ssees . ...109.384 2,990,445 | oo | e 80 [ | | 208500 [ 4.547 04/13/2018. | 03/15/2028.
863667 AH 4 |STRYKER CORP............... ...105.974 50,324 | oo [ rerrerinenennnn(52) [ e | v | 00003375 [ 3.248 |MN...oo.| vovrevirenne 281 | o 1,688 | 11/09/2015. | 11/01/2025.
86722T AB 8 |SUNCOR ENERGY INC .. 144175 5,245,107 | .oovvovverervrvererinns | eereeeernn(39,731) | e [ | 20000.8.850 | .o 4.441 274,000 |10/07/2014. | 06/01/2039.
86765B AK 5 [SUNOCO LOGISTICS PARTNERS OPERATIONS LP... ..112.064 | .............1,669,754 | ..............1,490,000 | ............. 1,706,758 | ...couvvvrrrvcrirererne | cvevreereee(2,108) | v v [ 06,100 | 5.005 08/06/2019. | 02/15/2042.
86787G AE 2 | SUNTRUST BANKS, INC ...100.825 12,022 [ .o | e (87) | e [ [ 1005400 | 4.642 04/30/2012. | 04/01/2020.
87165B AM 5 | SYNCHRONY FINANCIAL ..105.073 | ..............2,101,460 | ..............2,000,000 | ............. 1,919,053 | oo | cvrrenenen8,316 i [ e | 000.3.950 | 4.565 03/13/2018. | 12/01/2027.
871829 AD 9 |SYSCO CORPORATION.... ...126.893 486,869 | ....oooververrrrrrnns | crrrrrereeenn(3,966) | oo e | e 1160 [ 5.767 04/22/2003. | 04/15/2027.
871829 AF 4 |SYSCO CORPORATION.... . 125324 | ............1,253,240 | ..............1,000,000 | ............. 1071137 [ | cverreeeenn(6,349) | e [ 106,500 |, 5.451 01/30/2004. | 08/01/2028.
871829 AJ 6 |SYSCO CORP ..122.837 2,290,787 | coovverrernrnrrerinne | rereereenn(12,926) | oo [ eovrverseineieiinnns | 005375 | e 4.110 04/09/2012. | 09/21/2035.
87612E  AK 2 |TARGET CORP.....ccccoovvrvrirenne ...140.458 247,654 | ..o | v 115 s [ [10.6.350 | 6.459 04/21/2008. | 11/01/2032.
87612E AU 0 | TARGET CORP........c.ccocrvrrrrrnns ..155.294 | .............3,882,350 | ..............2,500,000 | ............. 3,456,890 | ...ocovvveriiernriinns | eeereenn(35,625) [ oo | e | e 1.000 [ e 4.001 08/14/2012. | 01/15/2038.
878742 AS 4 |TECKRESOURCES LTD 111584 | ... . R 3,270,825 | oo | eeerneneenenn(3,958) [ oo | v | 00008000 [ 5.267 06/27/2019. | 08/15/2040.
881685 AN 1 | TEXACO CAPITAL INC 101,449 | 677,679 | oo 668,000 | ... 673,589 | oo | eerennea(26,783) | s [ i [ 009750 | 5.521 10/30/2006. | 03/15/2020.
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881685 AV 3 | TEXACO CAPITAL INC......oovvirirerereerininerrsrinsenensssisenssssssssensessssnssnssnns | wonneen | oo | connrvenne | eerend IFE | i 102,011 |...110.646 | ....cccoeeven 110,646 | oo 100,000 100,360 (193) | ceveoeervrineriiens [ v [ 2.8.875 [, 8.638 11/04/2004. | 09/01/2021.
881685 AX 9 | TEXACO CAPITAL INC 697,555 {...158.236 | ..o, 791,180 | ... 500,000 620,944 (6,925) 04/22/2003. | 11/15/2031.
884903 BH 7 |THOMSON REUTERS CORP 1,783,110 |...118.804 ..1,782,060 .1,500,000 ...1,766,439 (7,895) 10/31/2017. | 04/15/2040.
884903 BT 1 |THOMSON REUTERS CORP ...104.866 52,433 50,000 50,194 (38) 09/29/2014. | 09/29/2024.
88579Y AH 4 [3MCO ...106.625 159,938 ....150,000 144,858 120 06/20/2014. | 06/15/2044.
886546 AD 2 | TIFFANY &AMP CO ...130.408 ..2,608,160 .2,000,000 ...2,063,568 (1,386) . 10/03/2016. | 10/01/2044.
88732) AX 6 |SPECTRUM MANAGEMENT HOLDING COMPANY LLC ..101.618 55,890 55,000 55,164 (202) [ 1ovvvreereceeriiens | eeverienreseseierens [ 125 [ 3.740 05/02/2012. | 02/15/2021.
88732) AY 4 | SPECTRUM MANAGEMENT HOLDING COMPANY LLC 114722 ..2,294,440 2,000,000 2,300,478 (2,802) [ voovvevrrierrnrinns [ erereererisnirsiinnins [ 0005875 [ 4.719 08/28/2019. | 11/15/2040.
88738T AA 8 | TIMKEN COMPANY (THE) . ...117.008 1,000,000 937,074 5,164 | oo e | 0008875 [ 7.921 11/26/2001. | 05/08/2028.
88ESC5  AF 1 | TIMES MiTOr CO...vvuvrvveirrririieiieiiiesiesisrisseiessisessesssesessssssssesessenssenssssssns | evveens | oo | eoveeennnes | voreeens LS4 N 1. 0.001 1,139,000 |...ccovrvenee 1 12/04/2013. | 09/15/2027.
891027 AF 1 | TORCHMARK CORPORATION........cccmiruuirrerrmeireissrisesssssesesseessssssessnsssens | cevnees | o | weevsenes | oevens 2FE 116031 | 3,132,837 | 2,700,000 | ..oovvvnneen 2,761,308 | ..ocvercirerinninenns [ s (15,587) [ .oveverrereernnins [ ervvmreneenseirsennns | eerenn 1875 | s 7.105 07/26/2002. | 05/15/2023.
891092 AD 0 | TORO COMPANY (THE)......ccouvurrerrrinirreriererneesssissrienienessesssnsssssssessnsenes | eovnnee | o | overerene | e 2FE| .. 831,692 |...124.158 | ................993,264 | ....... 800,000 816,495 (1,608) [ ..oovevrveerieerie | cevrerrrerirseineiinns | eereen7.800 | e 7.435 11/04/2004. | 06/15/2027.
891490 AR 5 | CONOCOPHILLIPS CO....overuremrrmerirrireeserissesserisenssesesseessessessessssssssssssssns | eevnees | 0 | voveverenes | vevens 1FE| oo 3,641,010 |...131.829 | .cooovvvrneee 3,954,870 | ..oovvernvene 3,000,000 | ..ovverneen 3,287,856 | ..cooevererirrercriinns | e (32,110 [ oo [ errrreeneeirseisernes | 207800 | v 6.096 | JJ....... 12/13/2002. | 01/01/2027.
89233P 6R 2 | TOYOTA MOTOR CREDIT CORPORATION.......ovvirerrreereriinernnieirsireniernnns | coenes 2| . 1FE 100,000 |..... 99.595 ....100,000 100,000 | .oooueenivriricciiienns e [ | e | 000e3.0000 | e 3.745 | JAJO.. 10/25/2012. | 10/25/2032.
89233P 7 9 |TOYOTA MOTOR CREDIT CORPORATION........vverrmmrimerirerirnerienesseisnriens | ceveens . 2| 1FE 98,250 |..... 99.664 ....100,000 99,341 | oo | e B0 s | e [ 200.3.000 | e 3.988 |FA...... 05/31/2013. | 02/04/2033.
89352H AE 9 | TRANSCANADA PIPELINES LTD......cooiiireiiriineiieriesesneisseiseisesseseseessssis | ceenees (o] I 1 2FE| s 5,687,790 |...144.553 | .............. 6,129,047 | ..cocoonnvene 4,240,000 | ....cooonee. BAT854T | oo | eieeeceen(80,221) [ i | v | e 1250 [ i 4850 |FA...o.| v 03/04/2014. | 08/15/2038.
893570 BM 2 | TRANSCONTINENTAL GAS PIPE LINE CORP.......c.cvvurvermrieriiieieisniseirennnes | veveees P [SUOSTOOOTS I IOV 2FE]| .. ..1,214,068 |...125.150 .1,285,000 | ..cvorrene 1,251,081 | oo | cvrrenenen 3,889 | o | e | 007,250 |, 7.750 |JD....... 7,764 09/28/2001. | 12/01/2026.
902118  BS 6 | TYCO INTERNATIONAL FINANCE SA.......cccomiemieierinnrneeienirseessssissssesinnes | woreees Cloen1,2] s 2|.. 195,898 |...105.836 ....192,000 194,542 | oo [ eerrerineeeenne(381) [ | e [ 20.3.900 | oo 3.648 |FA....... .2,850 03/14/2016. | 02/14/2026.
902494  AZ 6 | TYSON FOODS INC.....covvriereriiicirnrissisnrssiesnnsesessssesessesssssssnsssssessssssessesssnes | seveens | oo | eerenene 12] . 2FE | o 3,409,015 |...118.826 | ....ccooon... 3,928,388 | ...coovrenee 3,306,000 | ...coornnne 3,396,274 | ..ovvvvrervrerrennns | v ($,853) | s [ | 0 4875 | 4610 |FA...o.| v 60,886 12/05/2016. | 08/15/2034.
907818  DF 2 | UNION PACIFIC CORP.......covvvurrierrierierineserienssensenesseessssssssssessessssessnnes | eovneee | o | voverenenes 1| e 1FE 132627 | 2,413,811 i 1,820,000 | e 2,143,625 | ..o | e (9,484) [ o | e | 00005780 [ 4.450 | JJ....... 07/09/2015. | 07/15/2040.
907818 DM 7 |UNION PACIFIC CORP........cccovrmrreriirirnrineirerinsnssenisenssiseeessssisseessnsnesnnsens | veveene | oo | eveneen 1,2 [ s 1FE ..102.500 | .... 40,588 | ..o | e (201) [ | e [0 2,950 [1....2.403 [JJ....... cevereenen . D44 01/11/2013.| 01/15/2023.
911308  AA 2 |UNITED PARCEL SERVICE OF AMERICA, INC.......ccccoevvmerinrmmmrinnrrermeninees [ eovnree | [ roverirenns | vevens 1FE | oo 6,370,940 |...101.569 | ........cc.... 5,078,450 | ....ccconenns 5,000,000 | ...ocoornee. 5,038,702 | ..oovvvrerrerrernins | weeerene(151,562) [ oo | vevvvrivciiniinciins | 0008375 110005181 [AO.ce. | e 104,688 06/22/2009. | 04/01/2020.
911308 AB 0 | UNITED PARCEL SERVICE OF AMERICA, INC.......cccouvvmmrimeermmrinnrnerineenees [ eovnene | [eoverinenn | s 1FE ..1,210,463 |...140.888 ..1,289,125 ...915,000 ...1,043,326 09/16/2003. | 04/01/2030.
911312 AJ 5 |UNITED PARCEL SERVICE INC.......c.cecrvrimirrrmrrnerrereneisnisersnsssssisssesssssnns | veveene | oo | evvneerensd | s 1FE ...5,266,469 |...139.252 ..5,440,576 | ..... .3,907,000 ...4,986,436 01/04/2012. | 01/15/2038.
911312 AR 7 |UNITED PARCEL SERVICE INC.......cccoivumririrerierieenserisessessenssssessessnssnns | eevnees | | vevereenes 2102201 | 102,201 | e 100,000 | ... 103,540 03/03/2015. | 10/01/2042.
913017 AS 8 |UNITED TECHNOLOGIES CORPORATION.......cocvuieiriiirrirernrincirerineiseenine | vevees .. 107.709 | ..............7,274,666 | ..... 16,754,000 | ............. 7,006,315 12/20/2006. | 03/01/2021.
913017  BA 6 |UNITED TECHNOLOGIES CORPORATION........coooerimrirenirrerriinnienerienieeees | verenes L 141204 1 l2,824,080 .2,000,000 2,210,620 08/01/2003. | 09/15/2029.
913017 BT 5 |UNITED TECHNOLOGIES CORP ..119.770 ..50,000 50,177 03/18/2014. | 06/01/2042.
913017 BV 0 |UNITED TECHNOLOGIES CORP ...102.549 ..75,000 74,787 10/07/2013. | 06/01/2022.
91311Q  AC 9 |UNITED UTILITIES PLC ...120.736 ....400,000 398,777 11/04/2004. | 08/15/2028.
91529Y AP 1 [UNUM GROUP.........ocovrririirinrrersinsissierssssienssisesesssssssssssesssssssssesnnes | conene | oo [ 1,2 | it 2FE | .. 987,342 | ... 97.760 . 1,025,000 987,448 09/19/2019. | 12/15/2049.
918204 AR 9 2,084,023 |...129.366 ..2,677,876 .2,070,000 2,078,186 05/06/2009. | 10/15/2033.
918204 AV 0 | VF CORP....ooiiiriieiciertse ettt | 2eneees 152,100 |...102.112 153,168 ....150,000 150,367 08/26/2011. | 09/01/2021.
91913Y AL 4 |VALERO ENERGY CORP......c.cevvtiiriiririniiernnissiessissessssissssssssnssssssssessanes. | wonenes ...2,587,160 |...132.434 ..2,648,680 | ..... .2,000,000 2,581,172 09/19/2019. | 06/15/2037.
920253  AF 8 | VALMONT INDUSTRIES INC 4,067,680 |...102.198 ..4,087,920 .4,000,000 10/31/2017. | 10/01/2044.
92277G AL 1 |VENTAS REALTY LP....oiiiiiiiriiiriniessseesisesie e | sevees ..2,395,500 |...105.584 ..2,639,600 .2,500,000 05/14/2018. | 04/01/2027.
92343V BT 0 |VERIZON COMMUNICATIONS INC......ccoovivurirrirerirrereesesiseriessesessenssseeses | ceveens ...146.554 ..2,931,080 | ..... .2,000,000 ) 07/05/2017. | 09/15/2043.
92344G  AM 8 | VERIZON GLOBAL FUNDING CORPORATION ...142.896 ..3,165,146 .2,215,000 ) 01/15/2014. | 12/01/2030.
925524  AX 8 [VIACOM INC......oviiiiiiiiieiinieiesissssisis st ssssssenssnsssenes | sevnes ..133.813 ..2,676,260 | ..... .2,000,000 2,362,171 ) 03/28/2019. | 04/30/2036.
92553P AR 3 [VIACOM INC (NEW)....cooiirrirerisriceiesisisessesse s ssessssssssssssssssssssssssssnes | seveees ...101.446 .101,446 ....100,000 100,082 (25) 02/11/2015. | 03/15/2023.
92553P AZ 5 |VIACOM INC ...104.351 ...37,566 32,379 148 12/14/2015. | 12/15/2034.
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927804 FG 4 |VIRGINIA ELECTRIC AND POWER CO.....coevuurirerimrirerissinersesesensseessnsnnes | weveees .. 168.728 | ...covvrnes 3,374,560 | ..oovvornvn. 2,000,000 | ..ovrernees 3,286,245 | ...ooovvverierncrinns | e (44,951) [ oocvorevenceneins [ erreeeneeinnirneinns | 208875 | s 3.991 |MN......| oo 22,681 | ........ 177,500 | 01/21/2015. | 11/15/2038.
92857TW  BD 1 | VODAFONE GROUP PLC......ccoviiriiiririiernnieierisisssessssisssssiessssssssessseens | ovene ..107.712 107,712 ....100,000 96,873 75 07/15/2014. | 02/19/2043.
929160 AT 6 | VULCAN MATERIALS CO...... ...105.668 ..2,706,157 .2,561,000 ...2,508,883 6,021 07/13/2018. | 04/01/2027.
92936U  AA 7 [W.P. CAREY INC...ooiiiiieiieiiesieeiseise sttt sssssesisssssssinns | svines ..107.211 850,000 860,907 (2,439) 08/29/2018. | 04/01/2024.
929903  AM 4 |WELLS FARGO BANK NA.......ccooiviriimiriiierierieseseeississ e sessssssssnssens | soneees ...5,636,400 |...127.520 | ..............6,376,000 | ..... .5,000,000 ...5,508,147 (21,943) 05/20/2013. | 08/01/2035.
931142 BF 9 |WAL-MART STORES INC.. .11,094,123 |...145.016 12,481,527 .8,607,000 .10,163,387 115,115) .245,491 08/10/2011. | 02/15/2030.
931422 AH 2 |WALGREEN CO.....oovviiririiieireriisissisersssseesssisesesss s sssssssssssessssssessessns. | sevnes 100,157 |...102.043 102,043 ....100,000 100,000 02/26/2013. | 09/15/2022.
931427 AC 2 |WALGREENS BOOTS ALLIANCE INC........ccovivmrinerierirerireessssisssssessenssesenas | voeees . ..2,168,520 |...101.236 ..2,024,720 2,000,000 ...2,160,570 (3,688) 10/06/2017. | 11/18/2044.
93884P  CU 2 |WASHINGTON GAS LIGHT COMPANY .....ccoiiirrrerieirerieissinsiessssssssensssiees | coenes IO 1FE| .. ..1,180,760 |...125.721 | .... .1,257,210 1,000,000 | .. ...1,089,036 (8,403) 03/23/2004. | 03/13/2028.
94106L AV 1 |WASTE MANAGEMENT INC.......vvuriiirinirierierineisnineiieniessssenssssssensenssens | cevenee | o | vevereenes (A 2FE| v 1,598,522 |...134.655 | .......c...... 1,743,782 | oo 1,295,000 | ..cooovvreeee 1,565,910 (8,248) 10/05/2015. | 11/30/2039.
94973V BJ 5 [ANTHEM INC....ooooiiiiiiriiseiseiieriesieeiseisensessssssesssssssesssssssssssessssssesnnss | sevnne | oo | eevenenn 1,2 [ s 2FE| .. ...51,000 |...104.822 252411 | 50,000 50,528 (110) 06/01/2015. | 08/15/2024.
94974B  FJ 4 |WELLS FARGO & CO....covvuuvrieirierierieriseissienesiesiesessssssssiesssssessessnenses | vevenee | oo | evvessrnens | ovens 1FE| .. ..205,097 |...103.601 | ... 207,202 | ....... 200,000 202,413 (727) 02/05/2016. | 02/13/2023.
94986R KV 2 |WELLS FARGO & CO.....couivmmrirrireerneineriesiesesesesessssssssessesssssssessssssssssess | aesees 2| ... 1FE 100,000 |..... 99.000 | ovveervrrrirens 99,000 | coevvvrrerires 100,000 100,000 07/31/2012. | 08/02/2027.
95040Q AC 8 |WELLTOWER INC....c.oovvivviiiieieieiniineissinnisnssiesesssssensssssssssssssssssessenenss | neveene | oo | eeveeen 2 [ s 2FE| .. ...1,962,520 |...108.873 2,177,460 | ..... .2,000,000 4,160 05/15/2018. | 04/01/2026.
957674 AD 6 | WESTERN ATLAS INC woe e o e | e 1FE]| .. ..8,758,080 |...123.784 | ... ..8,664,880 | ..... .7,000,000 | .oovreenr 7,683,476 [ oo | v (130,466) 08/19/2009. | 06/15/2024.
960386 AN 0 | WESTINGHOUSE AIR BRAKE TECHNOLOGIES CORP.........cccosveemmrimerrmerrane [ v | [ 1,2 s 2FE| s 1,981,160 |...106.232 | .............. 2,124,640 | ....coonnce. 2,000,000 3,193 10/09/2018. | 03/15/2024.
960413 AT 9 | WESTLAKE CHEMICAL CORP......cocovvirirrrirnrirernnissirersissesnissnssnssesenssssnenenes | veveene | oo | evveeen 1,2 | s 2FE ..1,874,740 |...103.648 ..2,072,960 | ..... .2,000,000 | .ovrerenna 1,891,555 | oo | v 13,777 10/09/2018. | 08/15/2026.
960413 AU 6 | WESTLAKE CHEMICAL CORP.........cocovtrieririrrrrnniserseninsesensssessensssssnsesnens | ennens | o | overenn 1,2 | e 2FE| .. ..2,014,320 |...101.091 .2,021,820 | ..... .2,000,000 21 08/28/2019. | 11/15/2047.
962166 AS 3 | WEYERHAEUSER COMPANY.......cccoviiiimrmiienmnisinninsienssssessessssesssssnssssnnsns | nevvene | oo | evseerenns | wenes 2FE | oo 423,612 |..115.599 | .ooovvirris 485516 | .ovovverirra 420,000 (234) 10/28/1998. | 07/15/2023.
963320 AV 8 |WHIRLPOOL CORP........cccoovrimrirrimrriirnenierirseesesssssssessesssssssssssssssesssessnee | covneee |0 | overens 1,2 | e 2FE ..1,062,710 |...103.577 1,000,000 (77) 12/09/2019. | 06/01/2046.
963320 AW 6 | WHIRLPOOL CORP... et | e A2 2FE| .. ...3,068,070 |...111.367 | ..............3,341,010 | ..... .3,000,000 (4,370) 03/19/2019. | 02/26/2029.
96332H  CD 9 [WHIRLPOOL CORP........ccvorrirriiriniririenirsesssesssiesieniesesssssssssssssesseneses | covneee | o [ vevereenes (A 2FE| o 53,110 [...103.706 | ....ccccoe0erer.51,853 | v 50,000 50,583 (382) | cevereerrrinrinens [ erververineineiienns [ 24850 [0 4.016 | Do | v 108 | 06/29/2012. | 06/15/2021.
96332H CG 2 |WHIRLPOOL CORP.......ovvirrirrrrerinerienireerneessnissssessenssseesssssssssssssesssssnes | eovneee | oo [ eoverneees | e 2FE ..863,601 [...107.846 | .................849,826 | ............c.... 788,000 863,238 (363) 10/15/2019. | 03/01/2043.
969133  AG 2 | WEYERHAEUSER CO......ccovviiirirrieiniierssiseeenisissesssessnsssesssssssssessssssns | veviene | oo | svvsverenns | oeees 2FE ..618,150 |...110.577 | .................552,885 | ....... 500,000 516,808 (8,750) 10/06/1998. | 10/01/2021.
969133 AK 3 |WEYERHAEUSER CO..... 126421 | 1,061,936 | e 840,000 855,717 (1,824) 12/05/2001. | 07/01/2026.
969457 BG 4 |WILLIAMS COMPANIES, INC. (THE) ...109.052 25,000 26,716 (982) 09/26/2012. | 09/01/2021.
969457 BU 3 |WILLIAMS CO INC ...103.576 50,489 (164) 01/11/2013. | 01/15/2023.
969457 BV 1 |WILLIAMS COMPANIES INC................. ..118.375 (1,945) 12/09/2019. | 06/24/2044.
96950F  AF 1 [WILLIAMS PARTNERS LP ...123.989 (2,873) 06/12/2019. | 04/15/2040.
96950F AG 9 |WILLIAMS PARTNERS LP ...101.201 (196) 04/13/2012. | 11/15/2020.
976656 BP 2 | WISCONSIN ELECTRIC POWER COMPANY L A26.712 | 7,602,720 | eeen.n.6,000,000 [ 8,673,666 [ oo | e (63,801) 10/25/2010. | 06/01/2028.
984121 CD 3 | XEROX CORP ...102.880 ..50,000 50,730 (511) 01/11/2013. | 05/15/2021.
984121 CJ 0 | XEROX CORP.....ciuuiieiiriiinississsisssnssssssenssssessessssnssssssssnsssessensssssssnsssnsssssssenss | eennens | |eosensnenes | | oonens . ...49,643 |...101.541 . ..50,000 |. 49,822 37 ceee1,900 | 09/18/2014. | 05/15/2024.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations..............iuiiiiiiniiiiiieriinieisiesisissssississnensenessnnes | eonneens 938,828,183 XXX | e 983,724,555 | .......... 817,579,000 | ......... 899,102,134 | oo 0. (5,140,987) 0 0 ...46,513,677 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
55265K 6V 6 |MASTR 041519 - CMO/RMBS.........oovuoriiiireireiinsiieeiissiseissssissssesssssssesesas | eveens 102,608 | .o 9,184 | 8,950 | 8,950 | vvvuiirieeirinrinns | e | e | e | 005,500 [ i 5.407 | MON. 09/05/2012. | 02/25/2034.
55265K X4 6 [MASTR 0311 2A8 - CMO/RMBS........ovveriierircireeiseiensesiesisssssssssssssssensss | cevvees 201766 | e 7,918 | 7781 8,099 (20) [ oo | e | 2005500 | e 4.005 | MON.. 04/14/2011. | 12/25/2033.
74160M GL 0 |PRIME 051 1A3 - CMO/RMBS... ...100.833 1,881 2 . . 02/02/2011. | 03/25/2035.
744347 P4 3 |PHMS 9363 A6 - CMO/RMBS.... ..100.598 | .o 2,468 | i 2,453 | 2,445 (D] e | 008750 [ 6.710 |MON... 12/30/1993. | 01/25/2024.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities........... XXX 21,586 | 21184 | 21,376 | o 0 (18) 0 0 XXX XXX XXX XXX
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Showing all Long-Term BONDS Owned December 31 of Current Year
7

