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Annual Statement for the year 2019 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMER'CA & CANAl
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....... 16,136,790 | .... 39 .. .16,136,790 ..16,136,790 | .oovvvrrrnne. 39
1.02 All Other GOVEIMMENES..........coeveveicreeeeeeieesie et sessnns | eveeresiesensenns 147,953 | oo 0.0 [, 147,953 | oo [ e, 147,953 | ..o 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | cccocvvveee. 2,800,994 | ....ccceeeee 0.7 [ 2,800,994 | ..ooovieierieieeeees | e 2,800,994 | ...cccuenenn 0.7
1.04 U.S. Political Subdivisions of States, Territories and
P0SSESSIONS, GUATANTEE. ......covoereeeeceeeeiteceeieiieeiseieeeeeseeeessnees | seereeseesesesssssssssssseess | eesneeeeesennes 0.0 | e [ | e (] I 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NOn-GUAranteed............ccoeererrienrinrineeneiseeseesssssssssessisenssns | oeniieennns 29,920,202 | ...ccooevvenee. 73 |, 29,920,202 [ ...oooveeerirrirrirrirnis [ i 29,920,202 | ...ccoovvvenee. 7.3
1.06 Industrial and MiSCElANEOUS............cccrverrerreeeierireiseiseiseesssisneens | ceireienes 326,189,585 | ...coovvenee. 792 | 326,189,585 | ...ovvevireinrireieeinns | e 326,189,585 | ..cooevenee 79.2
1.07 HybIid SECUMHES. ......vereeireieecireieiseineiseiesissise s ssesssssseeessesssens | seessesesssssssssssssssssness | sesnsssessnsennes 0.0 | v [ | e (V] I 0.0
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.........cccccovevvvvevvervcreesiercesesseeeseresenseseessnnns | ceneeneenn 309,195,522 [ o 911 [ 1000.375,195,522 | ooceeennl0 | 375,195,522 | ...l 91.1
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)..........ccoeverririercieiieieceesieees | e | evvereeiesinnns 0.0 [ e | e (0] I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred SIOCK.........ovurierririnineieeneineieeseiseesessesesessessessnees | seeeesesnsensesesssseneens (VN I (V0 I I (U1 IO (U1 IO (1N I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | cocveveeee. 1,678,940 | ....ccovvveee. 04 [ 1,678,940 | .oovieieceeieieens [ e 1,678,940 | ...occoeeeeeee. 0.4
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..............coocorenrinrinrineionns | cevvriinnenne 3,694,098 | .....cccooonve. 09 [ 3,694,098 | ..o [ e 3,694,008 | ..coovririenne 0.9
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......cccvuireirriniereinsiesesesssssssesessssssesssssssssssssessessns | sonssnssensesssssssessessessnss | soenrernernennnns0:0 [ oo
4,02 Residential MOrgages........cccovrrreeiinieieinnisessssenesssssssessessess | soeesssesesinenns 21,876 21,876
4.03 Commercial MOMGagES........ccovvveereverreeireiesssisessessssssssesessssssssessens | cevvressssessienns 77,094 77,094
4.04 Mezzanine Real Estate LOans..........cccovvvercreenencrnennnenernsneenenns Lisssrssssssnssnsnsenne | aevnensnennenen0.0 [,
4.05 Total Mortgage Loans ..98,970 98,970
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY........cccoveveeeveereiieeiereerenesesrenns | coveriseerinnens 573,086 | ...cccerrnenae 0.1 | oo 573,086 |..covvierererereiieeeens | e, 573,086 | ...cccovvnnena 0.1
5.02 Properties Held for Production of INCOME...........cccocvverereeneerenvenns | e 357,633 | .o 0.1 [, 357,633 | oo | e 357,633 [ .o 0.1
5.03 Properties Held for Sale...........cccevveereveeeesieeseeeesieeeeseseeesisnens Levssnessessssssensssssesenss | eersnrereereens0:0 roriiisiisiniisisieieiinies | oveeresisissessesisssiesiess | coresesissessesssssinens 0] i 0.0
5.04 Total Real EState..........coocvvrurvevnernerncrncrncrnennenennennennennensneninens | eonnenneennenn 930,719 | 0.2 | i 930,719 [ 0 | s 930,719 | v 0.2
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......c.ccocumrnmrinriniinerneenenneesneeenssiseeeees | reviresinees 15,883,668 | ...covvvvvvnvnne 39 [ 15,883,668 | .....vvvvvvrrrrernerneins [ v 15,883,668 | ....ocvvvvnvene 39
6.02 Cash Equivalents (Schedule E, Part 2)...........cccoeeeveveereevereeiereens | eeveeseieesieseseessnns | eveevesrennnnns 0.0 [ e | e (0] I 0.0
6.03 Short-Term Investments (Schedule DA)..........cccooveeveeverreeercerieenens L erieieiines 4946 477 | ..o 12 |, 4946477 | .o | e 4946 477 | v 1.2
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| ccccoevece. 20,830,145 | coovvvevrrrrens 51 o 20,830,145 | oo (0] I 20,830,145 | .coovvevrrrnne 5.1
7. COMrACt LOANS.......cooivecieiieie ettt | svssenssensens 1,204,506 | ......ccoovne. 0.3 [, 1,204,506 | ...ooovvveerrerrerieniienns | v 1,204,506 | .....c.cceoeee.. 0.3
8. Derivatives (SChedulE DB)........cc.covririnrrrininrnnieessessississessesessesssssssesns [ sesessesssssssessssessssssnsses | snsessessssenens 0.0 | v [ | e (0] I 0.0
9. Other Invested Assets (Schedule BA)...........cccooceveeieernnennisesieesssiisnnns | v 8,042,686 | ....ccoorvrenee 2.0 [, 8,042,686 |....cooevrrevrrerrrrrnrinns | e, 8,042,686 | ..o 2.0
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 ASSELS......oviieiiies oo snssnes | ennisenes 411,675,586 |............. 1000 |.......... 411,675,587 | oo, 0 .. 411,675,587 |............ 100.0
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Annual Statement for the year 2019 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMER'CA & CANAl
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 2,150,977
2. Costof acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 0

3. Current year change in encumbrances:

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

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen 6,927,605

5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb 8,084,987

6. Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 15, ...t
6.2 Totals, Part 3, COIUMN 13.. ...t bbb 0

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

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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt 58,960

8.2 Totals, Part 3, COIUMN ...ttt 3,917 62,877
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 930,718

10.  Deduct total NONAAMILEEA GMOUNLS...........cccoeveieeiciiisiteieeeteee ettt bbbt bbb bbb s s bbb s b s s b e et s e bbb et b b s bes b s st ense st

11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 930,718

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st 371,258

2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e 80,000

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 80,000

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0

4. ACCIUAI OF QISCOUNL.......o.oeiicicteie ettt b bbb a8 s b4 88 b2 s e 484t s s st s s bbbt s s bbb s bbb s bbb s an

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb
5.2 Totals, Part 3, COIUMN B.......c.uiiiiieiieiieiieeetie et es bbb bbb 0

Total gain (10ss) 0n diSP0SalS, Part 3, COIUMN 18.........c.iuiiiieeieie ettt st s bbbt bbbt e st nen

Deduct amounts received on disposals, Part 3, COIUMN 15..........c.ciiiiiiie ettt bbb bbbt s st bbbt s b s bbbt s 352,288

Deduct amortization of premium and mortgage interest points and COMMIEMENE EES..........c.cvuivririiiiieic et

© ® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t 0

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt 0

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 98,970

12, TOtal VAIUGLON GlIOWANCE........coueveeiriisieie sttt st s st st s s8££ R AR bbb n bt

13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 98,970

14, Deduct total NONAAMIEA AMOUNLS.........ccceviericieiieiseie sttt R bR Rt s st

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann 98,970
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i Stementfor e year 209 FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANA|
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 7,210,059

2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 206,718

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 206,718

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 625,909

5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s 625,909
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
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 8,042,686
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 8,042,686

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year... 355,998,842
48,483,547

ACCIUAL OF QISCOUNL. .....vovvervsiseesicteeises sttt s st s b8 s b8 808888822 E AR e bR bR bbbt en 163,105

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

Eal

Unrealized valuation increase (decrease):
41 Part1, Column 12..............
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13. 2,543,593

44  Part4, Column 11 18,889 2,562,482
Total gain (loss) on disposals, Part 4, Column 19........cc.cocvvvrinrnrernernennes 113,593
25,350,499

DedUCt AMOTHZALION OF PIEMIUM........uiviiveieeicieeteic ettt st s st s bbb s s s s s b bt b bbb s b e b st b b et bbb s b b st s e et s e st st n et en s rae 1,402,509

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

® N o o

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

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

9.1 Part1, Column 14..............

9.2 Part2, Section 1, Column 17.

9.3 Part2, Section 2, Column 14.

94  Part4, Column 13
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cceiiurreiniireinineneecseiesesseise e ssssssesenns

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans 380,568,561

12. Deduct total NONAAMITEEA GMOUNLS............cciueieicicisiie ettt bbb bbb b s bbb a s bbb b st b s e s s bbb bbb bbb st n st

13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et 380,568,561
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Annual Statement for the year 2019 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMER'CA & CANAl

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........ovuvevmerervces | crvrvvveverincrinnns 16,284,743 | oo 15,946,069 | .oooovvvvrerrinnns 16,312,829 | oo 16,288,295
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...oerrseesnises | v 16,284,743 | oo 15,946,069 | ...oovvvviniinens 16,312,829 | .o 16,288,295

U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieiceeceeiiesisieies | e 2,800,994 | ..o 3,054,498 | ..o 2,799,759 | oo 2,800,000

U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens

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........... ...29,920,202 | ... ..32,077,157 | ... ...30,429,188 | ... ...29,713,985
Industrial and Miscellaneous, 8. United States .326,189,585 .3563,912,181 .332,938,145 .315,074,470
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada....

and Hybrid Securities (Unaffiliated) 10. Other CouNtries..........occovveveene | eovveereriisereeeceseses e eteteeresersses s sssssssesenssntenns | eresssesesissesesessessesssnssnens | arsessesesistesess s s assesnsneas

11. Totals......ccoocoe. .326,189,585 .353,912,181
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 375,195,523 | ...oovvirieinenns 404,989,905 | ...oovivriciis 382,479,921 | oo, 363,876,750
PREFERRED STOCKS 14, United StAteS......c...rvveriieeees [ cevirerieeeineeieressereesineens | v 3344 |
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOalS. e | v {0 O 3344 | 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | coooocvvverieriiciiiciiennnns { 3344 | o, 0
COMMON STOCKS 20. United States........ccvevevererernes | woeerveerinceineeinenes 1,678,940 | oo 1,678,940 | .oovvevreerecens 1,685,330
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23, TOtalS....oocverrirererieesresererennes | v 1,678,940 | .o, 1,678,940 | .o, 1,685,330
Parent, Subsidiaries and Affiliates 24, TotalS.....cocvorieiiereresceiiieins | e 3,694,098 | ..o 3,694,098 | ..o 122,511
25. Total Common Stocks.....c... | c.ovcercrrneriennnes 5,373,038 | oo 5,373,038 | .oooverririinciinn: 1,807,841
26. Total StockS.....uummmessmssmnenss | coviriiisiiiiiiis 5,373,038 | .oooieinincis 5,376,382 | oo 1,807,841
27. Total Bonds and Stocks...... | ....ccccouevuenec 380,568,561 | .....vouvrevnenn: 410,366,287 | cooovvrerrriine 384,287,762

S104
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Annual Statement for the year 2019 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA
SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total 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

......................... 55
......................... 0.0
......................... 0.0

......................... 4.8
......................... 0.0
......................... 0.0

1,680,232

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

A7 TOMAIS oo | erenrnn s [V I (0 {0 I 0 | o 0 [ DS S [P [V 0.0 | i [V [ (O I 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

BT NAIC Tttt esnenen | seeenntensnnens 562,362 |...ovurrnnn 1,549,853 |...ccovveneen. 7,577,661 | ... 19,075,271 | .ovvveenn 1,155,055 | .......... ) 0.9, SO D 29,920,202 | ..ovovrrrirrirririenns 79 | 36,030,129 | ..o 101 | 29,920,202 | ..ovvvreererieieeinieenns

................. 249,717
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Annual Statement for the year 2019 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total 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)
2,009,925 36,235,443 39,867,844 150,648,022 160,958,497
28,599,908 |.. 55,217,343 | .. .139,738,162 |... 154,933,982 |....
..95,332 |.. ...1,631,409 | .. 8,861,714 |...
1,347,244
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S D, N SRR o ) [FSSTOTORORRRURTON | I DTSR 0.0 [ [V [ [V P 0
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.

10.7

Totals




Annual Statement for the year 2019 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total 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
7,518,764 |............. 23,613,442 |............. 44,313,104 85,565,723 53,899,879 214,910,911 . 214,910,911
2,131,076 |............ 23,936,037 |.....cco..... 28,599,908 45,049,618 55,217,343 154,933,982 . 154,933,982

199,965 |.... 4,284,365 | ... ..95,332 |.. .3,320,332 |... 0. ..9,531,403 | .. B XXX . XXX ..9,531,403

L0
73,008,344 |..

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

12. Total Bonds Prior Year

............... 6,026,814 |.............19,003,036 |.............48,430,460 206,758,542 . 206,758,542
2,107,270 |.... .30,899,832 22,037,153 |.. . . XXX... . 139,987,879 .39.2 |, ..139,987,879 |..

458,386 |.. . . XXX... . .25 |. .8,861,714 | ..
.306,683

.53,436,455 |..... 71,232,681

L0IS

12.8 Line 12.7 as a % of Col. 9. 2.3 ....15.0 ...20.0
13. Total Publicly Traded Bonds
7,518,764 |............ 23,613,442 |............. 44,313,104 | ............. 85,565,723 |....ccc...... 53,899,879 | ..o [ e 214,910,911 | oo 56.5 | ..coceene 206,758,542 | ..o 57.9 | 214,910,911
2,131,076 |........c.... 23,936,037 |...ccoene. 28,599,908 |............. 45,049,618 |............. 55,217,343 | ..o | e 154,933,982 | ..ovvvvreinne 8 139,987,879 | oo 39.2 | e 154,933,982
199,965 |.... 4,284,365 | ... ..95,332 |.. 13,320,332 | ... . ..9,531,403 . ...8,861,714 .25 . .9,531,403 |..
............... 1,347,244 | ... N R
13,7 TOAIS. .ot nseees | sereseenneeens 9,849,805 |............. 52,327,951 |.............73,008,345 | ...........134,207,269 |...........110,748,630 | .......coeccorurervrenn0 [ ... 380,141,999 | ... 1000 e
13.8 Line 13.7 as a % of Col. 7..... ..2.6 138 | 192 383 | 29T | 0.0 | 1000 | XXX [ b XXX e
13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.........occvvvvevee | coveeeeieieiecccc 28 | v 138 | v 19.2 | 353 | 290 | 00 1000 [ XXX el XX XK
14, Total Privately Placed Bonds

14.8 Line 14.7 as a % of Col. 7..... .0.
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........ccccoeeveer | cevvrvrveviiiiniennnn0.0 | il 0.0

......................... 00 | .00

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

(b) Includes $.. 0 current year of bonds with Z designations and $. .0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(¢) 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.

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....4,946,477; NAIC2§.......... 0; NAIC3S...... 0; NAIC4S........ 0; NAIC5S.......... 0; NAIC6S.......... 0.
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Annual Statement for the year 2019 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

SCHEDULE D - PART 1A - SECTION 2

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

Maturity Distribution of All Bonds Owned December 31
1 2

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

1.01

1.02

U.S. Governments

Issuer Obligations..........ccccccevievriernnnne.
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....

.............. 4,946,477

...4,946,477
.16,136,790

.............. 3,943,679
113,159,739

.............. 4,946,477

16,136,790 |.

3.05

4.01
4.02
4.03
4.04
4.05

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

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

5.01
5.02
5.03

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

.............. 1,549,853

..1,577,661

............ 19,075,271

.............. 1,155,055

29,920

,202

36,279,846

29,920,202

601

6.02
6.03
6.04
6.05

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

............ 48,298,920

64,930,684 |.......... 1

1,902,420

............ 96,716,595

326,189

,585

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

.......... 326,189,585

64,930,684 |......... 11

1,902,420

............ 96,716,595

7.01

7.02
7.03
7.04
7.05

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

801

8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Affiliated Bank Loans - Issued




Annual Statement for the year 2019 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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
1 Year
Distribution by Type or Less

2
Over 1 Year
Through 5 Years

3

Over 5 Years
Through 10 Years

4

Over 10 Years
Through 20 Years

5
Over 20
Years

7
Total
Current Year

8
Column7 asa
% of Line 11.08

9
Total from Column
7 Prior Year

10

% from Col. 8
Prior Year

12
Total
Privately Placed

9.01

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

10.01
10.02
10.03

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

11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

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

............ 50,748,373

1,579,577

132,527,037
.1,680,232 | ...

97,871,650
12,876,980

364,005,210
.16,136,790

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

60IS

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

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

78,763,436
11,385,548

Ling 12.08. @58 % OF €Ol ...t ssensissienes | evessessnsssseneesneas 2.3

8134084 |.

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds
ISSUET OBlIGAtIONS........vviviricici et ens | oreeeseneenns 9,849,805
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities
SVO Identified FUNAS.........ccccerireieiieieiee e
Affiliated Bank Loans.....
Unaffiliated Bank Loans.

............ 50,748,373
.............. 1,579,577

132,527,037
1,680,232

97,871,650
12,876,980

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

.73,008,345 |.

...19.2

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

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

Affiliated Bank Loans.
Unaffiliated Bank Loans.

Line 14.08 as a % of Col. 7...
Line 14.08 as a % of Line 11.08, Col.
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Annual Statement for the year 2019 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

Total

2

Bonds

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Subsidiaries
and Affiliates

10.

1.

12.

. Deduct consideration received on disposals

. Book/adjusted carrying value, December 31 Of Prior YEAI...........c.cevevvieieiciieiesesecsse e

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

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

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

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

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

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

. Deduct current year's other-than-temporary impairment reCognized............cccouiueriirniennienseeesesseeeenns

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

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

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

................................................ 6,937,631

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

................................................ 6,937,631




Annual Statement for the year 2019 ofthe FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANAI

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Pt. 2 Verification
NONE

SI11, SI12, SI13, S114, SI15
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Annual Statement for the year 2019 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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
OFFICE SPACE & LAND........otviuiiiiniiierierissesseissiisesiesesesessssssssssesssessssessenienns | cosesienes INDEPENDENCE .| 01/01/1987.| 01/05/2011. 867,285 | ... | e 349,814 532,800 58,960 | ..ooverrerieiirinnrienis | e | e (58,960)
LEASEHOLD IMPROVEMENTS .. | INDEPENDENCE.. . | VARIOUS... | 01/05/2011. 353,228 | oo | e .0
DOUGHBOY MEMORIAL PLAZA ...... .. | MIDDLETOWN 12/31/2014. | 12/31/2014. 190,813 [ | e 223,272 216,521 L0
0299999. Properties Occupied by the Reporting Entity - Administrative..........cocoooovrinininines v 1,411,326 0. 573,086 | ..o 749,321 58,960 0 (| (58,960)
0399999. Total - Properties Occupied by the Reporting Entity.........coouiiiiiisinisniniiniisiinins e 1,411,326 0 ... 573,086 | ...ooriins 749,321 58,960 0 { ] (58,960)
Properties Held for the Production of Income
ROCKSIDE BLDG LEASED UNITS.......oooiiiiiniiniirninississeissssssssssnesseenas | ........... | INDEPENDENCE............... |OHIO. | 01/01/1987. | 01/05/2011. 1,517,425 | oo [ 357,633 | oo 1,067,200 20 e | 324,859 202,154
0499999. Total - Properties Held for the Production of Income. 1,517,425 0 ... 357,633 .1,067,200 0 0 0 20 |0 | 324,859 202,154
0699999. TOAIS........vvvererrerrrrereirerieerieeiess e sssessensenes 2,928,751 0. 930,719 1,816,521 58,960 0 (V] [ (58,960) | .....ovvrereerrrireriren0 [ e 324,859 290,473
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Annual Statement for the year 2019 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