TAUE

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
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
023650  AG 9 |AAL 00T G - ABS.....ooriiiiiriiriieieisiseesss e | sevees 525,743 |...102.969 486,214 (2,069) .37,923 | 06/14/2005. | 01/02/2022.
126802 DH 7 |CABMT 152 A1 - ABS. e 1,005,547 |...100.117 (1,542) 02/07/2017. | 07/17/2023.
336249  AC 1 |CVSPAS 009 A2 - ABS.....coooiviiiiiciisiisiiesississiiesississssssssssssssisssieses | soeees [ I . ..2,362,858 |...111.283 2,091,857 | oo | e (26,684) 03/05/2002. | 01/10/2023.
81619P  AA 5 |SELECT 031 CTF = ABS......coviirieiieiiesiisssississiissssesisssssssssssssssssssssssssssssns | casseas Y 4 32 242,628 242,628 11/04/2004. | 02/22/2033.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securitie: 4,136,776 . ...3,821,537 R (30,296) 0 0 XXX XXX XXX 1,363 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 942,986,075 821,311,172 | ... 902,945,046 | .....cccovvvrenen0 | i (5,171,301) 0 0 XXX XXX XXX |....13,147,077 XXX XXX
Hybrid Securities - Issuer Obligati
38143V AA 7 | GOLDMAN SACHS CAPITAL L..oeuivirrirrirriiiiseisesiesesseesssissessssssesssesssssenns | seveens [ I 1] 2FE | oo 648,126 |...129.826 | .................843,869 | ....cocrnrnnnn 650,000 | ... 648,391 58 | o [ s [ 6.345 |...... 6.370 |FA....... 07/16/2007. | 02/15/2034.
553086 AC 3 | MMI CAPITAL TRUST Lu.vouiiiriiiieiiririieiiesiieeienisssesessssssessenssesessssessssnens | veenes JP PPN IOV 2FE | e 661,053 |...124.010 | .................830,867 | .....coccornee. 670,000 | ... 665,127 429 [ | e [ 7.625 |...... 7.749 | JD....... 11/04/2004. | 12/15/2027.
893472 AA 8 | TRANSAMERICA CAPITAL Il...iiiieiiiiiiiiseisisnisssisssnssesessesssssssssssnssnsssesssnsans | eeeees [ IS [ 2FE| i, 1,580,693 |...117.099 1,500,000 [RILCH ] N (ORI [P 7.650 |...... 7.194 | JD....... 11/04/2004. | 12/01/2026.
4299999. Hybrid Securities - Issuer Obligations...........cc.ccceuweues 2,889,872 XXX | 3,431,221 | .2,820,000 | .............2,850,224 | ....ccccoivirirnnnnne 0 (3,494) 0 0 XXX XXX XXX XXX XXX
Hybrid Securities - Other Loan-Backed and Structured Securities
33735Y  AA 6 |FIRST UNION CORPORATION......ocoocersmsesssessemesesesssresnes [ [ 12| s 527,419 |..136.018 . 517,843 R e 7.950 [ ....7457 [MN....| ... 02/14/2008. | 11/15/2029.
4599999. Hybrid Securities - Other Loan-Backed and Structured Securities.. .. e 527,419 XXX ...501,000 | .o 517,843 | .o 0 (1,151) 0 0 XXX XXX XXX XXX XXX
4899999.  Total = HYDI SECUMHES. ......veuiiseiseri ettt ettt | cnbsenesasnes 3,417,291 XXX | e 112,671 | 3,321,000 | .oovvernee. 3,368,067 | ..o 0 (4,645) 0 0 XXX XXX XXX XXX XXX
Totals
7699999. Total - Issuer Obligations...........coceerenrrrneresnerncenns 989,663,081 XXX | e 1,036,704,702 | .......... 865,452,066 | ......... 948,922,071 | .o 0 [ (5,457,788) 0 0 XXX XXX XXX |....13,683,826 |....49,016,719 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHIES. .. ...c..vuivreriiiiiiiisiisssisiss e 3,923,092 XXX ] s 4,051,148 | ..ocovvenne 3,625,844 | ..o 3,825,853 | ..o 0 (21,745) 0 0 XXX XXX XXX | e 171479 | ... 203,669 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHES. ..o 4,664,194 XXX s 4,632,100 4,211,988 | ..o 4,339,380 | o0 [ (31,447) 0 0 XXX XXX XXX | s 36,453 | ........ 301,283 XXX XXX
8399999, Grand TOAl - BONGS...........cuuurverrirrirciiieseiiesise sttt snssnnins | cransian 998,250,368 XXX | e 1,045,387,951 873,289,898 | ......... 957,087,304 | ...cocoovvvrveiann0 | e (5,510,980) 0 0 XXX XXX XXX |....13,737,458 |....49,521,671 XXX XXX
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

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
02361D 86 0 [ILLINOIS POWER CO.......coovvmrrimrinrernneineieriesiesssssessssssesssssssessssssssnns | cvennne | eoe | e00e000e300.000 | 1000000.100.00 | coovvvivcinns | covviieninnn.50,646 | .....104.945 | .................52,473 | ........ 50,646 2,210 .0 11/22/1963.
02361D 87 8 [ILLINOIS POWER CO.......... . 5,100 213 0 11/06/1950.
064058 20 9 | BANK OF NEW YORK MELLON CORP........cccccoveemmrenmrrnmeererrneerssennninns | evvvene oo | 000000:2,100.000 | 0000002500 [ oo | v 52,860 | ......26.060 | oo 54,726 | o, 52,860 2,730 .0 02/27/2015.
12542R 20 9 [CHSINC 400,000 ] 11/04/2004.
207597 30 3 | CONNECTICUT LIGHT AND POWER COMPANY (TH ..22,250 0 04/03/1962.
38143Y 66 5 | GOLDMAN SACHS GROUP, INC. (THE) . 87,400 ...84,133 ] 03/11/2014.
59156R 50 4 [METLIFE INC....ccovviiiiireriniiereicenierseseeienesiseeesissessesesssessssssnsenes | wnerene | oee | eves 5,500.000 25.00 136,015 132,789 .0 .102/11/2015.
62010U 10 1 [MOTORS LIQUIDATION UNT.....oooiiiiimiireriniieeinnieisssieressssisensesssessnens | cevenens 924.000 8177 | 9 ] 08/06/2012.
631005 20 4 |NARRAGANSETT ELECTRIC COMPANY (THE).......ccccvuviurernirvneennnens [ eoviene | oer | v 1,000.000 | .......... 50.00 [ .o | crvriiriennn 48,625 | 1....53.865 | oo 53,865 2,250 09/23/1965.
653522 30 0 |NIAGARA MOHAWK POWER CORP......cocovveerrrinrirernrineierinsieeinsiseiiens | vrerens | eee | verennins 450.000 | ........ 100.00 | .o k 43,403 | oo 37,498 | i | i 1,620 04/10/1962.
665859 87 2 |NORTHERN TRUST CORP. [SSURRUSURORRURRUNPO EUSPURPORN OO PP 2,600.000 25.00 ..67,578 | ... 25.010 | .. 65,026 | ... 3,803 10/03/2014.
694308 80 0 |PACIFIC GAS AND ELECTRIC COMPANY. .......ccovurmmrmrinmmrerirerneinenenns [ wovvene | ver | vviee 1,000.000 | ........... 25.00 | ... 19.250 | oo 13,982 | ... 19.250 | .o 19,250 | oo 13,982 03/27/1962.
T4460W 77 6 [PUBLIC STORAGE........ccociiiriiiiniieiieineieissieeesissiessssssssssssesssssssens | sonnveee | ver | oeveee 1,000.000 25.00 ..26,100 | ...... 25.830 25,830 26,100 | .coovereiiriins | e 1,350 03/31/2016.
T4460W 80 0 [PUBLIC STORAGE.......cooiooiveeecoeeeeseeesseeseeeeesessesessesessssesssessesensesees | eoveries | eoe | reeens 2,000.000 25.00 ..51,815 51,815 2,688 11/19/2012.
T4460W 87 5 [PUBLIC STORAGE.........ccciminiiiiniieiiiinieissisesesisseesisssessssssessnssssnens | woenieee | oer | oevene 2,000.000 25.00 ..50,000 | .....25.280 | ...ccoceeerre. 50,560 | o 50,000 2,600 01/11/2013.
808513 40 2 | CHARLES SCHWAB CORP..........cccosvrirmiiiireriniinsisnierssssseessnsissssessssssns | vvveene | ver | oevene 2,000.000 25.00 ...53,863 53,863 3,000 02/12/2016.
842400 20 2 | SOUTHERN CALIFORNIA EDISON COMPANY.......ccovvmrrermmerernnneniens [ wovrere | ver | evees 1,200.000 | ........... 25.00 | ...... 22.000 | .ooovreiirnenn 28,100 28,100 | oo | e 1,224 03/23/1962.
842400 30 1 |SOUTHERN CALIFORNIA EDISON COMPANY.......cocvvemrvnmermrrnrnnnrneerens [ wvvrnne | ver | ovvree 1,000.000 | ........... 25.00 | ... 23.700 | .ovrirriinnnn 24,682 | .....23.700 | .ccvviirirrnen23,700 | i 24,682 | oo | e 1,060 11/21/1963.
842434 30 0 | SOUTHERN CALIFORNIA GAS CO.....ccovvernriererinreerienrnisniseriensnerens | woniene | ver | vvene 2,000.000 25.00 ...67,500 ...67,500 3,000 03/08/1963.
902973 15 5 |U.S. BANCORP........cooriiiriiitirieisnieiernsieeesissississesissienssssssseninns | aoesiene | vee | oevenes 5,000.000 25.00 109,928 E 109,928 | e 118 | 4,436 07/01/2013.
94988U 71 4 |WELLS FARGO & CO...ovvuuiiiiiiiririsiisniississenissesssnssssisssnseneenessesssns |enenee | eoe | eoneriens 725.000 25.00 ..18,403 | ... 26.150 | oo 18,959 | .o 18,403 | .o [ v 1,033 e e [ 0 02/28/2017.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual PrefeImed....... ..ottt 1,345,861 XXX | e 1412573 | ........... 1,345,861 | ............ 2819 | ... 75,599 0 0 0 { (] R 0 XXX
Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred
233331 70 1 |DTE ENERGY CO...oooviiriiieeiniiieineierssieiesseiessesssesssssessssssssensensane | woeseene | ver | oevene 2,000.000 25.00 49,760 | ......25.560 | ..ccovererenn.51,120 | i 49,760 | e 219 2,825 [ oo | e | e | e | e 0 11/23/2015.
29364D 76 1 [ENTERGY ARKANSAS INC......coooiiiiiirrriiireierincieninsisensiesssiessennnins | eovnieee | oer | vvene 2,000.000 25.00 ...50,000 2,450 .0 12/13/2012.
29364W 60 3 [ENTERGY LOUISIANA LLC......covviirrririeriiriininnisesinsniesiesessnissnenes [ eovenens | eer | ereeens 2,100.000 25.00 .51,175 2,468 .0 05/27/2015.
37959E 20 1 | TORCHMARK CORP.........ccoomirriiireriiintireriersninsierieniseeesisessssssssenssins | cevnene | eon | cvneens 1,000.000 25.00 ...26,216 ] 05/10/2016.
65339K 10 0 |NEXTERA ENERGY CAPITAL HOLDINGS INC .780.000 25.00 ..18,470 0 02/03/2017.
65339K 80 3 |NEXTERA ENERGY CAPITAL HOLDINGS INC.......cocovvvervrireeerimnnnrens | cvvven | e | cvrens 2,100.000 25.00 ...51,946 .0 02/27/2015.
743487 30 0 |PROSPECT CAPITAL CORP........covverieiiiiicienieisnssierssnssiensssssssens | evnrens [ oon | corerinens 850.000 25.00 ..21,234 .0 06/14/2016.
744320 70 6 |PRUDENTIAL FINANCIAL INC 3,000.000 25.00 ...77,585 0 02/12/2016.
T4913CG 60 0 |QWEST CORP......civeirireriniirirerireieeissieresisseenissisesenisensssssssenssninsssens | ceverens | eon | cvenens 1,700.000 | ........... 25.00 | ... 24.800 | ..ooovrecirnnnn 40,223 .0 06/04/2014.
81721M 20 8 | SENIOR HOUSING PROPERTIES TRUST......ccovvvriierernnrneerersnsissernnies | vovevees | eon | cvvees 2,000.000 25.00 ..48,343 49,500 48,343 .0 09/04/2012.
842587 20 6 |SOUTHERN CO. 2,000.000 25.00 ..52,310 .52,740 52,310 0 11/23/2015.
842587 30 5 | SOUTHERN CO. it | enveens | e | sreens 2,000.000 25.00 ...50,080 .0 03/30/2017.
8599999. Total - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred.... ... oo 537,342 29,557 0 0 0 0 .0 XXX
8999999. Total - Preferred Stocks.. 1,883,203 .1,883,203 | .......3,779 | ....... 105,156 0 0 0 0 0 XXX
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1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
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 Declared but | 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 Unpaid 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&T ORD 500.000 39.080 17,463 1,020 .5,270 5,270 .| 02/09/2015.
01881G 10 6 |ALLIANCEBERNSTEIN HOLDING UNT........cooooimiriimriiemiiieneiienesesssissneessenesseneions | cnevnns | ene | ceviees 1,400.000 35,772 3248 | oo | e, 116 [ | 4,116 .1 08/13/2014. | ..
020002 10 1 |ALLSTATE ORD...cooviiiriiiiieiiieiinsiessesieisesisissssssssssssssessessssssesssssssssssesssssssenss | svnenes | e | veres 23,002.000 198,578 | i 11,501 45,084 685,920 .| 07/17/1995. | ..
023139 88 4 | AMBAC FINANCIAL GROUP ORD.........ccoooumerirmmririneireneeisnessssesissesssnessenesennens. | evvenes | eoe | oeees 24,839.000 101,500 .107,553 .| 06/01/2013.
025932 10 4 | AMERICAN FINANCIAL GROUP ORD..........coovuemrriimrriimcriersniisessssssesssssssesissesins. | evveees | eoe | woreenes 2,019.000 .398 9,994 38,603 .| 03/09/1979. | ..
035710 40 9 |ANNALY CAPITAL MANAGEMENT REIT ORD s [ [ | s 3,150.000 50,140 788 3,465 | ..o | e ((I210) .| 05/24/2012. ..
04010L 10 3 | ARES CAPITAL ORD.....ccoooviimriiireiiireiieceiiesesiesesiesessesesssssesssssesssesssssesssssessssssssens | evnnnes | eoe | voveeees 1,000.000 | . ....18,650 650 | i 18,650 | 17,196 1,680 3,070 .1 09/04/2012. | ..
125581 80 1 [CIT GROUP ORD.......cooviriiriiriiiiniinniseisnsisssesssseesssssssssssessssssssessssssssesssesssssssssenss | avveseee | re | sonnsee 1,832.000 | .o 83,594 | ........ 45630 | covviviennes 83,594 | ... 53,110 2,382 13484 | .o | v 13,484 12/10/2009.
150185 10 6 |CEDAR FAIR UNT....coiiiiiiiiiiciiiceiieceeiecesisesissesisesissessssessssssssssssssssssensssnnss | coenenes 600.000 .33,264 55.440 33,264 | ... 31,482 2,226 A88A | | e 4,884 .| 06/04/2014. | ..
20451Q 10 4 | COMPASS DIVERSIFIED HOLDINGS ORD..........ccocmmrveiriirnreiinniisneisssesssneiseneies | eevvnns | eee | eever 2,000.000 | ..ovveonriirs 49,720 | .......... 24.860 | ..o 49,720 | 33,796 2,880 24,820 | ..o | e 24,820 .1 02/27/2015. | ..
235825 20 5 | DANAINCORPORATED ORD.......coooiimiiiimiiiriiiniiisnesesesessssessssssssssssssssesnsssnnns | evinnes [ eoe | e 66,855.000 | ....cccoevvrnee 1,216,761 | .......... 18.200 | ccoovvens 1,216,761 | ..ocoovvveen. 733,863 26,742 | ..o | v 305,527 | ..o | e 305,527 | ..o 11/04/2011.
25271C 10 2 |DIAMOND OFFSHORE DRILLING ORD.........ccocomiieriiiniiniiieseiieneesesesiesesieneees | ceevenas ..700.000 | ..ocoovviieenen5,083 | 7190 | 5,033 | 70,303 [ oo | cevvieeeeieesiineniiees | eeneeeeneieeneieneees | e (UIT4) ) (1,575) | .. .1 09/04/2012. | ..
257867 20 0 |RR DONNELLEY AND SONS ORD.......cccviuiirriiiririnieisssesenssseessssssesssssssssssssenss | aveeees .433.000 | .o 1,710 | 032950 | 1710 11,459 52 4) .| 10/05/2016. | ..
25787G 10 0 | DONNELLEY FINANCIAL SOLTN ORD........coovvimieimreiineeienenissseesessssensssesesienes | ceevenns | 162.000 4,446 (577) (BT7) | coveeererecerieneiieeenes 09/30/2016.
34407D 10 9 |FLY LEASING ADR REP 1 ORD.......cccovvimiiiiiiiiiiiniissic e sssssssissisenes | i Cl . 2,000.000 | ........cc0.......39,200 | ..........19.600 | ...................39,200 | ...... 29,430 18,080 .| 02/19/2014. | ..
37045V 10 0 | GENERAL MOTORS ORD.........ccoovuirriiimiiiirisineiinesissssisssssssssssssssssssssssssssessnnsens | connenes | e | coneeens 6,348.000 232,337 | 196,540 9,649 19,996 .1 07/07/2016. | ..
446413 10 6 |HUNTINGTON INGALLS INDUSTRIES ORD.........ccoooriuermirirrnnirnneineneisenesseneseenes | covenes | eoe | cevereneeenns 19.000 4,767 610 69 .1,151 11/01/2011.
451100 10 1 |[ICAHN ENTERPRISES UNT.....oooiieiiieiiieierinsissinsinersnssssenssssssesssssssssssssssssenens | avvnnee | e | sveverenens 300.000 . 18,450 | ...... 32,266 2,400 .1,326 .102/14/2014. | ..
46625H 10 0 | JPMORGAN CHASE ORD.........coovuirreirmeiireiineniesesissesisssesssssesssssssssssessssesessnses | avevnns | aee | cevernd 8,967.000 | ...............1,250,000 | ........ 139.400 11,250,000 | ...... 57,803 29,591 | oo | e 374,641 .1 06/03/2013. | ..
49456B 10 1 |KINDER MORGAN CL P ORD......cotviiiiiicririiieinsinsiiesisseiesissississsssssssssnnins. | cvvenes | one | sveveiiens 134.000 | .covvrvvvrrrrennnnn 2,837 | 21.170 2,837 1,832 127 776 05/31/2012.
501921 10 0 | THE LTV CORPORATION........cooriuireiireiiceiicesieneeisesissssissesssssessssesssssssssssnnens | evvenes | eoe | eoeeees 1,311.000 .| 10/14/1993. | ..
50218P 10 7 |LSC COMMUNICATIONS ORD.......ccooooriiireeimmeiineieresesssesessesessssesesesesessessenenenns | cvnrenes | e | coneeiinns 162.000 84 | e [ e (1,075) .110/19/2016. | ..
535782 10 6 |LINNCO, LLC......coiriiiriiriiceiiscescessssssississssssssssssnssssssssnssesnnns | svennns | ooe | coinnes 1,500.000 11/04/2013.
573331 10 5 |MARTIN MIDSTREAM PARTNERS UNT........ccoooiiiiimiiriieneieneneseesissssesesseoenens | o 600.000 750 | e [ e (3,750) .1 02/11/2014. ..
583928 10 6 |MEDALLION FINANCIAL ORD.......ccccstuririiirirriirnninsierissiceensssissessessssssssenssssnens | avvnenes | re | vovnene 2,500.000 .6,450 .| 01/20/2014. | ..
629377 50 8 |NRG ENERGY ORD........coooomimiiimiiiriiineiisnesissesissessssssissssssssssssssesssssssssssnnnes. | avinnes | ooe | cvvenneens 102.000 12 15 .| 10/09/2015. | ..
64828T 20 1 |NEW RESIDENTIAL INVESTMENT REIT ORD 1,700.000 850 3,400 ..3,230 .1 02/11/2015.
666807 10 2 |NORTHROP GRUMMAN ORD.........cccooimmmiimmiiiniiiinniiinniississsssssssssssnsssssnsssnnsnes. | avienes | ooe | covnnneees 118.000 609 11,690 .1 12/31/2008. | ..
680223 10 4 | OLD REPUBLIC INTERNATIONAL ORD.........coovvvimiriierirnneerieeesnesssesessssessseens | evveees | eoe | woveeees 1,000.000 22,370 | 000022370 | 22,370 | e 14,806 1,800 21,800 | e | e 1,800 .1 02/11/2015. ..
681936 10 0 |OMEGA HEALTHCARE REIT ORD 800.000 .33,880 32,561 2,120 ..5,760 .| 02/27/2015.
68571X 10 3 |ORCHID ISLAND CAPITAL ORD........cccocoimmmrimmmriinmiemnniesnniessnsessnisssnesssnesssnesnnns | connenes | coe | oeeeeed 1,500,000 | oo 8,775 | 1irir5.850 | oo 8,775 | 19,020 120 1,440 .(810) .1 09/16/2014. | ..
743487 10 2 |PROSPECT CAPITAL ORD......cccoummrreerriinnniinceiinserinsnsissssisnsssssssssssssssssnsssnnns | evonneee | eoe | 20000ee3,000.000 | v 19,320 | 8440 | 19,320 | i, 31,944 180 2,160 390 . 08/07/2014. | ..
74967R 10 6 |RMR GROUP CLAORD.. 190 23 (119) .| 01/04/2016.
811246 10 7 |SCULPTOR CAPITAL MANAGEMENT CL A ORD......ccoovoirieireinniiineeieneiienenienes [ o .120. 3,540 114 .1,548 .109/16/2014. | ..
81721M 10 9 |DIVERSIFIED HEALTHCARE ORD.......ccccocrmirirnriiiernisssienisessesssssssssssensssssssenss | avvennee [ re | vonneeee 1,500.000 | ..ooerirriininen 12,660 | ............8.440 | ...................12,660 | ...... 35,165 1,260 | oo [ e (4,920) .| 05/15/2014. | ..
842587 10 7 |SOUTHERN ORD.. 500.000 .31,850 23,452 1,230 .9,890 .| 02/27/2015.
85571B 10 5 | STARWOOD PROPERTY REIT.......ccooooiiiiiiiiiiniiniienininississiesissisnsisssisssis | cvvvenes | oee | e 1,700.000 | .cooovvvriirennd2,262 | 1024860 | 82,262 | 40,647 816 3,264 .8,755 .| 02/11/2014. | ..
86183Q 10 6 | STONEMORINC.......coirviriiiiniiiriieneiseisseisesssssssssssssssssssssssnsssnnsenns | avvins | ane | oevveennes 700.000 | ..oovoivriiiiirieennn 966 | 1380 | i 966 | 20,398 .(504) .1 10/15/2015. | ..
880349 10 5 | TENNECO CLA ORD.....coosiiiiriiiriiireiiereiieceiiesessesessesessessssesssssssssisssssessseenens | cvieees 342.000 3,989 86 | ..o [ e (4,887) .1 01/18/2000. | ..
902681 10 5 [UGIORD...ccoiiiiieiieiseiierisiese st ssenssssssssessesssnsses | onsenes | ann | sverersnnes 434.000 60 | 19,599 | 21,244 TA4T | e e | e (1,645) 08/27/2019. | ...cvvevvrienee
92240M 10 8 |VECTOR GROUP ORD.........ooiiiiirimimemisremiseesiesesieseseesesssssesssessssssesssssessssssssnsnss | cvnenes | eoe | eoveeees 1,274.000 | ....ccovvvvoenn 17,059 | .......... 13.390 | oo 17,059 | ...... 22,424 1,966 5,784 02/11/2015. | ..o
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Annual Statement for the year 2019 of the First Catholic Slovak Ladies Association Of The U.S.A.