SCHEDULE A - PART 2

Description of Property

Location

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

2

City

3

State

Date
Acquired

Name of Vendor

Actual Cost at
Time of Acquisition

Amount of
Encumbrances

Book/Adjusted Carrying
Value Less Encumbrances

Additional Investment Made
After Acquisition

NONE




€03

Annual Statement for the year 2019 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

SCHEDULE A - PART 3

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

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain Total Gain Interest Repairs and
Disposal and Changes in| Encumbrances Year's Impairment Change in inB./A.C.V. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances| (11-9-10) B./A.C. V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred
Property Disposed
LAND ESTATES.. MIDDLETOWN. PA... | 11/01/2019. | DHK HARRISBURG LLC .... 35,102 0 35,102 ..241,793 .206,691
PRINTERY BUILDING & LAND... ....|MIDDLETOWN......... PA... | 11/01/2019. | DHK HARRISBURG LLC ........cccvvvimrricrirnins | o 1,328,851 | ..ovvvvvvvrnrivens [ ererrernen 3,000 | i v | e | e 0 | oo | s 3,000 |............20,665 ..17,665
LAND DEVELOPEMENT . |MIDDLETOWN......... PA... | 11/01/2019. | DHK HARRISBURG LLC 471,000 | oo | 70,000 | o [ s [ | e [V OO N 470,090 | ....... 3,238,117 2,768,027 | ....... 2,768,027
LAND IMPROVEMENT ESTATES.. MIDDLETOWN. PA... | 11/01/2019. | DHK HARRISBURG LLC .... 298,374 (3,917) 86,515 ..595,940 .509,425 .509,425
ESTATE BUILDINGS ... |MIDDLETOWN......... PA... | 11/01/2019. | DHK HARRISBURG LLC .... 64,562 0 0 [T DU IO 0
LAND - MIDDLETOWN........ccooiiiiiininniiniinnicciiees MIDDLETOWN......... PA... | 11/01/2019. | DHK HARRISBURG LLC ........cccccocvenniniiiinns | 200000 562,675 | i | o, 562,675 0 562,675 | ....... 3,988,472 | ..o | . 3,425,797 | ... 3,425,797
0199999. Total - Property Disposed 1,161,299 (3.917) 0 1,157,382 8,084,987 ..6,927,605 ..6,927,605
0399999, TOtalS.........oooeriiririciriiniienc 1,161,299 (3,917) 0 1,167,382 | ....... 8,084,987 6,927,605 | ...... 6,927,605
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Annual Statement for the year 2019 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 11 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
Mortgages in Good Standing - Residential Mortgages - Insured or Guaranteed
988t | s E@St MIlISDOTO. ...ttt [V 08/01/1996. | ....coovvvrnees 850 [ v neB,978 | e [ | e | et | et | e 81,000 | 08/01/1996
1023, | s Canfield. ..o OH......... 06/01/1992. 8.50 .103,300 |06/01/1992
0299999. Total - Mortgages in Good Standing - Residential Mortgages - Insured or Guaranteed 0 0 .184,300 XXX
Mortgages in Good Standing - Commercial Mortgages - Insured or Guaranteed
e [ AKION. ot [OH..ooo [ S 09/01/2019. 3.50 77,094 300,000 | 08/15/2019
0499999. Total - Mortgages in Good Standing - Commercial Mortgages - Insured or Guaranteed............cccooeeninnsninseissces 77,094 0 0 .300,000 XXX
0899999. Total - Mortgages in GO0 SEANAING. ...........cruevriireeeiieieieeieite ettt ettt bs st eas s st en s st ansesesansensessnesnnas 98,970 0 0 484,300 XXX
3399999. Totals. 98,970 0 0 484,300 XXX
General Interrogatory:
1. Mortgages in good standing §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
2. Restructured mortgages §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §$.......... 0 interest due and unpaid.
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Annual Statement for the year 2019 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

Location

4 5 6 7

Loan Number

Rate of Interest

Loan Type Date Acquired Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

Mortgages in Good Standing - Commercial Mortgages - Insured or Guaranteed

1046 . IAkron .............................. OH....... 09/01/2019.....oocoverrriens | covrranee 3.50 80,000 300,000
0499999. Total - Mortgages in Good Standing - Commercial Mortgages - INSUrEd OF GUAANEEEA...................rriiirri e iine et 80,000 300,000
0899999. Total - Mortgages in Good Standing 80,000 300,000
3399999, Totals........coovrvvveierriirssenriieersieieeesineens 80,000 300,000
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Annual Statement for the year 2019 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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
0988......oevierirrereriiriineriens East Millsboro 08/01/1996. | VARIOUS... A2,7117 0 6,978 5,740 0
1023, Canfield 06/01/1992. | VARIOUS... 18,412 0 ....14,898 3,514 0
1039, Middletown 01/01/1995. | VARIOUS... 340,128 0 [ e s | e 340,128 0
1046. Akron 09/10/2019. | VARIOUS... 0 ...77,094 2,906 0
0299999. Total - Mortgages With Partial REPayMENtS.........cciiiiiiiieniiicis s 371,257 0 0 0 98,970 [ i 352,288 0 0
0599999,  TOtAl MOMGAGES. ........vvveerrrercirieeeiieeieeieeeseeiesssee st enesesiessies nesinessness s aeessessssssnessenes 371,257 (U TSRO | I POPORORPRRRRTOPON | I VOO 0 0 0 298,970 | .o 352,288 | ..o 0 0 0
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Annual Statement for the year 2019 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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
Non-Registered Private Funds with Underlying Assets Having the Characteristics of Bonds - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
000000 00 0 |UBSHEDGE FUNDS.......cccoouoiummmmmmeemrimnminensensnnes | cneeis CLEVELAND............ OH..... UBS FINANCIAL SERVICES GROUP..........ccoccrururnr 1FE...... 12/01/2012] ....... 13 | s 4,978,906 | ........... 5,350,804 | ........ 5,350,804 | ... 834,917 | oo [ e [ e | s | e AT464 | ..o | e 0.100
000000 00 O |MAIWEALTH DIVIDEND STRATEGY FUND . | CLEVELAND.. .. |OH..... MAI WEALTH ADVISORS LLC . 01/31/2013] ......... 5 ..1,000,000 1,441,137 1441137 | 1i203,381 | oo e [ [ e | | e | o 0.170
000000 00 0 |CLUTTERBUCK SPECIAL SITUATION FUND... . | CLEVELAND.. .. |OH..... CLUTTERBUCK CAP MANAGEMENT LLC.. .. |1FE...... 08/31/2013] ....... 1 1........1,000,000 | ...........1,250,741 1,250,741 e [ |, | | s | o 0.100
0999999. Total - Non-Registered Private Funds with Underlying Assets Having the Characteristics of Bonds - NAIC Designation Not Assigned by the SVO - Unaffiliated......... reeeeeererenienenes | eveeerennd 6,978,906 | ........... 8,042,682 | ......... 8,042,682 625,909 0 o0 0 el | 47 464 XXX
4899999. Subtotal - Unaffiliated ..8,042,682 8,042,682 625,909 0 47,464 XXX
5099999. Totals. ..8,042,682 8,042,682 625,909 0 AT ,464 XXX




803

Annual Statement for the year 2019 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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

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

CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership
092992  C6 1 |UBS-BLACKSTONE ALTERNATIVE ALPHA FUND CLEVELAND 1FE 13 17,550 | 1o | oeeeseesseeisessessisesssssenes | aerineia 0.001
00085C  AE 1 |UBS - ACAP STRATEGIC FUND CLEVELAND 1FE 13 60,889 0.001
UBS - ALPHAKEY'S MILLENNIUM FUND........coovosiinriisninnnies CLEVELAND 1FE 13 | s 128,279 | oo | seressssisssnisssnssens s | srsensened 0.001

0999999. Total - Non-Registered Private Funds with Underlying Assets Having Characteristics of Bonds - NAIC Designation Not ASSIGNed by SVO = UNGFflIBEEG. .......iuiriiiiiiiiieiisiissiisiiais aoitiessssesssess st ee st e28 8844810888818ttt ensensenes | oesrensssssanssssnssac 206,718 XXX

4899999, SUDTOIAL = UNAFAIIIEA. ...ttt stttk E 18848 E 84808 1EE 10814 HEeLE14EE8 4R R 4R R HEEE L8 HEEE 4L L 4L R84 EE o8 1R 814848 HEEE LR 1R EHEEE4EE8 1A E1eE  £EEfoEEE 1R L LR LR L AR £ E 4L LA E 8RR SR E L8 1 HEE 84 EEf£EE £ EE L EE 8L LA LRkttt | nnnb bt 206,718 XXX

5009999, TOAIS..........ouuiiiiiiiiiiiiici bbbk et ShieLes L es e E skt ebees | LeLieees e | erieeses s 206,718 XXX
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Annual Statement for the year 2019 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA
SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

CUSIP Identification

Name or Description

Location
3 4
City State

Showing Other Long-Term Invested
5 6 7

Name of Purchaser or Nature
of Disposal

Date
Originally
Acquired

Disposal
Date

8

Book/Adjusted
Carrying Value
Less
Encumbrances,
Prior Year

Change in Book/Adjusted Carrying Value

9

Unrealized
Valuation
Increase

(Decrease)

10

1

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

or

Temporary

(Amortization) |  Impairment
| Accretion | Recognized

12

Capitalized
Deferred
Interest and
Other

13

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

14

Total Foreign
Exchange
Change in
BJ/A.CV

Book/Adjusted
Carrying Value
Less
Encumbrances
on Disposal

Consideration

Foreign
Exchange Gain
(Loss) on
Disposal

Realized Gain
(Loss) on
Disposal

Total Gain
(Loss) on
Disposal

20

Investment
Income

NONE
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Annual Statement for the year 2019 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