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 8 10 11 12 13 14 15 16
Current Year's
F Unrealized Other-Than-
or Share Used to Nonadmitted Valuation Temporary Total Change in Total Foreign
ei|  Number of Book/Adjusted Declared but | Amount Received| Declared but Increase Impairment BJ/AC.V. Exchange Change Date NAIC
CUSIP Identification Description Code [gn Shares Carrying Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | Designation

961214 30 1 |WESTPAC BANKING ADR REP 1 ORD........ccoovvimiiiiniiiineieniieneisseseisesessessiseseies | oo C 500.000 8,490 14,361 596 .(245) (245) | .. .1 09/06/2013. | ..

98389B 10 0 |XCEL ENERGY ORD . we| 0err...9,000.000 571,410 ....153,900 3,645 14,355 ....127,980 127,980 .| 11/04/2004.

G9078F 10 7 | TRITON INTERNATIONAL ORD........coovuererirreririeieereniesesiseessiesesssssesssessssssssissnees | ceevenas D 700.000 | ..o 28,140 26,915 1,456 28,391 | | e 6,391 |.. .| 10/05/2016. | ..

Y62151 10 8 |NAVIOS MARITIME CONTAINERS ORD.......ccooomriimiriiminiirnsiinssisssssesssssssensnes | oveeees D 28 | o150 | 28 | e 52 (9) [ orrrerrrrerrrrereneees [ e 9)]. .| 12/03/2018. | ..

Y62267 40 9 |NAVIOS MARITIME PARTNERS UNT. .|D ..3,352 3352 | ... 47,118 216 ..1,059 09/16/2014.

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 7,314,054 | XXX | 7,314,054 | ............... 2284721 | ... 18,041 177,549 [\ I 1,778,580 | ...coovvrerrnnn 0 XXX
Common Stocks - Mutual Funds

01859M 30 9 |ABHIGH INCOME C.......cviiiiiceiiceiieceeiesesiesssisesiesesssssssssssssesssssssssssnnssns | evnnnes | eoe | eoveeees 5,958.833 | ..o 50,114 | oo 8410 | oo 50,114 | ... 50,777 255 2,732 23158 | e | e 3158 | oo 11/04/2011. | oo

453320 10 3 |AMERICAN FUNDS INC A.....covviiiiiiiiiiiniineiiieniciiesissieiiesisssessssesssssssiessens | convenes | oo | eeviens 3,516.720 81,729 23.240 | oo 81,729 | ...... 40,653 2,616 L9T9 | [ e 9179 | v 12/31/2002. | ..o

56062F 47 5 |MAINSTAY:CNDRM EMD A........oiiiiiiieiireiiineisseeiesenieseseessssssesesssesssssnssssssssnnns | evvenes | eoe | eoreenes 5,901.809 ...62,736 | .........10.630 | .................62,736 | ...... 66,207 2,658 590 | oo [ e 590 .| 04/24/2017.| ..

72369G 10 8 |PIONEER GLHI YLD A....oiiiiiiiccicicinessicsisissississiesssesisssssssissisnssins | ceniies | eon | onviens 7431.216 | .cooiivceen65,246 | L8780 | 85,246 | 71,691 282 3,404 L4533 | [ 4,533 .| 12127/2006. | ..

880208 10 3 | TEMPLETON GL BOND A........ccoomiiiimiiiiniisniiissiiisssiissssessssssssssssssssessssesssssssnsness | coonnne | coe | connes 3928.739 | ... 42,116 | 10720 | e 42,116 | 51,092 ST 4 A [ (S (V1) RO [P (2,279) | oo 01/13/2010. | ...vvvcvrienene
9499999. Total - Common Stocks - Mutual FUNDS.............oiieiriiriii s 301,941 | XXX | 301,941 | oo 280,420 537 13,987 0 15,181 (V] 15,181 | oo 0 XXX XXX
Common Stocks - Closed-End Funds

27829C 10 5 |EATON VANCE TX-MG GL B-W.....ccoooooriiiriiiiriiiireieceeienesiesesiesessesssissesissesinns | evevnns | one | ceveees 7,550.000 | ...oovvvorriinnns 78,294 10.370 | oo 78,294 | ..o 151,000 6,587 6,342 | ..o | e 6,342 | .o 10/05/2016. | .....ccvvveveve.

27829F 10 8 |EATON VANCE TXMGDGLDVEIN........coooviiiiiiiiiiiiiiiiicssiscicsniesisssisssissisesssssnsiens | conneees | o | coiieens 1,650.000 | ...occoovvvinniinas 14,487 | ...ccoo..c 8.780 . 14,487 | ...... 25,355 1,220 2178 | | 2,178 10/05/2016. | ....coocvvnnne.
9699999. Total - Common Stocks - Closed-End Funds 92,781 292,781 | e 176,355 | oo 0 7,806 0 .8,520 0 ... 8,520 . XXX XXX
9799999. Total - COMMON StOCK..........rveeriiiriiiierii s 7,708,775 | XXX [ 7,708,775 | oo 2,741,496 | ...cccco..... 18,577 199,343 (O 1,802,282 | oo 0 | oo 1,802,282 | ..oovvioriiiirii) 0 XXX XXX
9899999. Total Common and Preferred Stock............c.vevvevenrinniiniineiienes 9,591,978 | XXX | 9,675,033 | ..oovvvunnn 4,624,699 22,356 304,499 0 | e 1,802,282 | ..ooovvvvrierirnne (V1 IO 1,802,282 | ..o 0 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. Political Subdivisions of States

295407 U4 0 [ERIEPA. ...ttt 07/24/12019........ UNKNOWN......coiiiiieiie e 85,000

295407 U7 3 |ERIEPA ..o 07/24/12019........ UNKNOWN. .o 415,000

2499999. Total - Bonds - U.S. POlItICAl SUDGIVISIONS Of STALES..........cviiiiitiieieiicisieisi ettt sttt s e st et estetssee | eesssessessetassessessee et esses et essesessee et eesee s et e e ee s e e s eE et eesen s ettt e s et et seten e s e bt entanses et enee 500,000 | ....ccooovvrerreierercineee........500,000 | ... 0

Bonds - Industrial and Mi:

012725 AD 9 |ALBEMARLE CORP........ccccocvvrrrrunec. 10/29/2019........ RAYMOND JAMES/FL.......covveiniiiriniieienireieissieresinsens 1,229,381 | oo 1,075,000 | ..o 24,411
08652B  AA 7 [BEST BUY COINC......ooiririiiritinieiessieesisiestssssssssessesssens 02/01/2019........ RAYMOND JAMES & ASSOCIATES........cocovivririeierissierisisissnienns 1,916,420 | oo 2,000,000 | ..o 31,644
136385 AL 5 | CANADIAN NATURAL RESOURCES LTD.... C 06/19/2019........ KEYBANC CAPITAL MARKETS INC.... 2,433,380 ....2,000,000 33,333
205887 CD 2 |CONAGRABRANDS INC 03/28/2019........ KEYBANC CAPITAL MARKETS INC.... 2,047,340 2,000,000 | covoereririrereriereee e 46,817
212015  AQ 4 |CONTINENTAL RESOURCES INC..... 08/27/2019........ KEYBANC CAPITAL MARKETS INC, 2,038,440 ....2,000,000 23,956
224044  BR 7 | COX COMMUNICATIONS INC......cvuuiriiireririreriniineieriseseeseseresesinsine 10/09/2019........ RAYMOND JAMES/FI 3,716,793 2,878,000 | cooueerreririrerirerenieee e 67,033
23355L  AF 3 | DXC TECHNOLOGY CO.....cocvvvrrrirrirmrinriierierisesesrsinnies 12/05/2019........ KEYBANC CAPITAL MARKETS INC........cccovvvvrirnnns 1,256,390 | ..oovoeies 1,000,000 | ..o 11,175
237194  AM 7 | DARDEN RESTAURANTS INC. 11/07/2019........ RAYMOND JAMES/FI... 1,019,480 ....1,000,000

257559  AJ 3 |DOMTAR CORP [ 06/11/2019........ RAYMOND JAMESJFI... 1,939,851 1,816,000

278642  AF 0 |EBAYINC 12/03/2019........ KEYBANC CAPITAL MARKETS INC.... 1,993,140 ....2,000,000

29278N  AD 5 |ENERGY TRANSFER PARTNERS LP. 12/09/2019........ KEYBANC CAPITAL MARKETS INC.... 3,404,280 3,000,000

31428X  BS 4 [FEDEX CORP.....coootiiiiiiiieiieiieceiesis sttt sttt ssssnnenenes | sevenssanesinens 10/16/2019........ KEYBANC CAPITAL MARKETS INC 2,227,880 ....2,000,000

343412 AF 9 |FLUOR CORP 10/09/2019 RAYMOND JAMES/FI... 3,012,510 .3,000,000

404119 BY 4 [HCAINC...oovviiieieicecsee st 12/03/2019........ KEYBANC CAPITAL MARKETS INC. 2,239,880 .....2,000,000

412822  AE 8 |HARLEY-DAVIDSON INC........ccccovvruranee 06/19/2019........ KEYBANC CAPITAL MARKETS INC, 2,015,820 ....2,000,000

42824C  AY 5 |HEWLETT PACKARD ENTERPRISE CO. 05/02/2019........ RAYMOND JAMES/FI 3,208,440 3,000,000

431116 AC 6 |HIGHMARK INC 12/111/2019........ RAYMOND JAMES/FI 3,770,340 ....3,000,000

431571 AB 4 |HILLENBRAND INC 10/16/2019 KEYBANC CAPITAL MARKETS INC. 2,044,280 .2,000,000

446413  AH 9 [HUNTINGTON INGALLS INDUSTRIES INC.......ccovvrririrriernnieiesiseseiensssssssiessssessesssesssssenes 02/01/2019........ KEYBANC CAPITAL MARKETS INC.... 1,742,500 .....1,700,000

48203R  AD 6 |JUNIPER NETWORKS INC......cccoviiieririririnriniiesieieieeise e sessesesseenenes 04/03/2019........ RAYMOND JAMES/FI 2,087,700 ....2,000,000

494550  BD 7 |KINDER MORGAN ENERGY PARTNERS LP. 05/15/2019........ KEYBANC CAPITAL MARKETS INC. 2,383,220 2,000,000

501044 CN 9 |THE KROGER CO 09/16/2019........ KEYBANC CAPITAL MARKETS INC........cccovvvvrirnnns 2,222,920 ....2,000,000

521865 AZ 8 |LEAR CORP 07/29/2019. BAIRD, ROBERT W., & COMPANY IN 998,840 .1,000,000

524901 AR 6 |LEGG MASON INC......cooviiiriiireirricinnisieisssiessessssesenssssssnsenes 05/02/2019........ RAYMOND JAMES/FL......coovieriniiiiniinsisninsisisssiessssssens 1,594,665 .....1,500,000

55336V AL 4 [MPLXLP....coooivirirnrncnnas 09/20/2019........ KEYBANC CAPITAL MARKETS INC.... 2,263,300 ....2,000,000

565122 AE 8 |KEURIG DR PEPPERINC....... [ 03/19/2019........ KEYBANC CAPITAL MARKETS INC.... 1,998,640 2,000,000

595112 BQ 5 |MICRON TECHNOLOGY INC 08/27/2019........ KEYBANC CAPITAL MARKETS INC.... 2,091,700 ....2,000,000

61945C  AD 5 | MOSAIC CO...evvreircrriiciieineieissiese st 12/05/2019........ KEYBANC CAPITAL MARKETS INC.... 1,955,544 1,700,000