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

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Residential Mortgage-Backed Securities
312906 2P 4 |FHLMC REMIC SERIES 1136-H......ccooviviriieiiriicieniisiienssssiensssiessensssins | sevees 53 |...102.112 55 | v 54 | s 37 | e [ e | | 6.000 08/12/1993. | 09/15/2021.
3136A8 P9 5 |[FNMA CMO PAC 2012-108 SP INV FLT... .319,449 334,883 334,622 16 ..r.4.968 09/28/2012. | 10/25/2042.
3136A8 TU 4 |FNMA CMO PAC 2012-99 GC......ccovouivirririiiniisiiesissiciineissiissiesisssssias | ceveees 119,305 119,305 | cvoveeererrerrienines [ v | e | | v 3.000 04/15/2013. | 06/25/2042.
3136A9 HB 7 [FNMA CMO 2012-111 HS INV FLT..ooiiririeiriniriseriereceieniseisesiesssensenens | eveens ....107,596 105,995 100 | oveoeeereriens [ e [ e 2.500 10/23/2012. | 10/25/2042.
3136A9 PC 6 |FNMA CMO 2012-128 HS INV FLT. 699,686 699,686 (112) 5.672 11/20/2012. | 11/25/2042.
3136AA  6G 5 |FNMA CMO 2012-151 SBINV FLT....cviiiieiiiieieriseiesrsisssiessssseisesssssnesens | seveees 324,249 321,037 139 5.697 ..8,171 | 02/19/2013. | 01/25/2043.
3136AA BP9 | FNMA CMO 2012-131 BS......voueerirrieeieeieiseeisssiesiessseessssssssessesssesenns | woeees . 388,607 386,034 154 | oo [ e [ 5.148 .10,166 | 01/23/2013. | 12/25/2042.
3136AB AK 9 |FNMA CMO 2012-150 CS INV FLT...oovtrirririieriisinniseissineiensssisesenissisnnnns | vevvene | oo | eevveerenins | woeees 1FE| .. 421,130 421,657 421,394 16 | v [ e [ 5.683 .10,930 | 12/20/2012. | 01/25/2043.
3136AC  AF 8 | FNMA CMO 2013-10 HS INV FLT...c..ovvuerinrierierinriserissinssseniesesssessninenes | ovenen | oo | vevenneiens | cvves TFE| oo 432,568 439,155 435,713 197 | e [ [ 5.151 01/30/2013. | 02/25/2043.
3136AD  BP 3 | FNMA CMO 2013-23 TS....oouceerererseresesiessieesieessssessssssssssssessssssssssssssessens | ennses | oo | eevvvesriens | eviene 1FE ..465,797 ....469,909 489,909 | ..vvvcireirrrineries | v | e | e | e 5.851 02/27/2013. | 03/25/2043.
3137AQ  Z7 6 [FHLMC CMO 4064 TS INV FLT.....cvvoiriiriierinrinerienirnrisesisssiensenesssessssnnses | vevenee | oo | evvensrnens | e 1FE| .. ..140,854 |...103.987 ...139,115 139,207 (B4) [ oo | e | e 6.717 ..5,220 | 02/20/2013. | 06/15/2042.
3137AR  CX 2 | FHLMC CMO 4061 SLINV FLT ...ouviurrrerierireereesnniserieniessseessnisssssensessns | vvene | oo | veverseeiene | evvne 1 =5 347,731 |..1103.499 | ..o 351,979 | oo 340,079 340,079 [ oo | evrrnerieeineeeens | e | e | e 6.630 10,202 | 08/30/2012. | 06/15/2042.
3137AU SR 1 |FHR CMO 4114 YS INV..couiiiiiiieiceineisensisiseeessssiessssssssssssssssssssensenes | neviens | oo | evvveerenins | voeees 1FE 378,091 [....94.824 | ... 358,297 | oo 377,855 377,868 (A) | eveerrenriernns | e | e 5.007 10/31/2012. | 10/15/2042.
3137AU  TY 5 |FHR CMO 4117 SCINV FLT....viiriiiriricireriesisenieniesessesssssesssssessessssessnns | evenen | oo | vevesneiens | cvvene 1FE| .. 314,710 {...106.161 | .................322,396 | ....... 303,686 303,641 3 | s [ s [ 8.834 10/31/2012. | 10/15/2042.
3137AV. DC 8 | FHLMC CMO 4120 HS INV FLT....coooiiiirierineineisnrineissesieeiseessssisssssssenenes | vnnee | ae | veversenens | evvene 1FE| oo 484,516 |....96.738 | .....cc.........469,298 | ..cooorriinnecns 485,123 484,787 A7 | s [ e [ e 5.089 12/20/2012. | 10/15/2042.
3137AY  RP 8 |FHLMC CMO PAC 4165 KAT4........ooooeieiireieineiisinsiserssissiesssissssssssssssssssenss | veviene | oo | wvsvrenins | oeees 1FE ..140,818 |...105.627 ....139,770 139,770 | oo [ [ | v | s 3.500 02/27/2013. | 02/15/2043.
3137B4 GG 5 |FHLMC CMO 4238 YS INV FLT.....coeiivrirrrireerseinsessersenssssessesssssssnsssssnsenne | vevenne | oo | eevessrnens | ovens 1FE]| .. .135,125 {...107.135 | .... ....135,464 135,464 ...11.200 08/30/2013. | 12/15/2040.
3137BH KR 7 | FREDDIE MAC 4461 JAMTGE............cooomiriiriiniinsineiienississsssssisesssesssnesenns | vnnie | oo | veverenenns | evvns 1FE| oo 1,579,541 {...101.622 | .......c...... 1,581,561 | .oovvvernes 1,556,317 | covvverenne 1,579,547 | oo | ervrereninsissinniiens | cervsiinseniennnes | e | e 3.500 08/22/2019. | 08/31/2021.
3137BQ LI 4 [FREDDIE MAC.......ociiiiceiirineeieiiesiiesiesisseesssssssienssenssssssssssssssssssessnes | sevenne | oo | eoveverinens | vovene 1FE ..883,399 |..... 98.542 .856,073 872,202 (517) | cevereererineriens [ ereerreninreserirenns [ e 4.500 06/16/2016. | 05/15/2033.
31395W  JS 7 | FHLMC CMO 3005 SW INV FLT....coiiiiiriireirieierenisciesinsrensssiensssseeennsiene. | eevene [ | veveverinnes | coveee 1FE ...22,877 |..123.444 ...25,909 21,959 (181) | cevereereerreireees [ v [ e 0.122 09/17/2009. | 07/15/2035.
31396Q W5 4 | FNMA CMO 2009-66 SL INV FLT......covvimiriiririreiriisirnerireniseessssisssisessenes | eoenes ...152.700 24,552 (189) | eveveevvrieriiens [ e [ s 7.149 05/31/2012. | 09/25/2039.
31397N UG 8 | FNMA CMO 2009-19 TD.....oourermremersmersnereseessesssssssesssessssessessssssssssesssssssensans | sevees 112502 | ... 257,007 | . 229,566 (558) | everneernrinernens [ erreerenineinnenienes [ e 5.000 03/25/2010. | 08/25/2036.
31397S  WH 3 [FNMA CMO 2011-40 SB INV FLT....coviiiriirierineirersisiesiersnsssiensesssseensnees | coenes L1863 | e 5,978 | 5,042 | 5,049 (172 SRR IUSURTORTIRIIRN BV 9.589 10/17/2011. | 11/25/2040.
313970  S9 1 |FNMA CMO 2011-66 DS INV FLT......courimiremrrrerierieensenisessssessesessenssssnns | cevees ...146.503 28,764 (116) ...11.885 08/24/2012. | 10/25/2040.
31398R AP 0 |FNMA CMO 2010-43 UQ.......cooniiiiiiiiiciiriiisiissiesiesiseississsissiesissises | cviis ...116.658 108,121 1,077 [ | e | s 5.500 04/06/2010. | 05/25/2040.
36202E V9 7 | GNMA CMO 2 MIM 4240.........ccoomvviiriririirerinniiesiesisssiiesssssiessesesssssssienns | eveens ...109.164 29,931 (B18) | eveveevrrieriiens [ e [ 6.500 06/08/2011. | 09/20/2038.
38373M B8 2 | GNMA CMO PAC 2007-16 PS INV FLT. ...148.744 52,786 24 | o [ s [ e 3.910 07/27/2012. | 04/20/2037.
38374U BP 5 | GNMA CMO 2009-32 AB. ..106.414 81,551 ......4.000 07/06/2012. | 05/16/2039.
38374U CJ 8 |GNMA CMO PAC 2009-32 AP.......coevureriririrmeriesesssessesssssssessessessssssssssses | sevees ...105.038 80,459 [ oo [ e | e | e | e 4.000 07/09/2012. | 05/16/2039.
38375Y  NF 5 | GNMA CMO PAC 2008-79 CS........oovviririiriiniiiesiesissiiessissiisesiesesssssssienns | coveees ....93,919 |...106.927 93,228 (274) | vevoveveeeeneienns e [ 6.614 06/28/2011. | 06/20/2035.
38376G  5R 7 | GOVERNMENT NATL MTG ASSN... ..501,080 |..... 99.799 . 501,629 501,080 2.337 10/24/2019. | 10/16/2040.
38376V R9 0 | GNMA CMO PAC-2 2010-19 GW.....vourerrirrireeiseiseisesiesissessssissssessesssesenns | seeenns ....80,814 1..116.800 | ...ocoereeeeern 92,201 | i 78,939 80,175 (135) | cevereererrneinens [ eneeremineiserienes [ e 4.750 09/03/2010. | 02/20/2040.
38377L  PX 0 | GNMA CMO 2010-128 CY ...106.250 193,999 15 | e [ [ 4.000 11/02/2010. | 08/20/2039.
38377N AA 2 | GNMA CMO PAC-2 2010-143 CM ...109.810 .20 .....4.000 01/26/2011. | 11/16/2040.
38377N  G7 3 |GNMA CMO 2010-157 SH ..108.617 168,942 (995) | evvvnevrrinriiens [ [ 9.508 12/20/2011. | 12/20/2040.
38377T DF 5 |GNMACMO 2011-13CD ...106.371 30,985 7 4.522 01/28/2011. | 01/16/2041.
38378D X2 6 |GNMA CMO 2012-32 GS INV FLT. ...101.166 71,327 ...8.714 03/21/2013. | 04/16/2041.