64128X  AE 0 |NEUBERGER BERMAN GROUP LLC 06/11/2019........ RAYMOND JAMES/FL......coovieriniiiiniinsisnisisisssiessssssens 483,670

674599  CX 1 |OCCIDENTAL PETROLEUM CORP..........ccrturiiiririniieireeieresissiesisssssesessesssesessensssssssesssssssssenss | sesesiersnsens 10/10/2019........ KEYBANC CAPITAL MARKETS INC. 2,036,020

68268N  AG 8 | ONEOK PARTNERS LP........ccoiiiiiiiiiiierintieesiseissiesssssienes 08/02/2019........ RAYMOND JAMES/FI 1,162,699

690742  AG 6 |OWENS CORNING........c.ccoovrrrernrinrinee 06/19/2019........ KEYBANC CAPITAL MARKETS INC, 1,705,100

749685 AW 3 |RPM INTERNATIONAL INC 11/07/2019........ RAYMOND JAMES/FI 1,950,120

824348  BH 8 | SHERWIN-WILLIAMS CO. 10/16/2019........ KEYBANC CAPITAL MARKETS INC.......c.ccccrvrrnrrnns 1,042,220 | ..o 1,000,000

84265V  AG 0 | SOUTHERN COPPER CORP....... 10/29/2019........ RAYMOND JAMES/FI 2,260,000 2,000,000

858155  AE 4 | STEELCASE INC......oooiiiriiieiieieieiseiesesieies s 03/19/2019........ RAYMOND JAMES & ASSOCIATES 1,280,226 1,240,000

86765B  AK 5 | SUNOCO LOGISTICS PARTNERS OPERATIONS LP.......ccoiiriiiieiiiieiieisineeee e 08/06/2019........ RAYMOND JAMES/FI... 1,708,866 ....1,490,000

878742 AS 4 | TECKRESOURCES LTD....c.ciuiiiiiiiiieieieiieieensieisesissessssiesssssssesensssees C 07/01/2019........ RAYMOND JAMESJFI... 3,274,380 3,000,000

88732  AY 4 |SPECTRUM MANAGEMENT HOLDING COMPANY LLC 08/28/2019........ KEYBANC CAPITAL MARKETS INC.... 2,303,280 ....2,000,000

91529Y AP 1 |UNUM GROUP 09/19/2019. KEYBANC CAPITAL MARKETS INC. 987,342 .1,025,000

91913y AL 4 |VALERO ENERGY CORP... 09/19/2019........ RAYMOND JAMES/FI 2,587,160

925524  AX 8 | VIACOM INC......oooiiicinieieeieieseiee s 03/28/2019........ KEYBANC CAPITAL MARKETS INC.......c.cccovvvvunnn 2,372,520 | ..o 2,000,000
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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
960413 AU 6 | WESTLAKE CHEMICAL CORP.......coiiriiiierinrintierieiseissi et 08/28/2019........ RAYMOND JAMESJFI... 2,014,320 25,521
963320 AV 8 | WHIRLPOOL CORP.......cocovvrmrrrirerrnririrerinines 12/09/2019........ RAYMOND JAMES/FI... 1,062,710 | cooovvvvervrreenineirenieneenn 1,000,000 | oo 1,250
963320 AW 6 | WHIRLPOOL CORP 03/19/2019........ KEYBANC CAPITAL MARKETS INC, 3,068,070

96332H CG 2 | WHIRLPOOL CORP 10/15/2019........ RAYMOND JAMES/FI 863,601

969457 BV 1 |WILLIAMS COMPANIES INC.............. 12/09/2019........ VARIOUS ...t 3,541,992

96950F  AF 1 | WILLIAMS PARTNERS LP.....couiiiiiiiiiiiniisiistiensssiesssnesessnsssesenssnisseenessnses 06/12/2019........ KEYBANC CAPITAL MARKETS INC......ccoovvirninnns 1,189,320

3899999. Total - Bonds - Industrial and Miscellaneous.. . . ettt et etne eeeeiehebetehet et e h ettt h etttk ettt R et b b b e R R R e h et bR bt b bbbk etttk bt n ettt ares . 97,746,689

8399997. Total - BONS - Part 3.t 98,246,689

8399999. Total - BONGS........ooiviuiiiiiciisiiiisisni s 98,246,689

Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded

902681 10 5 [UGH ORD... oottt I I 08/27/2019........ UNKNOWN. ..o 434.342 21,261 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..... PO O PO TP PO PPP PP PPPPPPO 21,261 XXX | 0
9799997. Total - Common Stocks - Part 3... 21,261 XXX e 0
9799999. Total - Common Stocks. . 21,261 XX 0
9899999. Total - Preferred and Common Stocks.......... 21,261 XXX e 0
9999999. Total - Bonds, Preferred and Common Stocks 98,267,950 XXX e 1,225,037

1'€Ld
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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