38378E  PZ 0 |[GNMA CMO 2012-69 HA......... ..103.427 48,562 5 | oo [ [ 3.500 05/31/2012. | 05/16/2042.
38378F S92 | GNMA CMO 2013-18 CB......cccovrvrrrrerireerscrrssinerseniesesseessssissnssssessssesssssins | svvvees | oo | vevvnernnee | o IFE | 1,330,094 | ... 88.355 | ..o 1,213,114 | 1,373,000 | e 1,347,484 1,204 | oo | e | e 2.500 04/23/2013. | 02/20/2043.
38378F SB 7 |GNMA CMO 2013-5 MA.......cvmiiiieinricierineieennneisnineienssisesesssisessessenssnins | eonenee | oo [rvvrineonens | oo TFE | i 134,109 | o 97.297 137,786 38 [ s | e [ 2.000 01/30/2013. | 07/20/2042.
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Annual Statement for the year 2019 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
383786  SG 4 |GNMA CMO PAC-2 2012-143 DE 198,675 |..... 94.402 | cooovrervrrrns 189,149 | ....... 200,365 200,365 [ ..oovvenrirerirneerinins | errrnenierieeenns | e | e | v 2.000 |...... 2.017 |MON... | coooveeern329 | i 4,007 | 04/26/2013. | 12/20/2042.
38378G  TC 2 |GNMA CMO PAC 2012-143 ED ..199,050 |..... 85.287 173,008 | ....... 202,854 201,366 B7 | e | e [ e 2.000 MON... ..4,057 | 12/27/2012. | 12/20/2042.
38378H L8 7 |GNMA CMO 2012-128 HK.......cecoervrerrricercrienrinenienisseessenssssssensensssessssens | sevinee | oo [ eovneevnnes | coned TFE | it 638,767 | ..o 87.762 .566,973 646,035 .....2.000 MON... .12,921 | 10/30/2012. | 09/16/2042.
38378  R7 9 | GNMA CMO PAC-2 2013-41 KE........coovieiieririinicsnicciieniscieneississsiissiennns [ eovenns | oo | enniennins | e IFE | i 412,341 | 98.950 408,508 (A1) ] e [ | e 3.000 MON... .12,255 | 04/23/2013. | 10/20/2042.
38378J T4 4 | GNMA CMO 2013-41 CB....covvorvirrercereinerierierineessseissnssensesssssssenssssseninens | sovieee | oo [eonseevenns | cond TFE | i 476,554 | ... 84.588 483,525 Y A TR IVRTRTRRIIR IV 2.500 MON... .12,298 | 04/23/2013. | 03/20/2043.
38378M ST 3 | GNMA CMO 2013-51 SC INV FLT....ooivierireirreineinerieriseessensseisensesssessnennns [ eoneeen | oo | cenevvneins | eeendIFE | .. 386,185 | ... 95.249 388,567 83 ......4.000 MON... ,513 | 04/22/2013. | 04/20/2043.
38378M  TU 9 |GNMACMO 2013-51 C 175,664 |..... 96.078 ....780,834 778,621 98 | e | e [ e 2.500 MON... . .19,521 | 04/11/2013. | 04/20/2043.
38380T  B7 0 | GOVERNMENT NATIONAL MORT GNR 2017-107 T....oivvniiiinnrnnrrsnesersssnisnns | coeeens ..2,027,188 |..... 99.428 2,000,000 2,027,188 | coovevieiiererieriens | eenrsniieriisiisnisns | eevenisiessniienns | eonnsisisnnnsssanens | arees 3.000 MON... [ oo 4,932 | v, 15,000 | 09/27/2019. | 01/20/2047.
0299999. U.S. Government - Residential Mortgage-Backed Securities . .16,162,890 XXX | ............15,790,037 ..16,141,484 | ........... 16,136,790 [ ..ooovviiininns (139) 0 0 XXX XXX ... 401,474 XXX XXX
0599999.  Total - U.S. GOVEIMMENE. ...couivesiiesiisiieeieiiesesissessenss sttt | deoeniones 16,162,890 XXX | s 15,790,037 | oo 16,141,484 | ........... 16,136,790 [ ..o (139) 0 0 XXX XXX | ..........56,695 | ........ 401,474 XXX XXX
All Other Gover ts - Residential Mortgage-Backed Securities
38373V NM 8 | GNMA 2002-63 CL NU.......covvuurieirieriniiienienissisesiessiessenssssessssssssssssesses | vevenee | oo | evvensninens | ovens TFE| e 63,602 |...109.078 | ...ccvvverrrnncn 67,280 | ..ocoovrrcrirns 61,681 62,272 (248) | evevvevrrinrinens [ e [ 6.250 |...... 6.061 |MON... | .ccvrverinnee 37 | s 3,832 | 09/03/2003. | 09/20/2032.
38374T  RK 2 | GNMA CMO TAC 2009-22 JL.....ccvuireriirieisnmrnenssensssesssnssssssssnssensssssssenssssssssnes | venenne | oo | evvensrnnns | woneee TFE | i 86,338 |..104.254 | ..o 88,752 | .ooovricrinens 85,131 85,681 [VASK))] [Tl RO PR 4.000 |...... 3.944 [MON... | covvvininnne 280 | o 3,349 | 04/21/2010. | 04/20/2039.
0799999. All Other Governments - Residential Mortgage-Backed Securities.......... 149,939 XXX 156,032 ....146,811 ..147,953 (541) 0 0 XXX XXX XXX XXX XXX
1099999.  Total - All Other GOVEMMENES. ... ..uiueuireersseressiesessssesssere et 149,939 XXX 156,032 ....146,811 ..147,953 (541) 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
19668Q DD 4 |COLORADO ST BLDG EXCELLENT REV 2010 B.......ccovvvevverriernesniersninees | e 2] ... 1FE 400,000 |...100.903 400,000 | ooovrieienercirinns | e | e [ e | 6.242 |...... 6.242 |MS...... 7,319 .24,968 | 03/03/2010. | 03/15/2030.
438701 RG 1 |HONOLULU HAWAII CITY & CNTY REV [SSSTRTRRRTEN BN 2| 1FE 503,335 |...102.048 . 500,415 (831) 5.99 |...... 5.956 | JJ....... 5,031 .29,980 | 11/09/2010. | 07/01/2030.
452024  HH 8 |ILLINOIS MUN ELEC AGY PWR SUPPLY REV.......cccoermiirirnrireenerinnnerennninns | vovenee | oo [rvvsivinns | e TFE]| i 501,580 |...135.631 | .................678,155 | ....... 500,000 500,978 (G5 ) SRR INRORRINN IV 7.288 ... 7.265 |FA...o| oo 15175 | .o 36,440 | 11/24/2010. | 02/01/2035.
651333 DR 4 |NEWFOUNDLAND - PROV OF = USD.....ccovvuirimrrreninerneeiserseriensneeseninsenss | eevneee | | veverererens | vevens 1FE ..99,800 |...117.620 | ..cocoerieeen 117,620 | o 100,000 99,985 B | e [ s [ 8.650 |...... 8.667 |AO...... 11/04/1992. | 10/22/2022.
669827 DP9 |NOVA SCOTIA - PROVINCE OF USS........cocoomiirimrineiseiinniissiiesesensssenenes | evneee | [ eoveriveeens | vevens 1FE 196,694 [..114.957 | .................229.914 | ... 200,000 199,744 103 | oo [ s [ e 8.250 |...... 8.389 | JJ....... 10/16/1992. | 07/30/2022.
669827 DP9 |NOVA SCOTIA - PROVINCE OF USS.......ooovvimmmrirrrenereinnninsessssssensnssnes | wvveee | oo | vevevereenns | evvene TFE| oo 98,350 |...114.957 | ccoovrverrenn 114,957 | (i 100,000 99,872 £ 1 STPUPRORPOPPONOORN IUUOPORPORRRTOROTOR DO 8.250 |...... 8.388 | JJ....... 11/04/1992. | 07/30/2022.
691021 KU 2 |OWENSBOROKY ELEC LT & PWR REV.......ccccnvvenirierineerieiseeisssineriesinenes | voveees 2| 1FE 500,000 |...100.000 | ......cc.ce.....500,000 | cooovvrrrinncs 500,000 500,000 [ .ooovverrererireerenins | rrrrerierineennenns | orerseniesenenes | e | aeen 5.380 |...... 5.380 | JJ....... 11/05/2010. | 01/01/2024.
691021 KV 0 |OWENSBORO ELECTRIC......ouuiiriiriiiirinisseenssssseesssssssssssssnssssssensssssnsenses | svsnes 2] ... 1FE 500,000 |...100.000 | .................500,000 | ....... 500,000 | ... 500,000 [ [ [ [ [ 5.580 |...... 5.580 |JJ....... 11/05/2010. | 01/01/2025.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............cccooveeenneas 2,799,759 XXX | 3,054,498 | ... 2,800,000 | ............. 2,800,994 | ..o (736) 0 0 XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)............ueuieirniniisieierississssssseeenenes . 2,799,759 XXX ] 3,054,498 | i 2,800,000 | ....ccoonens 2,800,994 | ..o (736) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligation
027650 DC 5 |AMERICAN MUN PWR-OHIO INC REV......ccoseumriiniinerierieeirneesssiseissesiiesens | eeveene | o [ evererenens | vevens 1FE| oo 510,305 |...131.991 505,593 (4B3) | oveveererineinens [ e [ 6.424 .32,120 | 12/01/2009. | 02/15/2032.
033177 XT 8 | ANCHORAGE ALASKA ELEC UTIL REV 2009 B..... 2| 1FE 506,070 |...100.330 499,869 (1,567) ...8.077 .30,385 | 12/02/2009. | 12/01/2026.
033177 XU 5 | ANCHORAGE ALASKA ELEC UTIL REV......c.ovvuireerinerieriiniseisserieesnessennns | woreees 2| ... 1FE 454,901 |...100.349 450,000 (AL T USTRRRTRRION BPON 6.358 .28,611 | 12/03/2009. | 12/01/2029.
033717 KR 9 | ANDERSON CNTY SC SCH DIST #1.....covuiveriieienieiseirerssiseeesiseissssssensnnes | seveees 2| 1FE 511,929 |...100.556 500,236 (1,358) [ oo | e | s 5.800 .29,000 | 06/24/2010. | 03/01/2027.
04108K VM 7 | ARKANSAS ST DEV FIN AUTH REV. 2| 1FE 245,000 |...101.085 245,000 ......6.300 .15,435 | 03/03/2010. | 04/01/2030.
059231 TN 0 | BALTIMORE MD REV TAXBLE.........ccostiurrieirerieineisssisessseniesisseesssssssssnns | seeees 2| 1FE 249,625 |...102.550 249,947 106 | veveeeieriens [ erveerenireieniienes [ e 7.000 .17,500 | 12/03/2010. | 07/01/2035.
074561 LD 1 |BEAUMONT TEX WTRWKS & SWR SYS REV.......covvniermirrieirernsiseieniscinnes | veveees 2| 1FE 504,507 |...102.621 474,098 (8,148) [ oo [ vrereereriverieiniens [ 6.157 .28,938 | 10/03/2013. | 09/01/2036.
088281 CB 4 |BEXARCNTY TEX GO.. . 2| ... 1FE 408,920 |...100.228 398,939 (1,819) ......5.628 .26,512 | 09/03/2009. | 06/15/2039.
106284 DB 5 |BREA CALIF PUB FING AUTH WTR REV.......cocmiiiinieriininnieisissisersnines | vvens 2] ... 1FE 802,178 |...102.411 . 754,226 (8,453) [ .ovveerrereriries [ v [ 6.726 .50,445 | 10/22/2010. | 07/01/2036.
155888 CL 2 | CENTRAL WEBER UTAH SWR INPT DI REV......ccovimirireriirernrrierieneneeineni | ceves 2| 1FE 534,713 |...100.778 525,000 525,273 (1,641) [ oo | e | e 6.500 .34,125 | 06/23/2010. | 03/01/2035.
165329 DG 5 |CHESAPEAKE VAWTR & SWR SYSREV... 2| 1FE 500,000 |...101.892 ....500,000 500,000 .5.641 .28,205 | 04/01/2010. | 07/01/2026.
165329 DH 3 |CHESAPEAKE VAWTR & SWR SYS REV... 2| 1FE 500,000 |...101.795 | .................508,975 | ....... 500,000 500,000 5.953 .29,765 | 04/01/2010. | 07/01/2030.
165618 BX 6 | CHESTER CNTY PA SCH AUTH SCH REV......ccoviiirinirerieninceiseiseissiienes | cevi 2| 1FE 250,000 |...100.473 | ................251,183 | ....... 250,000 250,000 [ .ooocvenrirrirneerrnins | errrenierieeenns | ererensenenenns | e | aeen 5.481 .13,703 | 07/01/2010. | 04/01/2021.
165618 BY 4 |CHESTER CNTY PA SCH AUTH SCH REV......cooiiuriiiniierierinciiiseessissiienes | cev 2| 1FE 500,000 |...100.772 | ...ccccr0eern. 503,860 | .ooovonennes 500,000 500,000 6.231 .31,155 | 07/01/2010. | 04/01/2025.
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172252  H8 4 | CINCINNATI OHIO CITY SCH DIST GO.....ovvererrurrrerierireereniseesesssssssssenees | vevnee oo [ eevvneiinens [ e 1 =5 504,535 |...116.257 500,000 501,518 (280) | evereernrinernens [ erreerrenineinserienns [ e 5439 |..... 5.390 |JD....... 06/03/2010. | 06/01/2025.
19679R  NJ 5 | COLORADO WTR RES & PWR DEV REV........ccocrvvviiiriniierisineirerssissesnninnes | wovenns C 2| 1FE 502,500 |...102.549 500,000 500,436 (654) | evvvoeerrirrirens [ e [ 5.900 10/25/2010. { 09/01/2035.
210295 DF 5 |CONSOLIDATED WYO MUNICIPL ELECT PWR REV...... 2| 1FE 503,750 |...101.709 500,000 500,388 (932) ......6.704 07/12/2010. | 06/01/2030.
220245 QQ 0 |CORPUS CHRISTI TEX UTIL SYS REV..... 320,550 |...102.331 300,000 301,313 (2,626) [ ..ocvevvreerreiens [ oo [ 6.243 12/19/2013. | 07/15/2020.
220245 QQ 0 |CORPUS CHRISTI TEX UTIL SYS REV..... 282,490 |...102.331 260,000 261,050 (2,009) [ oo [ e e 6.243 03/10/2014. | 07/15/2020.
223777 CM 3 |COWLITZ CNTY WASH PUB UTIL DIST REV.. ..505,250 |...115.514 ....500,000 501,709 (302) ......5.188 . 03/17/2010. | 09/01/2025.
259226 BQ 0 |DOUGLAS CNTY NE ..225,000 |...120.958 225,000 225,000 [ ..o e | e | e | o 7.340 |...... 7.340 | JJ....... .16,515 | 12/09/2010. | 07/01/2028.
283734 MX 6 |ELPASO TXBABS B......cvvoirecrirrieeieeieeiesissssenssesessenns 250,000 |...100.000 250,000 250,000 [ .ooovenrirrireerrnins | e | e | e | aeed 6.163 |...... 6.163 |FA....... .15,408 | 09/25/2009. | 08/15/2034.
299461 NL 3 |EVANSVILLE IND SEWER WKS REV BNDS 500,000 |...127.136 500,000 500,000 [ ..o e | e | e | o 6.500 |...... 6.500 | JJ....... ceernnn32,500 | 12/01/2010. | 07/01/2031.
31200C AM 8 | FAU FIN CORP FLA CAP IMPT REV 2010A 306,750 |...102.770 300,000 300,486 (971) | ceverrerrrinrirens [ [ s 7439 ... 7.275 | ddeies | o 11,189 | 22,317 | 03/04/2010. | 07/01/2030.
317747  DQ 3 |FINDLAY OHIO CITY SCH DIST GO 500,000 |...100.230 500,000 500,000 [ ..vouevererriereninees [ e [ e [ 6.250 |...... 6.250 | JD....... .31,250 | 02/11/2010. | 12/01/2037.
34281P LD 3 |FLORIDA ST GOVERNMENTAL UTIL REV.. 507,000 |...103.353 500,000 500,750 (1,000) [ cooovvvrieerieris | e | e 6.348 |...... 6.260 |AO...... ceerenenn31,740 | 10/05/2010. | 10/01/2030.
385478 EV 0 | GRAND FORKS ND PUB S/D.......ccecvmerimrerneeirinerneisnssinensssiseessesssssnensenes. | eonneen | oo | overinerine | verend IFE | it 200,000 |...125.689 200,000 200,000 [ .ovvererererireienienes | errereriseeennninns [ e | e [ e 6.000 |...... 6.000 |FA.....| o4, 997 | e 12,000 | 12/29/2010. | 08/01/2028.
436212 EG 5 |[HOLLYWOOD FLAWTR & SWR REV. 559,980 |...100.382 500,000 (9,844) [ ..o | e | s 7198 |.... 6.427 |AO...... .35,990 | 10/21/2013. | 10/01/2039.
442331 QM 9 [HOUSTON TEX GO 01/08/09 6.29% DUE 03/01/........cvvvreverrernrrenirrerirmrinernee | veveree [ oo | eevevirnens [ e 1FE| oo 1,085,383 |...120.647 ...880,000 | .coovvveneee 1,007,649 [ ..o | e (10,531) [ 1ovvererercererins [ ervrerrneereriinines [ e 6.290 |...... 5.100 |MS...... coerenr:05,981 | 10/04/2012. | 03/01/2032.
452024  GT 3 |ILLINOIS MUN ELEC AGY PWR SUPPLY REV......cccccocvmmrimeimnrierermeinenirnninnns | vevnee [ oo | eeeneiinens [ e 1FE| oo 552,690 |...129.693 500,000 529,221 (2,898) [ ..o | e | e 6.832 |...... 6.181 |FA .| v 14,226 | oo 34,160 | 10/14/2010. | 02/01/2035.
455285  5R 3 |INDIANAPOLIS IND LOC PUB IMPT REV JSTUSTUSRUIRRRSIRORS NPTV DU IPPIRTIRIRS IOV 1FE| oo 500,000 |...120.143 500,000 500,000 [ ..oovverrierirriiniis e | e | e | 5.966 |...... 5.966 |JJ....... .29,830 | 03/04/2010. | 01/15/2030.
478718  E4 7 |JOHNSON CNTY KS UNI SCH DIST 233 A.....covvvvmrirrireersniseriesiseesensnneens | veenns 2| 1FE 501,900 |...102.380 500,000 500,235 (352) | ceverneererineinens [ e [ e 5.300 |...... 5.280 |MS...... cereer26,500 | 06/09/2010. | 09/01/2026.
485429 AU 8 |KANSAS ST DEV FIN AUTH REV......ccoiiiiiriiernierssssieniesesssienssssines | covenns 2| 1FE 450,000 |...101.159 450,000 450,000 | ..voooverririiniies | e | e | e | 6.100 |...... 6.100 |MN......| oovreennnd,512 | e 27,450 | 07/09/2010. | 05/01/2030.
489710 QC 0 |KENNEWICKWASH GO TXBL SER B........cocovvierriiieiieieereveeneseensnienins | e 2| .. 1FE 703,752 |...101.623 700,380 (912) [ e | e [ 6.173 |..... 6.140 | JD....... 43,211 | 03/18/2010. | 12/01/2030.
489890 KB 8 |KENOWA HILLS MICH PUB SCHS GO......c.oeonriiriircirieicieiineiesinsisseeniernens | coveres 2| 1FE 400,000 |...100.814 . 400,000 | ..vovrereirriineiies | eerrerieeessineis | e | e | e 6.375 |...... 6.375 |MN...... verenrn25,500 | 06/23/2010. | 05/01/2026.
491501 CX 8 |KENTUCKY ST MUN PWR AGY PWR REV.......ccovuvimririnrieiinnrienirenissenes | coveene 2| 1FE 500,000 |...102.750 500,000 500,000 [ ..oovverrirerirreiinis | evrrnerieniereieees | e | e | 6.040 |...... 6.040 |MS......| .ccoe.... 10,012 | e 30,200 | 05/05/2010. [ 09/01/2026.