0 Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36202A P76 |G2000446 - RMBS .. [ 12/01/2019. | Paydown 968 968 958 6 968 11/20/2022.
36202A S99 |G2000544 - RMBS .. [ 12/01/2019. | Paydown 397 397 395 2 397 12/20/2022.
36202A TA 5 |G2000545 - RMBS .. [ 12/01/2019. | Paydown 489 489 487 2 489 12/20/2022.
36202A YU 5 |G2000723 - RMBS .. [ 12/01/2019. | Paydown 240 240 239 1 240 01/20/2023.
36202B 3Z 6 |G2001716 - RMBS .. [ 12/01/2019. | Paydown 63 63 .62 0 63 05/20/2024.
36202B ED 3 |G2001032-RMBS .. [ 12/01/2019. | Paydown 811 811 810 1 811 04/20/2023.
36202B HT 5 |G2001142-RMBS .. [ 12/01/2019. | Paydown 251 251 251 1 251 05/20/2023.
36202B KZ 7 |G2001212 - RMBS, .. | 12/01/2019. | Paydown 242 242 242 1 242 06/20/2023.
36202B NF 8 |G2001290 - RMBS .. | 08/01/2019. | Paydown 63 63 .63 0 63 11/20/2019.
362026 WV 3 |G2001560 - RMBS .. | 04/01/2019. | Paydown 73 73 73 0 73 02/20/2021.
36202C 6J 7 [G2002673- .. [ 12/01/2019. | Paydown 338 338 369 (29) 338 11/20/2028.
36202C BM 4 [G2001844 - .| 12/01/2019. | Paydown 144 144 144 0 144 06/20/2022.
36202C CE 1 [G2001869 - . | 12/01/2019. | Paydown 132 132 132 0 132 09/20/2024.
36202C EM 1 [G2001940- .. [ 12/01/2019. | Paydown 54 54 .53 0 54 01/20/2025.
36202C HH 9 |G2 002032 - . 1 12/01/2019. | Paydown 14 14 14 0 14 07/20/2025.
36202D 5F 4 |G2003546 - .| 12/01/2019. | Paydown 138 138 157 (18) 138 04/20/2034.
36203) LM 7 |GN 350532 - .| 12/16/2019. | Paydown 2305 | i, 2,305 | oo, 2,391 (89) 2,305 06/15/2023.
36204F NB 6 |GN 368586 - .. [ 12/01/2019. | Paydown 981 981 974 3 981 03/15/2024.
36204Q G3 8 |GN 376518 - .. | 12/01/2019. | Paydown 106 106 106 (0) 106 05/15/2024.
36204U C7 4 [GN 379994 - . 1 12/01/2019. | Paydown 177 177 183 2) 177 04/15/2024.
36204W CP 0 |GN 381778 - .. [ 12/01/2019. | Paydown 698 698 697 1 698 04/15/2024.
36205) 5T 8 |GN 392458 - .| 07/01/2019. | Paydown 298 298 287 5 298 08/15/2024.
36205K JU 7 |GN 392775 - .. | 12/01/2019. | Paydown 159 159 159 0 159 12/15/2024.
36207R  3A 1 |GN 440093 - .| 12/01/2019. | Paydown 13 13 13 0 13 02/15/2027.
362165 LL 4 |GN 184031 - . 1 12/01/2019. | Paydown 162 162 162 0 162 04/15/2023.
362166 QW 3 |GN 185069 - .| 12/01/2019. | Paydown 599 599 597 2 599 01/15/2022.
36223F B4 2 |GN 306159 - .| 12/01/2019. | Paydown 2,268 | oo, 2,268 | ..ccoovin 2,274 2 2,268 05/15/2021.
36223F Q7 9 |GN 306578 - . 1 12/01/2019. | Paydown 128 128 128 0 128 03/15/2022.
36223N  XC 3 |GN313075- .. [ 12/01/2019. | Paydown 967 968 965 2 968 08/15/2022.
362238 V5 9 |GN 316636 - . 1 12/01/2019. | Paydown 476 476 476 1 476 12/15/2021.
36224G S5 8 |GN 328240 - .. [ 12/01/2019. | Paydown 54 54 54 (0) 54 08/15/2022.
36224H MD 5 |GN 328956 - .. [ 12/01/2019. | Paydown 2 450 12/15/2022.
36224K PH 6 |GN 330824 - .. | 04/01/2019. | Paydown V10 1 N I 10,048 10/15/2022.
36224L MC 8 |GN 331655 - .. [ 12/01/2019. | Paydown 8 1,773 10/15/2022.
36224M UL 7 |GN 332787 - .. | 12/01/2019. | Paydown 3 1,290 10/15/2022.
36224P MD 7 |GN 334356 - .. [ 12/01/2019. | Paydown 10 1,027 11/15/2022.
38373Q 2D 2 |GNR 0346A HB - CMO/RMBS. .. [ 12/01/2019. | Paydown ) (73) 1,175 06/20/2033.
38373T SL 0 |GNR0162B KP - CMO/RMBS .. [ 12/01/2019. | Paydown ) (48) 526 12/16/2031.
38373V AJ 9 |GNR 0259 CB - CMO/RMBS .. [ 12/01/2019. | Paydown ) (95) 1,394 08/20/2032.
38373V NQ 9 |GNR0263ANY - CMO/RMBS..........cccoovvevririrines .. [ 12/01/2019. | Paydown A, ) (83) 1,090 09/20/2032.
38373W DY 1 |GNR0214B AG - CMORMBS......coovroccir | 08/01/2019. | PRYAOWN..orvvesoesvsvesssesssssssssnsnn | 17,576 | oo 7,576 | oo 19,685 | ..ovvvvvrrens 18,805 | ..oovvvvveresresies | i (1,229) [(7222) ) FPE DN 17,576 02/20/2032.
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38373W JP 4 |GNR0222A CD - CMO/RMBS.........cocoovirriicrrie .. | 08/01/2019. | Paydown 67,351 | oo | eererrinns (4,024) (0223 S IO 63,326 05/17/2031.
38373W W6 1 |GNR 0232D WB - CMO/RMBS.... .. [ 12/01/2019. | Paydown 1211 | (119) (119) 1,092 05/20/2032.
38373X LG 9 |GNR0241A AH - CMO/RMBS. .. [ 10/01/2019. | Paydown AT O I (1,694) (1,894) | oo | e 19,660 06/20/2032.
38373X Y3 4 |GNR 0251B DB - CMO/RMBS. .. | 12/01/2019. | Paydown 1,135 |....... (96) (96) 1,038 07/20/2032.
383742 DY 6 |GNR0779B BM - CMO/RMBS.... .. [ 12/01/2019. | Paydown 2919 | ... (267) (267) 2,651 08/20/2037.
383742 M3 4 |GNR 0834A PG - CMO/RMBS .. [ 12/01/2019. | Paydown 5139 | ...... (183) (183) 4,956 04/20/2038.
38374B DD 2 |GNR 0362A AE - CMO/RMBS + [ 12/01/2019. | Paydown.........cocvvvvesnevnvesssserisssnsnnnnss | b 345 B35 | 320 | e, 324 | oo | e, (9) (9) 315 07/20/2033.
38374D PQ 6 |GNR 082F MD - CMO/RMBS.. .. [ 12/01/2019. | Paydown 1,225 |....... (112) (112) 1,112 01/16/2038.
38374D TK 5 [GNR0827D JC - CMO/RMBS .. | 12/01/2019. | Paydown 4843 | ... (165) (165) 4,679 08/20/2037.
38374F 3T 9 |GNR 0426B ED - CMO/RMBS. .. [ 12/01/2019. | Paydown 3,949 | ... (281) (281) 3,668 04/16/2034.
38374F 6X 7 |GNR 0430B UD - CMO/RMBS. .. [12/01/2019. | Paydown..........cevvvvesnmvvissenssvisssnissiinss |k 14260 | 1260 | o 42450 | 11,954 | ... (695) (51 TN IO 11,260 04/20/2034.
38374F HH 0 |GNR 0416 GC - CMO/RMBS... .. [ 12/01/2019. | Paydown 3674 |...... (202) (202) 3,472 02/20/2034.
38374G  2Z 4 |GNR 0442A AD - CMO/RMBS. .. .. 12/01/2019. | Paydown 1,605 |....... (86) (86) 1,519 03/20/2032.
38374G SA 1 |GNR 0437AB - CMO/RMBS........cocovvrvrrirnrinnirns .. [12/01/2019. | Paydown..........cocvvvvvvevcevvisensvviivssnnniiens | b 44188 | 44188 | o AA52T | 16,199 | ooovvveeeeeercers | e (2,011) (01 5} R B 14,188 04/17/2034.
38374H 6M 7 |GNR 0469D GC - CMO/RMBS.... .. [ 12/01/2019. | Paydown 3,390 |....... (110) (110) 3,279 04/20/2034.
38374K 2D 4 |GNR 0533 AY - CMO/RMBS .. [ 12/01/2019. | Paydown 1173 | (124) (124) 1,049 04/16/2035.
38374K  TX 1 |GNR0513A AE - CMO/RMBS - | 12/01/2019. | PaydOwn.......ccvevevevvvvvvvvnvnvnnensvsvsvsvsvsvnsenens |k 45839 [ 45839 | 46100 | 15928 | ...... (89) TE:15))) [N I 15,839 09/20/2034.
38374L 5P 2 |GNR 0574A GC - CMO/RMBS.... .. [ 12/01/2019. | Paydown 4,202 |....... (16) (16) 4,186 12/16/2034.
38374L XL 0 |GNR0551BDC - CMO/RMBS...........cccoovvmmrrirs .. [ 12/01/2019. | Paydown 1,282 | .. (31) (31) 1,251 07/20/2035.
38374M U9 8 |GNR0617ATW - CMO/RMBS.... .. [ 12/01/2019. | Paydown 2234 | ... (19) (19) 2,215 04/20/2036.
38374M W4 7 |GNR 0617C QB - CMO/RMBS.... .. | 12/01/2019. | Paydown 9,082 |....... (638) (638) 8,444 04/20/2036.
38374M WR 6 |GNR 061B LE - CMO/RMBS .. [ 12/01/2019. | Paydown 7978 | ... (454) (454) 7,524 06/20/2035.
38374N XV 4 |GNR 0657B NW - CMO/RMBS.... .. [ 12/01/2019. | Paydown 4264 | ... (250) (250) 4,014 10/20/2036.
38375D KN 7 [GNR 0858A PE - CMO/RMBS .. | 12/01/2019. | Paydown 1,527 |....... (104) (104) 1,423 07/16/2038.
38375L P7 9 |GNR0770B PE - CMO/RMBS. .. [ 12/01/2019. | Paydown 4,080 | ... (504) (504) 3,576 11/20/2037.
38375 CH 2 |GNR081LB- CMO/RMBS .. [ 12/01/2019. | Paydown 1410 |....... (47) (47) 1,363 01/20/2038.
38375P K4 2 |GNR087A PL - CMO/RMBS .. [ 12/01/2019. | PaydOwn............ccoovevvveevevsseriesisiisscciens | o AT AT 1099 | 11,125 | ....... 22 by 2 BT B 11,147 11/20/2037.
38375X QU 1 |GNR 0869A EP - CMO/RMBS .. [ 12/01/2019. | Paydown 2833 | .. (148) (148) 2,684 08/20/2038.
911760 LQ 7 |VENDE 982A G - CMO/RMBS. .. [12/01/2019. | Paydown..........ccovvvevevevvveiensevvvssnnssiens | b 858 | 858 | o OBA | 955 | ... (97) (97) 858 06/15/2028.
911760 LY 0 |VENDE 983 E - CMO/RMBS <[ 1200172019, | PaydOWN...oeeeeeeseeesen | 1,757 1,955 ... (199) (199) 1,757 03/15/2029.
0599999. Total - Bonds - U.S. GOVEMMENL..........ccooiiirririiiiiisiirisiisiiiins s sssssssssssssssssnnsnns | 253702 | .........253,702 | .........273298 | .............. 268,027 | oo 0]... [(ERPL)) (] [RERPL)] — 0 | oo 253,702 XXX
Bonds - U.S. States, Territories and Possessions
97705M JM 8 |WISCONSIN ST. v |- | 05/01/2019. | Call @ 100.00.......c..coevereririrririres 180,000 | ..........180,000 | ... 178,922 | oo 179,810 |....... 190 190 ....180,000 05/01/2030.
97705M  UN 6 |WISCONSIN ST.....coovrririnrrrerirerierirseisnieneriens .. [ 07/15/2019. | Call @ 100.00.........ccccovverrrearrrinnnes 70,000 000 | oo 69,581 69,714 | ...... 10 10 69,724 05/01/2030.
1799999. Total - Bonds - U.S. States, Termritories & POSSESSIONS........ccccvvviiivvrriiss v | 250,000 | .......... 250,000 | .......... 248,503 | oo 249,524 | oo 0 200 0 200 (o) 249,724 XXX
Bonds - U.S. Political Subdivisions of States
147033 BP 8 |CARYILL .. [11/01/2019. | Call @ 100.00.........coocormevvvevssnnviisisiirs | 25,000 | ..ooveenees 25,000 | ..oovveeneee 24,763 24,950 |....... 22 22 | oo | eeeeneeennne 28972 | e | e8| 28 | 1,175 | 11/01/2020.
180848 DT 7 |CLARKCNTY NEV.....cccooimiiiiinirrviiincnsiiisseniiinens .. [11/01/2019. | Call @ 100.00... 175,000 | ..ooo..... 175,000 | vooooo.... 175,781 A75,102 | ... (102) (102) [ vovoerrreveeeenees | evrreerneeee 175,000 | v | oveeeeevcieeeens | evvvceisreereen0 | 10,605 | 11/01/2021.
295407 D9 8 |ERIEPA .. | 07/24/2019. | Unknown 500,000 | ........ 500,000 | ......... 500,000 1.500,000 | oo | oo 0 0| 10,445 | 11/15/2028.
725277 CD 7 |PITTSBURGH PA SCHDIST.. .| 09/01/2019. | Call @ 100.00... 250,000 250,000 | ........ 253,750 250,414 |...... (414) (A18) | e | e 250,000 | ceovoveeeeeeeeeeees | eerereresesesereres | eoeeseeesssssesn 0 ... 13,005 | 09/01/2024.
815668 JUN 9 |SEDGWICK CNTY KANS UNI SCH DIST NO 265 | .. | 10/01/2019. | Call @ 100.00........ccccrmvvverrrrirernrirs
G 200,000 200,000 | ......... 205,896 200,779 |....... (779) (C2L:) ) s I 200,000 | .eceveveveeeneneens | e | e 0. 13,200 | 10/01/2029.
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821022 8G 8 |SHEBOYGAN WIS.......ccooooiiviiriiecireceiieceiins .. 109/01/2019. [ Call @ 100.00..........cmvverrrrerrrrirererirrenens 100,000 | ..........100,000 | ............ 99,875 99,959 41 4 ....100,000 4,113 | 04/01/2023.
941647 HZ 5 |WATERLOO IOWA. .| 06/01/2019. | Maturity @ 100.00..........coevvrerererernieiriinns 140,000 [RERELY — 140,000 | ovvvoovereercrs | e, ..140,000 . 3,588 | 06/01/2019.
2499999, Total - Bonds - U.S. Political SUDAIVISIONS Of StAtES...........ccccvvviriiciiiies it | 1,390,000 1,399,253 | ... 1,391,205 | o0 | o (1,233) 0 (1,233) 1,389,972 | oo 28 | 28 | o 56,130 XXX
Bonds - U.S. Special Revenue and Special Assessment
295195 AB 7 |ERIE CNTY PA GEN AUTH LEASE REV .. [ 06/01/2019. | Call @ 100.00...........ccremmmvveemrmmvriiimnnrs | 20,000 | ..........20,000 | ............ 19,910 2 2 OO R 19,973 04/01/2022.
312903 2J 5 |FHR 168 G - CMO/RMBS .. [ 12/15/2019. | Paydown 28 | i 28 i 2 i 2T i ®3) 3) 24 07/15/2021.
312904 VU 6 |FHR 1017 D - CMO/RMBS .. [ 12/01/2019. | Paydown 341 0 0 341 11/15/2020.
312905 77 0 |FHR1087 |- CMO/RMBS... .. [ 12/01/2019. | Paydown 813 2 2 813 06/15/2021.
312905 ZR 6 |FHR 1080 E - CMO/RMBS ..112/01/2019. | VARIOUS 8 0 0 8 05/15/2021.
312906 RX 0 |FHR1119H- CMO/RMBS.. .. [ 12/01/2019. | Paydown 216 0 0 216 08/15/2021.
312906 VS 6 |FHR 1122 G- CMO/RMBS.. .. [ 12/01/2019. | Paydown 593 | o593 | o592 | 593 | e | e, 0 593 08/15/2021.
312909 3W 2 |FHR 1250 J - CMO/RMBS... .. [ 12/01/2019. | Paydown 2 804 05/15/2022.
312910 3Q 3 |FHR1311K-CMO/RMBS.. .. | .- [ 12/01/2019. | Paydown 6 2,308 07/15/2022.
312910 B6 8 |FHR13121-CMO/RMBS........ccoorvverriiirrnrireininns .. | 12/01/2019. | Paydown 2 825 07/15/2022.
312912 AP 3 |FHR 1367 KA - CMO/RMBS.... .. [ 12/01/2019. | Paydown 8 4,847 09/15/2022.
312913 QR 0 |FHR 1439 | - CMO/RMBS .. [ 12/01/2019. | Paydown 0 1,968 11/15/2022.
312913 WW 2 |FHG G4 D - CMO/RMBS .. [ 12/01/2019. | Paydown 2 2 1,158 12/25/2022.
312914 DS 0 |FHR 1459 M - CMO/RMBS. ...| .- | 12/01/2019. | Paydown 1 1 2,089 01/15/2023.
312914 VY 7 |FHR 1474 E - CMO/RMBS.........cccooniviirinircrins .. [12/01/2019. | Paydown..........ocvvvvvvmncvveisennnviiissneniiens |k 046 216 216 26 0 216 02/15/2023.
31293A 5H 7 |FHC15348 - RMBS.........ccooooomimrirnrirrereirecciennnes . [12/01/2019. | Paydown.........oevvvevnvvveessssnesvissssnnniisas | 25 25 B8 B0 i (6) (6) 25 09/01/2028.
3133EC H3 1 |FEDERAL FARM CREDIT BANKS FUNDING . 108/15/2019. | Call @ 100.00........ccvvvrvrerrirerrricirerins
CORP L | 500,000 501,000 [ oo 500,000 [ | 03/01/2033.
3133T0  J7 0 |FHR 1578 K- CMO/RMBS..........ccoooomrrriirrrinens .. [ 12/01/2019. | Paydown 35,747 24 24 09/15/2023.
313371 FB 3 |FHR 1577 PV - CMO/RMBS.... .. [ 12/01/2019. | Paydown 15 15 09/15/2023.
3133T3 PK 8 |FHR 1652 PL - CMO/RMBS.... .. [ 12/01/2019. | Paydown 01/15/2024.
31340Y PX 1 |FHR44 F-CMO/RMBS........cccoormiririrnrieiirineins .. | 04/01/2019. | Paydown (0) 05/15/2020.
31358E 2N 1 |FNR 90103 K- CMO/RMBS.... .. [ 12/01/2019. | Paydown 1 09/25/2020.
31358E 5A 6 |FNR 90110 H- CMO/RMBS.... .. [ 12/01/2019. | Paydown 0 09/25/2020.
31358E 7W 6 |FNR 90109 J - CMO/RMBS .. [ 12/01/2019. | Paydown 3 09/25/2020.
31358E WY 4 |FNR 9086 H - CMO/RMBS o | [ 1210172019, | Paydown.........oooeveveenevveenrieneiiinniiienee | B B o B o 0 (0) 07/25/2020.
31358F 4E 6 |FNR9121J-CMO/RMBS........ccovvviiiirnriciiriinns .. | 12/01/2019. | Paydown 1 03/25/2021.
31358K F3 7 |FNR 91162 GA - CMO/RMBS. .. [ 12/01/2019. | Paydown 1 12/25/2021.
31358M WZ 3 |FNR9249L - CMO/RMBS .. [ 12/01/2019. | Paydown 8 04/25/2022.
31358P D2 0 |FNR92135L - CMO/RMBS . [12/01/2019. | Paydown.........ccocvvvvessnnveenssneevesssssnnnsss | b 801 | e 801 | o801 801 i 08/25/2022.
31358P HT 7 |FNR G9235 E - CMO/RMBS... .. [ 12/01/2019. | Paydown 10 10 07/25/2022.
31358P HV 2 |FNR G9235 EB - CMO/RMBS .. | 12/01/2019. | Paydown 5 5 07/25/2022.
31358P MX 2 |FNR 92149 H - CMO/RMBS .. [ 12/01/2019. | Paydown 7 7 08/25/2022.
31358Q AN 5 |FNR 92161 H-CMO/RMBS.... .. [ 12/01/2019. | Paydown 0 09/25/2022.
31358Q BR 5 [FNR G9253 J - CMO/RMBS.... .. [ 12/01/2019. | Paydown 6 6 09/25/2022.
31358Q HC 2 |FNR92159 PL - CMO/RMBS.. .. [ 12/01/2019. | Paydown 9 9 09/25/2022.
31358R BM 4 [FNR 92195 C - CMO/RMBS.... .. | 12/01/2019. | Paydown 4 4 10/25/2022.
31358T 4H 9 |FNR 9321 KA - CMO/RMBS.... .| 1210172019, | Paydown............ooeuvvvesnnnevessssnesiisssnnnnns | 4037 | 037 o079 | 1037 i 0 03/25/2023.
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31359B PE 1 |FNR 93122 M- CMO/RMBS........cccoovvvviirrriinrienns .. [ 12/01/2019. | Paydown 10,276 | oo 10477 | 10,249 | 27 27 10,276 07/25/2023.
31359D 6L 2 |FNR 93178 PK - CMO/RMBS .. [ 12/01/2019. | Paydown 10,912 | ..o 10,906 | ... 10,903 e 9 9 09/25/2023.
31359E YT 2 |FNR 93199 PX - CMO/RMBS.. .. [ 12/01/2019. | Paydown 18,823 | L 18,780 | 18,799 | L 24 24 10/25/2023.
31359H JE 5 |FNR9455H - CMO/RMBS .. | 12/01/2019. | Paydown 13617 | 13,209 | 13,534 | 84 84 03/25/2024.
31359H Q8 0 [FNR G946 PY - CMO/RMBS... .. [ 12/01/2019. | Paydown AT7 | 897 | 506 | (29) (29) 05/17/2024.
313602 Q2 3 |FNR 8958 G- CMO/RMBS .. | 08/01/2019. | Paydown A2 A2 A2, 0 0 09/25/2019.
313603 LN 0 |FNR 8996 H- CMO/RMBS.. .. [ 12/01/2019. | Paydown 388 | oo 387 | 386 | 1 1 12/25/2019.
31367W  HL 8 |FN 181235- RMBS | 12/01/2019. | Paydown ST SRR 1. N IO I i ISR IR ] (7) 10/01/2022.
31368K LD 6 |FN 192124 - RMBS .. | 12/01/2019. | Paydown 469 | o869 | i 468 | 1 1 12/01/2022.
3138ON  EZ 4 |FN630252- RMBS .. [ 12/01/2019. | PaydOown............ccoovevvveenvvssevvssisissiieans | 526 526 o 506 e BTO | (53) (53) 03/01/2032.
31392C CN 2 |FNR0222A GQ - CMO/RMBS. .. [ 12/01/2019. | Paydown.........oevvvvvsseevvsssnsivissssnsssinss |k 886 | o BB o AT B39 | (93) (93) 04/25/2032.
31392C CS 1 |FNR0222A GC - CMO/RMBS .. [12/01/2019. | Paydown..........ccovvvveevsvevvveisnncricvssnnnens | b 3eas | 3846 | o 8460 | o 4043 | (196) (196) 04/25/2032.
31392E  JK 7 |FNR0253E EL - CMO/RMBS .. [12/01/2019. | Paydown............ccooevveeemmeienervenncisncceene | 14920 | 44920 | 016393 | 15820 | (900) ((C10[0) ) VTR IO 14,920 09/25/2032.
31392) 6V 6 |FNR0323D CH - CMO/RMBS........ccccovvvreriririnnnns .| 12/01/2019. | Paydown...........ccooevvvvvnvcvvvissnsvriiissnnns |k 30 B BT | 406 | (15) (15) 391 04/25/2033.
313920 BG 8 |FHR2505B D - CMO/RMBS.... . [ 12/01/2019. | Paydown..........coeevvvevsseevenssssseriisssnsssinss | ok 2869 | 2859 | 3409 | 3072 | (213) (213) 2,859 09/15/2032.
31392X XT 0 |FHR 2524B HC - CMO/RMBS. .. [12/01/2019. | Paydown..........coovvvvveveveevvessnsevisvssnsssnns |k 4607 | 4607 | 4824 4735 | (128) (128) 1,607 11/15/2032.
31393A 6C 6 |FNR0339B MT - CMO/RMBS, - | 12/01/2019. | PaydOWN.....vovvvevevvvrvnnnrnnsnnnsnsssnssssssnssssnnnes | L ogasa | 99339 | 99839 | 29332 [, (0 OO O 29,332 05/25/2023.
313938 D6 9 |FNRO0341E PN - CMO/RMBS .. [12/01/2019. | Paydown............coovevvveemeeieneriennicisnnceene | 900 | 200 | 206 200 | (20) (20) 200 05/25/2033.
31393D 2D 2 [FNRO375B LL-CMO/RMBS.........ccccovvvrmrriinnns .| 04/01/2019. | Call @ 100.00.........ccccoeevevevvvsvsvsvivsisiniiieas | i i i i o i 0 08/25/2033.
31393F MH 6 |FHR 2523B AP - CMO/RMBS, « [ 12/01/2019. | PaydOwn.........vvvvvvevmsenvensssssenisssssnssinss | k058 | i 054 | 4032 | 1,018 | (65) (65) 954 11/15/2032.
31393F PW 0 |FHR 2544D KE - CMO/RMBS .. [12/01/2019. | Paydown..........ccevvvveisneevvessserisvssnssiiens |k 510 | 510 | B33 563 | (54) (54) 510 12/15/2032.
31393F ZW 9 |FHR 2531B PM - CMO/RMBS .. [ 12/01/2019. | PaydOwn............ccooevvvenevsseiissesissiieans | 3095 | 8395 | o B 458 | (63) (63) 395 12/15/2032.
31393H FH 0 |[FHR 2543MLL - CMO/RMBS. .. | 04/01/2019. | Call @ 100.00........covvvvvvveveenisssssnenrnnre [ o e i i 0 12/15/2032.
31393 3Z 9 |FHR 2554C MN - CMO/RMBS.... .. [12/01/2019. | Paydown..........cccvvvvevevcevvessnserisvssnsniens | b 600 | o 890 | o T2 749 | (59) (59) 01/15/2033.
31393L  FT 5 |FHR 2564D AC - CMO/RMBS. .. [12/01/2019. | Paydown.........coevvvvevssnevvssssssessssssnsssnss |k 5386 | 5386 | 5709 | 5,829 | (443) (443) 02/15/2033.
31393Q XY 3 |FHR2610C VB - CMO/RMBS .. [12/01/2019. | Paydown..........coeevvvvvsveevvessssevisvssnssiens | b 12 1271 41,068 | 41,203 | 67 67 07/15/2024.
31393U JE 4 |FNR03127B EG - CMO/RMBS... .. [ 12/01/2019. | PaydOwn............ccovvevvvieevissevssniissiieens | 4435 | 4435 | 1306 | 1227 | (92) (92) 12/25/2033.
31393X SN 8 |FNR 0425A UC - CMO/RMBS .. [ 12/01/2019. | Paydown.........coevvvvvsneevvessssersisssnssinns |k 1480 | 1480 | 4550 | 1529 | (49) (49) 04/25/2034.
31394A WJ 1 |FNR 0460C AB - CMO/RMBS .. [12/01/2019. | Paydown..........cccvvvvveveevvesssserisvssnssnens | b 4607 | o A B0T | o 8907 | o 4722 | (115) (115) 04/25/2034.
31394B RM 8 |FNR 0492F TB - CMO/RMBS.. - | 1210172019, | PaYdOWN........coovvvvvvvvvevevnrsssssnssvnveenisssss [ 40010 | 9,010 | 20,605 | oo 19959 | (949) (949) 12/25/2034.
31394B TR 5 |FNR0490B D - CMO/RMBS.... .. [12/01/2019. | Paydown..........ccocvvvvseeevvessssevssvssnssriens |k 45786 | 45786 | 45075 | o 45,536 | 249 249 11/25/2034.
31394C BT 8 |FNR053A CE - CMO/RMBS .. | 04101/2019. | PaYdOWN.....coovvvvvvvvveveeermsssssnnnvsveneninsns [ 92 2 | 93 02 e 0 92 08/25/2034.
31394D SU 5 |FNR0538C TC - CMO/RMBS. .. [12/01/2019. | Paydown.........oevvvvvssevvvessssiviiissnssiiess |k 4156 | A58 | 23T 1202 | (46) (46) 1,156 05/25/2035.
313946 YZ 0 |FHR2665B LL - CMO/RMBS .| 08/15/2019. | Call @ 100.00.........ccoccvssssssssssssssssssssssssasa | k4000 | 1000 | 4015 | e A020 o (0) (0) 1,020 08/15/2033.
31394K R8 9 |FHR 2696A DG - CMO/RMBS. .. [12/01/2019. | Paydown............ccooevvveenevienervseniisnceene | 4930 4232 | 1204 1905 | (63) (63) 1,232 10/15/2033.
31394P VY 6 |FHR 2743A PH - CMO/RMBS .. [12/01/2019. | Paydown..........cevvvvvevnseevvessssvnssvssnssiiens | b M2 o 812 826 437 | (25) (25) 412 02/15/2034.
31394U S6 0 [FNR05110B GL - CMO/RMBS.... . [12/01/2019. | Paydown..........coevvvvesseeeessssseriisssnssiinss |k 5803 | 5803 | o 8567 | 6,299 | (496) (496) 5,803 12/25/2035.
31394Y H9 8 |FHR 2793A PE - CMO/RMBS. .. [12/01/2019. | Paydown.........coovvvvvvsveevvssnsivisvssnssiens |k 815 o 815 | o 872 e 8TA | (59) (59) 815 05/15/2034.
31395T M9 2 |FHR 2963B DE - CMO/RMBS .. [ 12/01/2019. | Paydown 2,573 | ....... (143) (143) 2,431 04/15/2035.
31396F WU 3 |FHR 3081B CQ- CMO/RMBS .. [ 12/01/2019. | Paydown 3,100 | ....... (283) (283) 2,817 12/15/2035.
31396 2C 8 |FHR3126D CY - CMO/RMBS.........ccccovvrrrrrrirnnn. <[ 12/01/2019. | PaYdOWN......oovvoeernevecnnssssssseseniiins [ 3494 | ... (439) (439) 3,055 03/15/2036.
3139%6L 3T 5 |FNRO6114E HE - CMO/RMBS.............ccoovvven. .| 12/01/2019. | Paydown...........covevvveeenneevveissnsviiissnnnrs | 1,442 | ... (54) (54) 1,389 12/25/2036.
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31396P FP 1 |FNR06124B B - CMO/RMBS...........coommrrreeererrrens .. | 12/01/2019. | Paydown AT O I (1,043) (1,043) 6,724 01/25/2037.
31396R  2H 9 |FHR 3152F LB - CMO/RMBS.. .. [ 12/01/2019. | Paydown 1,685 | ... (70) (70) 1,615 05/15/2026.
31396W QN 9 |FNR0772B B - CMO/RMBS .| 12/01/2019. | Paydown 2,300 |....... (208) (208) 2,092 07/25/2037.
31396W QT 6 |FNR0772D DB - CMO/RMBS. - 12/01/2019. | PaydOWN......oovvnnnervveveesssssneessvivnens [ 568 | 568 | oo BO3 | o 685 | (117) (117) 568 07/25/2037.
31396W Y8 3 |FNR 0776F EB - CMO/RMBS.. -1 12/01/2019. | Paydown. ..o | 438 438 | 46 181 (43) (43) 138 08/25/2037.
31397B 2W 0 |FHR 3213B PE - CMO/RMBS. .| 12/01/2019. | Paydown...........ccouevvvvvssevviesensiriisssnnnins |k 6218 | 8218 | o 8727 | 7098 | (880) (880) 6,218 09/15/2036.
31397E QH 1 |FHR 3270A AT - CMO/RMBS.. .1 12/01/2019. | Paydown...........ccovevvvevsvcevviiennvviiissnnnes | ko053 9B3 068 | 309 | (57) (57) 253 01/15/2037.
31397 LW 2 |FHR 3348B HT - CMO/RMBS. .1 12/01/2019. | Paydown..........oevvveereveneveneiisenicisnns | 1333 1333 | o A9 1354 | (21) @1 1,333 07/15/2037.
31397 VU 5 |FHR 3349E MY - CMO/RMBS .| 12/01/2019. | Paydown...........cooevvvvvescevvsenseriivssnnns |k 1888 | 1884 | 1992 | 2144 | (260) (260) 1,884 07/15/2037.
31397L 3R 8 |FNR0861C MC - CMO/RMBS.... .1 12/01/2019. | Paydown..........cevvveenvveeeevisseviissiiiisneens | AT o AT 1821 4779 (66) (66) 1,714 07/25/2038.
31397N  QQ 1 |[FNR 0925A PG - CMO/RMBS o | [12/0172019. | PaydOwn........ocevevvvrnesviissnnsissssisiiises | 4405 | A A05 | 4228 | 476 | ™) ™) 1,105 04/25/2039.
31404B QG 0 |FN763755- RMBS o [ 1200172019, | PAaYdOWN. ..o | b 536 | 536 | 593 | 5O | (55) (55) 536 . 02/01/2034.
67823R  AQ 7 |OKALOOSA CNTY FLA SALES TAX REV............. .. [10/01/2019. | Call @ 100.00............cceommvveevvmemviccimnene | L 390000 | o 370.000 | 372220 | o 370,521 | . (521) [G72)) E E 370,000 [ oo 10/01/2026.
911760 LQ 7 |VENDE 982A G- CMO/RMBS.........cccvvvvririirnrinns .. [ 04/01/2019. | Paydown...........cvvvvvvmmsvvvvesnnsrcissscniinne | o i eeererereeriereeresenees | eeereerereesiereees | oeereereereeesanes 0 . JL0 I O 1 106/15/2028.
911760 LY 0 |VENDE 983 E-CMO/RMBS..........cccoovvmmrrirmrri .. | 04101/2019. | PaYdOWN......cooovvvvvrevevennrsssssnnnrnvnnnnnss [ e e i i 0 S ST I (VN 1| 03/15/2029.
927793 RS 0 |VIRGINIA COMWLTH TRANSN BRD TRANSN .. | 05/16/2019. | Call @ 100.00........cccomvvverrrrerrrririrnrirnns
REV 250,000 | .........250,000 | ........ 249445 | ... 249,696 |...... 11 11 05/15/2027.
958638 QK 7 |WESTERN MICH UNIV REVS......ccocovveuemmerrriirinnns .. 12101/2019. | Call @ 100.00........ccmvvvvveveeecrevesmmcvens || 25,000 | ..ovvr0.25,000 | oo 24339 | ... 24,654 |...... 45 45 11/15/2024.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS............ .covoircvvvinniviiinssssisesssssssissssssisssssssssssssssssss | 1,502,356 | .......1,502,355 | ....... 1,511,655 | coovvvee... 1,509,685 | v.oovvveirnn, [\ (7,931) 0 (7,931) 0 XXX
Bonds - Industrial and Miscellaneous
023650 AG 9 |AAL001G-ABS .. [ 07/02/2019. | PaydOwn..........evvvvvvevivissssiviisssesisiess | 78,452 | oo 78452 | o 87,630 | ... 81,386 | cvvvevrereercrans | s (2,934) (2,934) 01/02/2022.
031162 AZ 3 |AMGENINC -102/01/2019. | Maturity @ 100.00...o...evvvevssvvvesssene | 3,000,000 | .......3,000,000 | ....... 3,128,250 | ...t 3,001,389 | .vveeercririns | e (1,389) (1,389) 02/01/2019.
032511 BC 0 |ANADARKO PETROLEUM CORP.. .| 03/15/2019. | Maturity @ 100.00...........cccceeceveceveviiiieieac | | 25,000 | ...........25,000 | oo 33,873 | ... 25,295 |....... (295) (295) 03/15/2019.
037833 AQ 3 |APPLEINC - | 05/06/2019. | Maturity @ 100.00.... 500,000 | ..........500,000 | ......... 510,635 | woovevrrnne 501,426 | cooevvrsmvnesine | covenes (1,426) (1,426) . 05/06/2019.
09247X AE 1 |BLACKROCKINC - [ 1211072019. | Maturity @ 100.00........ccccoomvmmemvesscccci | 5,000,000 | .......5,000,000 | ....... 5,033,260 5,003,942 | coooooveeeeeees | e (3,942) (3.942) [ v | 5,000,000 | eoovoccciciee oo | ceeeerererenennnn0 | o 250,000 | 12/10/2019.
12189T BC 7 |BURLINGTON NORTHERN SANTA FE CORP..... .. | 10/01/2019. | Maturity @ 100.00. 100,000 | ..........100,000 | .......... 102,200 | ... 100,201 |....... (201) (201) | evvveeveerrenres | errerreenren 100,000 | oo | e | eeveriieiieenn0 | s 4,700 | 10/01/2019.
14912L  6R 7 |CATERPILLAR FINANCIAL SERVICES CORP..... | .. | 05/18/2019. | Maturity @ 100.00.... 500,000 | ........500,000 | ..........499,235 | .ccco....... 499,889 |....... 111 111 3,375 | 05/18/2019.
166751 AJ 6 |CHEVRON CORP......ccoovvuumrririrenrreeirisessrisinens .. | 03/03/2019. | Maturity @ 100.00.... 25,000 25,043 |....... (43) (43) 03/03/2019.
17275R  AE 2 |CISCO SYSTEMS INC .| 02/15/2019. | Maturity @ 100.00.... 35,050 |....... (50) (50) 02/15/2019.
216831 AE 7 |COOPER TIRE & RUBBER COMPANY.. .| 12/15/2019. | Maturity @ 100.00.... 99,842 | ....... 158 158 12/15/2019.
244199 BC 8 |DEERE &CO .. | 10/16/2019. | Maturity @ 100.00, (267) 10/16/2019.
24702R  AJ 0 |DELLINC .1 06/15/2019. | Maturity @ 100.00...........cooevvvevvrvevviiann | L 3000.000 | .......3.000.000 | ....3.259.320 | oo 3015493 | oo (15893 | TUERT k) L — | 06/15/2019.
25179M AP 8 |DEVON ENERGY CORP. ..|.. | 07/27/2019. | VARIOUS 51,644 47 241 . 05/15/2022.
25468P CK O [WALT DISNEY CO...ooovvrovvvrrrsicennssssnisssssssnienns .| 03/15/2019. | Maturity @ 100.00......cc.cccoererevrrrrsrrenen . ) 4,000,000 (3,048) i PR Y B 110,000 | 03/15/2019.
260003 AJ 7 |DOVER CORP - | 12/04/2019. | VARIOUS . N 3,091,988 | ... 3,000,000 | ....... 3,059,400 (6,908) | oovvrcerer | o 3,007,658 I (7,658) | ... (7,658) | .....254,313 | 03/01/2021.
263534 BR 9 |EIDUPONT DE NEMOURS AND CO - |- 04/22/2019. | VARIOUS . B 4073172 | ...... 2,975,000 | ... 3,615,056 (6,498) | cvvevrveersnns | o 3,527,093 | .(652,093) | ......(552,093) | ..1,156,945 | 12/15/2036.
278058 AK 8 |EATON CORPORATION. C|06/15/2019. | Maturity @ 100.00.......ooocvvessvvsssvvesenn | 1,825,000 | ......1,825,000 | ... 2,493,498 | ..ovvrrr0 1,854,246 | oo | c0errn(29,246) [ v | i [PL R 2Ly ) I—— 1,825,000 06/15/2019.
29273R  AK 5 |ENERGY TRANSFER PARTNERS LP .| 03/15/2019. | Maturity @ 100.00.... 521,595 (6,269) 450,000 03/15/2019.
36158F AB 6 |SWISS RE SOLUTIONS HOLDING CORP. 03/01/2019. | Maturity @ 100.00............cccouvvvvevmvmvcceeenc | | 3600.000 | .......3.600.000 | ... 3,849,504 (4,158) 13,600,000 03/01/2019.
38141E A2 5 |GOLDMAN SACHS GROUP INC .. | .. | 02/15/2019. | Maturity @ 100.00.... o 95000 | i 25000 | 29217 (68) [ covvveervrieens | e 25,000 02/15/2019.
459200 AG 6 |INTERNATIONAL BUSINESS MACHINES .. | 11/01/2019. | Maturity @ 100.00.........cccoevvrrvevrrnrrrernnnnes
CORPORAT | 1,520,000 | ....... 1,520,000 | ....... 1,999,418 | .....ooo. 1,556,107 | ooovvvvecreens | o (36,107) | coovvccveecrece | v (36,107) | covvvcvvveerscis | coveeeees 1,520,000 [ ovvvvvescninns [ | i 0 |....127,300 | 11/01/2019.
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46625H KA 7 [JPMORGAN CHASE & CO......cooovrreerrnrrriiirnens .. [12/23/2019. | Call @ 100.00..........vvccrmrrreeermererererrnrees ] 750,000 | 750,000 | 758753 | 752737 | (2,737) (2,737) 01/23/2020.
48203R AF 1 |JUNIPER NETWORKS INC.... .. 109/25/2019. [ VARIOUS........coosimrvvvrvvviisssssnsnnsvssisiisns | o 46,700 | oo d5.000 | oo 48,028 | oo ABBT2 | (281) (281) 03/15/2021.
55265K 6V 6 |MASTR 041519 - CMO/RMBS .. [12/01/2019. | Paydown..........oevvvvvnnnveesssnsssisssnnniisss | ok 4526 | 1526 | 526 | i A526 i 0 02/25/2034.
55265K X4 6 |MASTR 0311 2A8 - CMO/RMBS. .. | .. | 12/01/2019. | Paydown . 1094 1094 | 1090 | 114 “n (47 12/25/2033.
585055 AV 8 |MEDTRONIC INC C| 08/09/2019. | VARIOUS.....oovvmservvmsssivvnssssvnenss | ], 5, 182 450 | .......5,000,000 | ....... 5, 010 000 | woovoe. 5,002,724 |....... (738) (738) 03/15/2021.
585055 AX 4 |MEDTRONIC INC C|08/09/2019. | VARIOUS......oosvsvesvvssvssvessssscens | 103,704 | ..........100,000 | ......... 101,965 | ovvcee. 100,888 |....... (174) (174) 03/15/2022.
59217G BF 5 |METROPOLITAN LIFE GLOBAL FUNDING | .. | 04/10/2019. | Maturity @ 100.00.... 250,000 | ..........250,000 | .......... 254,398 | ... 250,501 |....... (501) (501) 04/10/2019.
59217G BV 0 |METROPOLITAN LIFE GLOBAL FUNDING I.. .| 09/13/2019. | Maturity @ 100.00 500,000 | .........500,000 | ......... 499,050 | ............. 499,774 | ... 226 226 09/13/2019.
594918 AC 8 |MICROSOFT CORP........oooooorsseccrecccreeresersssciee .| 06/01/2019. | Maturity @ 100.00.... i 500,000 | ........500,000 | ... 539.860 | .............506.249 | oo | (6,249) (6,249) 06/01/2019.
61746B DR 4 |MORGAN STANLEY .. | 07/23/2019. | Maturity @ 100.00...........c.ccoccoeememmmmmmc | 1,000,000 | .......1,000,000 | ....... 1,005,480 | ..oovveeie 1,001,267 | oo | e (1,267) (1,267) 07/23/2019.
61764X BE 4 |MSBAM 15C21 A1-CMBS .. | 08/01/2019. | Paydown..........ccovvvvveveeisssesmeecvviviiiissens | | 498508 | .o 128508 | 128,759 | oo 128,582 ,,,,,,, (74) ) ...905 | 03/17/2048.
631103 AD 0 |NASDAQ OMX GROUP INC .. | 05/01/2019. | VARIOUS 50,000 | 52,729 | ... 50,426 |...... (134) ) . . 3,181 | 01/15/2020.
635405 AM 5 |PNC FINANCIAL SERVICES GROUP INC............| .. | 05/15/2019. | Maturity @ 100.00........cooocccommmssiveemecc | 4,000,000 | ....... 4,000,000 | ... 4,487,920 4,018,546 | oo | e (18,546) | vevvovivvrrrre [ v ) E— crerren4,000,000 | ... 0 137,500 | 05/15/2019.
651639 AL 0 |NEWMONT MINING CORP........ccccoonvrvrrinrrinrirs .. [ 10/01/2019. | Maturity @ 100.00.........cooovvvevmvemviviemcn | 100,000 | 100,000 | .......... 100,973 100,000 | oo | e | eeeeeeeeeeeeene | eeeeeneeeenneeee e | eereeeeene 100,000 | oo e | o0 [ 5,125 | 10/01/2019.
66989G AA 8 |NOVARTIS SECURITIES INVESTMENT LTD....... C|02/10/2019. | Maturity @ 100.00..........c..commrvvevemmmmccens | | 4000.000 | ..o 4,000,000 4,022,480 14,000,336 (336) 102,500 | 02/10/2019.
674599 BE 4 |OCCIDENTAL PETROLEUM CORPORATION...... .. | 08/01/2019. | Maturity @ 100.00.... ,600,000 2,027,888 | .........1,629,981 , . 08/01/2019.
69352) AN 7 |TALEN ENERGY SUPPLYLLC .. | 06/21/2019. | Not Provided..............ccoourvvvvinrrrriiinnrrens . 35525 | 35,000 | coovore 37,669 | ... 35,896 (122) (249) | . 12/15/2021.
694308 GM 3 | PACIFIC GAS AND ELECTRIC CO. - |-+ | 01/28/2019. | KEYBANC CAPITAL MARKETS INC....... | | ] 1,740,000 | ....... 2,000,000 | ... 1,900,520 | ...........1,900,520 | ....... 329 329 ....(160,849) 02/15/2038.
717081 DL 4 |PFIZER INC.....coooiorrirvienriiisseenisssenieisesnnens .. | 05/15/2019. | Maturity @ 100.00...........ccovvemrevererarinens 500,000 | .oooo..... 500,000 | ......... 510,655 | ..ovvrrreeen. 501,517 | oo | e (1,517) (1,517) 05/15/2019.
744347 P4 3 |PHMS 9363 A6 - CMO/RMBS. .. | 12/01/2019. | Paydown 521 521 | oo BT 520 | 1 1 01/25/2024.
81619P AA 5 |SELECT 031 CTF - ABS .| .. | 04/01/2019. | Paydown 20,200 20,200 0 02/22/2033.
852060 AG 7 |SPRINT CAPITAL CORPORATION.... C | 05/01/2019. | Maturity @ 100.00...........cccooommmmmmmvciiieiaaa | | 1,000,000 | ...... 1,000,000 . 1,152 05/01/2019.
883556 AX 0 | THERMO FISHER SCIENTIFIC INC... - | 10/15/2019. | VARIOUS . N 5,186,100 | ... 5,000,000 | ....... 5,113,000 | .........5,028,767 | .ovvoicrricrs | oo (10129) | ooveeeses | e [CRPL)) —— . 03/01/2021.
931422 AE 9 |WALGREEN CO .. 1 01/15/2019. | Maturity @ 100.00...........evvererrerrrrirennens . . 993,000 | ... 993,000 | ....... 1,009,672 (82) (82) rrreennnnn993,000 | ... JEUSRTOPPPPRON | I OO 26,066 | 01/15/2019.
959802 AL 3 |WESTERN UNION CO.... 1212712019, | VARIOUS ... | ], 4,036,532 | ....... 4,000,000 | ....... 4,186,240 [L2X51)) N (22431) [ oo | ceverees 4,006,113 | cococeeeesrses | e (6,113)] coovvn. (6,113) ] .....296,847 | 04/01/2020.
3899999, Total - Bonds - Industrial and MISCEIANEOUS.........coooisivvresssiivrirssssiinnss et | 62,881,891 | ..... 61,558,300 | ... 65,510,714 | .........62,269,432 | ..cooecere0 | oo (211,665) 0 (211,665) 0 62,047,767 0 |...(769,142) | ......(769,142) | ..3,979,252 XXX
8399997. TOtal - BONAS - PAI 4. s | 66,277,949 | ... 64,954,357 | ..... 68,943,422 | .........65,677,873 | cccooorrcennnn0 | Lonee. (234,954) 0 (234,954) 0 65,442,919 0 |...(768,236) | ...... (768,236) | ..4,112,098 XXX
8399999. TOtAl = BONMS.....oooovveveeeeeeeessssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnns | eoveessssssssssssssesssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssesssesesees | 66,277,949 | ... 64,954,357 | ..... 68,943,422 | ........65677,873 | ..cocc....0 | oo, (234,954) 0 (234,954) 0 65,442,919 0 ]...(768,236) | ...... (768,236) | ..4,112,098 XXX
Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred
007924 40 0 |AEGON NV D[ 06/17/2019. | PNC CAPITAL MKTS... 2,500.000 62,500 63,257 |....... 0 XXX
49446R 79 4 |KIMCO REALTY CORP......ccooommrrrirrrierrisriinns .. | 09/16/2019. | PNC CAPITAL MKTS... 887.000 22175 23,316 |....... 0 XXX
74460W 82 6 | PUBLIC STORAGE .| 06/27/2019. | PNC CAPITAL MKTS... N 1,775.000 | coovvve. 44,375 | oo | vt B7,506 | 80T R O 0 XXX
857477 88 9 | STATE STREET CORP... .|..| 12/16/2019. | PNC CAPITAL MKTS... 2.500.000 62 500 64,896 | ..o | oo, 0 XXX
94988N 20 7 |WELLS FARGO REAL ESTATE INVESTMENT .. [12/11/2019. | PNC CAPITAL MKTS.........ccoommmririivnninnns
CORP 2,500.000 62,500 | oo | o 66,668 | ... X 1 N 0 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred . R 254,050 XXX | 265,643 | coovveer... 265,643 | .oovveen. 0 0 0 0 0 XXX
Preferred Stocks - Industrial and Miscellaneous Redeemable Preferred
854502 70 5 |STANLEY BLACK & DECKER INC..........ccoovvwennne | . [ 12/13/2019. | PNC CAPITAL MKTS......coooovvrvvirnrrrinennens 2.100.000 52 500 52482 | ... 0 XXX
8599999. Total - Preferred Stocks - Industrial and Miscellaneous Redeemable Preferred . s | 52,500 XXX | o B2A82 | 52482 | ool 0 0 0 0 0 XXX
8999997. Total - Preferred Stocks = Part 4............cooooiiiviiiiiiiiiiiniins s | 306,550 XXX 0 0 0 0 XXX
8999999, Total - Preferred SEOCKS.............irirvviirriiiscviie s e | 306,550 XXX 0 0 0 0 XXX
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Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
030975 10 6 |AMERIGAS PARTNERS UNT.....ooocovriirsirne | 0812712018 | VARIOUS .o | 1,000.000 | oo 32,530 XXX | e 47,232 | o 25,300 | ....... 21,932 | oo v 7.8 Y B 47,232 [ oo | oo (14,703) | ........ (14703) ] ........ 2,850 | XXX
37045V 12 6 | GENERAL MOTORS EQY WARRANT.....ccc.oo.. | 07102/2019. | PNC CAPITAL MKTS .o | 3,621.000 | .ooo..oe 73,559 XXX | X: 772 57,538 | ... 3334 | o < RN I L0K: 720 IS B 12,687 | oo 12,687 | oo XXX
902681 10 5 |UGI ORD....ovvrriririeiiieisnieieiseiessieeseniessnins . 108/29/2019. | PNC CAPITAL MKTS... 0.342 16 XXX 0 17 XXX
92240M 10 8 |VECTOR GROUP ORD........ccooommrvvermrrrecircrerines .. [ 10/01/2019. | PNC CAPITAL MKTS.........ccommmmrrrirrmrrnnns 0.700 8 XXX (525) 12 ) XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded...............ccoocvvvimmnerviiinnsivissseiiiissssssissssssissenens | 106,113 XXX 0 24,741 A (KRR P— 0 XXX
Common Stocks - Mutual Funds
453320 10 3 |AMERICAN FUNDS INC A......ccvvverrrrecernernrennns | ‘ 12/18/2019. | UNKNOWN. . | 1,771 XXX 0 ) XXX
9499999. Total - Common Stocks - Mutual Funds 1,771 XXX 0 0 0 0 0 0 XXX
9799997. Total - Common Stocks - Part 4 ..107,884 XXX ..108,133 0 0 24,741 0 XXX
9799999, Total - Common Stocks.......c..... 107,884 XXX 108,133 0 0 24,741 0 o (249) | 2,851 | XXX
9899999, Total - Preferred and COMMON SIOCKS.......cvesvsvs et sttt ot | 414,434 XXX [ s 426,258 0 0 24,741 0 | 826258 |0 | o(11,824) | oo (11,824) ... 17,966 | XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS.......ooccvvvsvvrsivrnsiisnssis vvrssssnssssssssssesssssssssss s || 66,692,383 XXX 69,369,680 66,078,252 | .....24.741 | ..... (234,954) 0 (210,213) 0 65,869,176 0 |...(780,060) | ......(780,060) | ..4,130,064 | XXX
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Sch.D -Pt. 5
NONE