498530  5U 4 |KLEIN TEX INDPT SCH DIST GO...cvvvrmvrmrireermerinerineesessseessessssssessesssssenns | seveens 2| 1FE 365,000 |...102.146 365,000 365,000 [ ..oovvvnrirrirneernnis | errerienineenenns | e | e | aee 5.760 |...... 5.760 |FA....... 8,755 .21,024 | 05/18/2010. | 08/01/2030.
542690 W4 0 |LONG ISLAND PWR AUTH N Y ELEC REV.....c.ocoviviirerneireerernsisnesniseiisnnneins | veviene | oo | evvvrenins | s TFE| i 300,000 |...103.880 300,000 300,000 [ oo e | e | e | 5.100 |...... 5.100 | MN...... 2,515 | ..........15,300 |06/03/2010. | 05/01/2021.
567609 CU 4 |MARIEMONT OHIO CITY SCH DIST GO.....cvvvrvereerrimerierirereneesssinserserienes | weveees 2| ... 1FE 366,170 |...103.939 350,000 352,185 (2,384) [ ..o | e | e 6.200 |...... 5.926 |JD...cco. | v 1,784 | ..o 21,700 |09/01/2010. | 12/01/2035.
584556 DZ 4 |UNIV OF MISS MED CTR BLDG CORP........cervruirrirrierieiiierssiseeesiseienins | cevees 2| . 1FE 460,473 |...102.035 445,000 445,994 (2,385) [ cooeveereirerenies [ e [ 6.692 |...... 6.467 | JD....... 2,448 .29,779 | 06/28/2010. | 06/01/2032.
60534Q UE 9 | MISSISSIPPI DEV BANK SPL OBLG GO......ccosvvumirierimieienirriesrinerieninennes | ovene | oo | vevenreens | evvns TFE| oo 549,163 |...119.738 580,000 571,429 1,065 | oo | e | s 5.460 05/24/2010. | 10/01/2036.
63165T BR 5 |NASSAUCNTYNY SERIGO.. 2| 1FE 501,770 |...100.319 500,000 500,000 (436) | cevvrneererrneirens [ e [ e 6.100 12/04/2009. | 10/01/2029.
64711N NN 1 |NEW MEXICO FIN AUTH REV.. 2| 1FE 250,000 |...101.423 250,000 250,000 ......6.080 .15,200 | 08/12/2010. | 06/01/2030.
64966H 4L 1 [NEW YORKN Y GO....oouiiuiriririrrireerninesiesiesieessssssesssessesssseesssssssssensnnes | sevees 2| 1FE 501,265 |...102.702 500,000 500,220 (293) | ceververerineirnens [ e [ 5.817 .29,085 | 10/12/2010. | 10/01/2031.
649660 AS 5 |NEW YORK CITY SER ..o ssssessssssssessssenens | soeees 2| 1FE 200,000 |...104.211 200,000 200,000 6.646 113,292 | 12/15/2010. | 12/01/2031.
65364U AB 2 | NIAGARA MOHAWK POWER CORP SENIOR NT SER... ...101.657 750,000 2721 .20,408 | 11/28/2012. | 11/28/2022.
658203 L2 8 |NORTH CAROLINA MUN PWR AGY REV. ...128.453 504,965 (A14) | ceveeerreinens [ e [ 6.184 .30,920 | 09/16/2009. | 01/01/2032.
658203 W2 6 |NORTH CAROLINA POWER AGENCY. ...106.849 502,982 (249) 3.922 .19,610 | 12/11/2012. | 01/01/2032.
665250 BX 3 |NORTHERN ILL MUN PWR AGY.. ...122.656 180,000 v 1.620 12/01/2010. { 01/01/2030.
665250 BX 3 |[NORTHERN ILL MUN PWR AGY.. . . ...122.656 . 301,568 (157) | ceververreinneienns [ e [ s 7.620 12/03/2010. { 01/01/2030.
686430 EX 3 | ORLANDO FLA CMNTY REDEV AGY TAX REV.....comvvierirerrrinerierieesienens | voreees 2| .. 1FE 314,871 |...103.618 300,000 301,571 (2,357) 7.784 04/22/2010. | 09/01/2040.
690477 DG 6 |OVIEDO FLA UTIL REV BDS TAXBLE. 2| 1FE 383,532 |...102.545 ....400,000 396,876 4,166 ......5.863 01/12/2011. | 10/01/2035.
70338) AB 0 |PATRIOTS ENERGY GROUP S C GAS.......ccocomiuiriririinniieriesessssississsiisnns | e 2| 1FE 541,035 |...102.222 500,000 502,639 (6,333) [ oo | e | s 7.409 12/02/2010. | 06/01/2030.
704612 DC 1 |PEACE RIVER/IMANASOTA FL REGL WTR REV......ccovrvmmrrerireerinineriisiienes | woreees 2| 1FE 365,700 |...103.289 347,749 (3,665) [ ..voevureeerrerin | v | e 6.402 09/13/2013. | 10/01/2040.
704612 DC 1 |PEACE RIVER/MANASOTA FL REGL WTR REV......cccoviriiirniirinniersnireiens | vevees 2| 1FE 542,745 |...103.289 505,735 (7,646) | ..o | e | e 6.402 12/20/2013. | 10/01/2040.
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744533  BL 3 |PUBLIC SERVICE CO OKLA SENIOR NT SER L......cocouvremeereriseennninernerinne [ eovveen | oo | vvrrverins | eenend TFE | i 248,115 |...102.382 | .................255,955 | ....... 250,000 249,853 136 | oo [ [ 4400 | 4433 |FA oo | oo 4,581 | 11,000 |01/13/2011. | 02/01/2021.
76222R  HT 2 |RHODE ISLAND ST & PROVIDENCE GO.......cocovvvririeririrseirsiississsiesesnnnnns | cvins 303,000 |...101.054 | .................303,162 | ....... 300,000 300,199 (795) .18,294 | 05/13/2010. | 04/01/2030.
786005 PN 2 | SACRAMENTO CALIF MUN UTIL DIST REV ..506,570 |...133.758 . 500,000 504,078 (250) .30,780 | 07/29/2010. | 05/15/2036.
79765R  SU 4 | SAN FRANCISCO CALIF CITY & CNTY REV....c.vvviriiirnrirceieineieenneines | even ..500,000 |...112.137 | .ovveeeern 560,685 | oo 500,000 500,000 .27,500 | 06/17/2010. | 11/01/2025.
799017  GA 0 | SAN MATEO CALIF UN HIGH SCH DIST GO.......cocomrrrrrrnerierirennenirerissrinens | voreees 500,000 |...103.176 500,000 500,000 .33,665 | 02/17/2010. | 09/01/2034.
800618 AF 7 | SANFORD N C ENTERPRISE SYS REV 519,555 |...101.996 ....500,000 501,243 (2,983) .33,340 | 01/20/2011. | 06/01/2030.
802385 LF 9 | SANTA MONICA CALIF CMNTY COLLEGE GO.....cccoovvvrviriiernireirernnissirnnis | veveees 2| 1FE 506,080 |...102.820 | ................514,100 | ....... 500,000 500,533 (914) .33,815 | 02/10/2010. | 08/01/2034.
812643 GE 8 | SEATTLE WASH MUN LT PWR REV TAXB IMPT........cccoieemerimernerirmneneninnnes [ eovveee | [ everirenes | vevens 1FE ..400,000 |...121.270 ....400,000 400,000 .23,000 | 02/08/2011. | 02/01/2027.
837227 H8 3 |SOUTH CENT CONN REGL WTR AUTH REV. wo e Lo [ | v 1FE| .. ..504,500 |...123.159 ....500,000 502,224 (210) 162,430 | 03/19/2010. | 08/01/2030.
837227 H8 3 |SOUTH CENT CONN REGL WTR AUTH REV.....ccooviririririirineiverinseeninees [ covnnee | [ roverirenns | vevens TFE| oo 500,000 |...123.159 | ......cc.c......615,795 | ....... 500,000 500,000 03/24/2010. | 08/01/2030.
906347 TH 2 |UNION CNTY N J IMPT AUTH REV......coiiiiiiiniiniineieeieeiseississsssesienens | s 2| 1FE 303,843 |...104.119 | cooerreeeenn 312,357 | o 300,000 300,748 02/01/2011. | 12/01/2030.
914716 VF 9 |UNIVERSITY N C CHARLOTTE REV SER 2009 B. revreeennienns [ s 2| 1FE 501,730 |...100.910 | .................504,550 | ....... 500,000 500,110 ceerennrn30,235 | 12/03/2009. | 04/01/2029.
958792  CD 3 |WESTERN NASSAU CNTY N Y WTR AUTH REV........ccosimnnirnninnnenennsnnnnns | eonnene [ [eonsrnnnns | oovens TFE| oo 407,320 |...111.082 | ................ 438,774 | ....... 395,000 398,983 .825 |AO...... | e 5,916 | o 23,728 | 04/23/2010. | 04/01/2025.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 30,429,188 XXX ....32,077,157 29,920,202 0 0 XXX XXX | ......523,874 | ... 1,791,553 XXX XXX
3199999. Total - U.S. Special Revenue & Special AssessSment OblIGatioNS............wwuuireriismiiiniseri s sessneenes 30,429,188 XXX ....32,077,157 29,920,202 0 0 XXX XXX | ......523,874 | ... 1,791,553 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00085C  AE 1 | ABPCI DIRECT LENDING FUND CLO LTD....c.covuvveriiiriernrieinmineisnssisennninne [ rvvnne [ | veveverinnns | ceveee 1FE ..500,000 |...101.000 | .................505,000 | ....... 500,000 500,000 | ..oovreriieiiireininns | e e [ | 2081100 | 5.110 [QU...... .15,827 | 03/07/2019. | 04/20/2031.
001055  AF 9 |AFLAC INC ..ottt ssessssssnns | seneees 133,699 [...138.023 | ..o 173,909 | oo 126,000 131,374 (261) revenenn8,127 | 12/29/2011. | 08/15/2040.
00205G  AC 1 |APT PIPELINES LTD....coiviiiiiieieiiiisiesisisisssiessssseiessssssssessssssssssssesssssses | sevnes 746,715 | .. 13137 | oooien...848,528 | 750,000 747,535 165 | o | e [ 2000000 |......5.022 |MS...... | ... 10,171 | 62,500 | 03/16/2015. | 03/23/2035.