Sch.D -Pt. 6 -Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, 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 Depositories
XXX
P N C - COMMERCIAL ACCT. CLEVELAND OH. (547,477) | XXX
WELLS FARGO EDUCATIONAL FUND. WILKES BARRE PAL.....ccoooiiiiiintineieise e sssssssssssssinns | aevseees 30,901 | XXX
P N C - BUS MONEY MARKET CLEVELAND OH 11,033,470 | XXX
P N C - DIVIDEND ACCT CLEVELAND OH (9,790) | XXX
XXX
US BANK ST LOUIS MO 5,000 | XXX
PETTY CASH BEACHWOOD OH......ovuuiirririirieieeieseiiesiessessessesisssesseassessseses | crneians 500 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 10,512,603 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 10,512,603 | XXX
0599999. Total Cash XXX XXX 0 0 10,512,603 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 21,611,655 |4. April 38,110,304 | 7. July. 38,182,335 | 10. October. 27,275,976
2. February 28,679,107 |5. May 40,963,881 |8. August 40,634,614 | 11. November. 29,416,865
3. March 28,718,130 | 6. June 38,760,127 | 9. September. 38,425,653 | 12. December. 26,918,118
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUsIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
262006 20 8 |DREYFUS GVT CSH MGT INST 09/22/2017....... 2.560
60934N 80 7 [PNC BANK WORKING CASH SWEEP 01/07/2019....... 1.268
....16,405,515
....16,405,515

8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO.
8899999. Total - Cash Equivalents

8¢3
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OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

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............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32.
33.
34. STATE REQUIREMENT for Insurance sales. 2,386 3,458
35.  North Dakota. .
36.  Ohio... STATE REQUIREMENT for Insurance sales 1,060,840 1,170,100
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 25,039,419 26,934,453 0 0
59.  Total XXX XXX 26,100,258 28,104,553 2,386 3,458
DETAILS OF WRITE-INS
5801. PNC... LINE OF CREDIT COLLATERAL FROM PNC BANK OF CLEVELAND, 25,039,419 26,934,453
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 @bOVe)........cvvvererreiiiriseriinae XXX XXX 25,039,419 26,934,453 0 0
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