00205G  AC 1 |APT PIPELINES LTD......cvuuiririeerirenireessesssssessensesessessssssssssesssesssssessssses | woenes 527,875 |..113.137 | .................565,685 | ....... 500,000 522,873 (1,533) 10/05/2016. | 03/23/2035.
00206R  DF 6 [AT&TINC...coooiiiiiciiieeiieitse ittt st | sriies 565,084 |...127.989 | .......c.......639,945 | ..o 500,000 554,537 (2,682) ceeren-30,000 | 03/21/2016. | 08/15/2040.
00206R  GT 3 [ATE&T INC....cooiriirieririceirineieniessiessesissssessessssesssesssssssssssssssessensnnnses | aeviees | oo [ evsrevennne | cerne@FE | v 385,073 |...126.859 | .................380,577 | ....... 300,000 372,847 (6,113) [ coovervvevrrveins | eevvervvriservnniins | oo 1125 0005551 [UDuiees | o937 | e 21,375 | 12/01/2017. | 12/15/2031.
00206R  HA 3 [ATAT INC....cooiiieiirieeiseeieieisessessi st sssssssensensssenns. | aevees 204,035 |..119.590 | .................240,214 | ....... 200,865 203,811 (112) .36,256 | 12/01/2017. | 11/15/2046.
00206R  HA 3 [ATET INC ..ottt snssnssnnes | evenes 511,074 {..119.590 | .................601,699 | ....... 503,135 510,515 (280) 12/01/2017. | 11/15/2046.
002824  AY 6 |ABBOTT LABORATORIES.........cooceriermerinrrneeneniseenensssssensensssssssssssssnes | woveeen | oo | conerinerne | verend IFE | it 591,000 |...131.367 | .................656,835 | ....... 500,000 577,147 (3,794) 06/07/2016. | 05/27/2040.
00287Y AL 3 |ABBVIE INC......ocooiiiiiciiiriiriisiicssicceenissicnsissiesiesissssssisssssssssnssssssonnies | connes | oo | eeviveninns | ceenFE [ s 479,425 |...102.066 | .................510,330 | ..cccccccoumve. 500,000 494 544 1,926 03/12/2014. | 11/06/2022.
00287Y AR 0 [ABBVIE INC.....cooiiieiririririiiiniiesienieesseissise e ssesssesssenins. | oveons 496,545 |...113.349 | .................566,745 | ....... 500,000 497,383 176 05/05/2015. | 05/14/2035.
00287Y AR 0 [ABBVIE INC.....cooiieiieciireicisiisstiessesiseesseisssse st ssessssssssnsns | eeenns 497,500 |...113.349 498,106 128 05/06/2015. | 05/14/2035.
006346 AS 9 |ADAMS OUTDOOR ADVERTISING LP ..496,718 |...103.861 496,005 (690) 11/15/2018. | 11/15/2048.
009089  AA 1 | AIR CANADA 2013-1A PTT....oiiiirireimerieeiesiesissesesssessssssesssessssssssssessnens ...106.465 458,001 (313) 07/05/2018. | 11/26/2023.
009090 AA 9 | AIR CANADA L A04575 | 426,403 | 407,748 395,217 1,811 12/19/2018. | 03/15/2027.
009158 AR 7 |AIR PRODUCTS & CHEMICALS INC ...102.035 . 500,000 498,681 720 .15,000 | 03/13/2014. | 11/03/2021.
010392 EE 4 |ALABAMA POWER CO 2124281 | 621,405 | e 500,000 550,387 (3,827) .28,000 | 02/11/2016. | 03/15/2033.
011842 SH 5 |ALASKA ST INTL ARPTS REV 102,907 | e 411,628 | 400,000 400,830 (1,107) .25,136 | 09/16/2010. | 10/01/2035.
012725 AD 9 |ALBEMARLE CORP ..114.543 . 600,000 641,862 06/26/2019. | 12/01/2044.
012725 AD 9 |ALBEMARLE CORP... . L4543 )l BT2715 | 500,000 579,730 10/23/2019. | 12/01/2044.
012873  AK 1 |ALBERTA ENERGY CO LTD YANKEE NT . 121.8% | ................609,470 | ....... 500,000 552,871 (4,468) 05/01/2012. | 11/01/2031.
013716 AU 9 |ALCANINC ...135.758 552,988 (3,807) 05/02/2016. | 12/15/2033.
013716 AU 9 |ALCANINC R ...135.758 444,486 (3,197) 05/06/2016. | 12/15/2033.
013716 AW 5 |RIO TINTO ALCAN. ..ot issessesssssssess s sssssss s ...128.998 582,251 (3,778) 06/25/2014. | 06/01/2035.
017175 AB 6 |ALLEGHANY CORP SENIOR NT ...102.450 501,819 (2,729) 04/19/2012. | 09/15/2020.
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017175  AB 6 | ALLEGHANY CORP SENIOR NT......ccoitimmrirnrirenmmineisesiesssneesssesesssessessnee | eovnees | | wovevenenes | vevens 2FE | o 544,000 |..102.450 | ....ccccce0ee. 512,250 | oo 500,000 502,226 (3,339) [ covuererererrerins | cerrrrinerierinees | s 5.625 |...... 5.170 |MS...... 06/20/2012. | 09/15/2020.
017175  AC 4 | ALLEGHANY CORP SENIOR BD........cccovvuniiiirniieiinisiernniesensssissessssssnsnsnnens | vevenne | oo | evserenins | oeees 2FE | i 249,745 |...106.428 250,000 249,966 51 | oo [ e [ 4.950 06/26/2012. | 09/15/2020.
017175 AD 2 |ALLEGHANY CORP. 2 ... 531,715 |...116.296 . 500,000 527,757 (1,149) 4900 08/02/2016. | 09/15/2044.
01877Z AD 2 |ALLIANCE PIPELINE L P FGN SR BD SEDOL 29.........cccoveimrnrinremrirerneiceinnes | covens | oo [ eoveviviinns | v 2FE| oo 221,040 |..... 79.552 | covevreennn 157,188 | e 197,591 203,694 (1,760) [ ..oovoeniiciis | e | s 5.546 01/25/2012. | 12/31/2023.
01959E  AC 2 |ALLIED WORLD ASSURANCE CO HLDGS TD.......coocurerumrrrerirrerneessmnserirenis | veveree | oo | eevevernens [ v 2FE ..498,750 |...105.562 500,000 499,194 140 | oo [ e [ 4.350 01/05/2017. | 10/29/2025.
020002 AQ 4 |ALLSTATE CORP... .572,460 |...124.369 ....500,000 551,382 (3,830) ......5.350 09/12/2014. | 06/01/2033.
023135 AP 1 |AMAZON.COM INC 540,290 |...126.019 500,000 529,812 (2,088) [ .ooveeeererereeiens [ erreeierieeiesieniens [ s 4.800 03/13/2015. | 12/05/2034.
023135 AP 1 |AMAZON.COM INC 556,800 |...126.019 500,000 542,029 (2,915) [ covveverererereniens [ eeereeeneneiseenins [ e 4.800 03/24/2015. | 12/05/2034.
02376A  AA 7 | AMERICAN AIRLINES GROUP INC.........ccoevvirimrircrierinrinniicsnisesrensnieniiens | cenviee | oo | veviverinns | e TFE i 231,140 |...102.147 229,704 230,895 (127) [ v | e e 3.350 08/01/2017. | 10/15/2029.
023771 82 5 | AMERICAN AIRLINES.........cccoomirmmrirmririnnrinnrieniereseessnissnisenienessssssssisnsnes | eoveeen | oo | cennrevenine | eeren TFE | i 415,008 |...102.695 | ................447,662 | ...coorvvvrnvees 435914 418,506 2,083 | oo [ s [ s 3.250 04/26/2018. | 10/15/2028.
02377C  AA 2 |AMERICAN AIRLINES INC.......ccevuiiunrireeieireriseiseniesiesisseessssse s ssseseseenas ..231,480 |...101.693 229,704 231,176 (157) | cevereereerneinens [ erneerneniseiserienes [ e 3.600 08/01/2017. | 10/15/2029.
026351 AZ 9 | AMERICAN GENERAL CORP SENIOR NT.......ccocvumirmerirereinnnerinnninennnnes | e | | vverirenens | vevens 2FE| .. ..585,365 |...125.239 500,000 549,972 (5,502) [ cooovvvnrverrieris | veveririneiierinenin | e 6.625 . 01/07/2014. | 02/15/2029.
026874 AZ 0 | AMERICAN INTERNATIONAL GROUP INC........ccoorierrrireemeernerierensessenineens | eovveee | [ everirenes | vevens 2FE | i 580,750 |...133.566 500,000 564,999 (3,980) 6.250 |......5.381 [MN......| ceoe0eee. 5,137 | i, 31,250 | 03/30/2016. | 05/01/2036.
026874 DE 4 | AMERICAN INTL GROUP INC......ccoirmririrriersieinersnissienississenssiesssssesennns | veveene | oo | evvneirenine | vonees 2FE| .. .478,165 |...115.851 479,488 1,323 [ v | e | s 4.700 .23,500 | 01/01/2019. | 07/10/2035.
02765U DX 9 |AMERICAN MUN PWR OHIO INC REV.......ccccovvvireririerinerierieriseesssinsrnens | cevees [ 1FE| .. ..887,920 |...128.446 ....880,000 883,704 (458) | evevverrireiiens [ e [ 6.849 ceerennr80,271 | 12/06/2010. | 02/15/2028.
03073E  AM 7 | AMERISOURCEBERGEN CORP.........cooooiimriiiiiriiiissisesissisesssessseesssssans | sevenns 2| 2FE 502,630 |...103.986 | ......cc........519,930 | cooovrrriiins 500,000 501,281 (261) 3.250 |.....3.233 [MS......| 05,387 | e 16,250 | 03/10/2015. | 03/01/2025.
03073E AP 0 |AMERISOURCEBERGEN CORP.........ccccocoimrimiiiriiieiiieisrinsiesssisisssssssssnns | coveres 2| 2FE 475,500 |...104.480 500,000 480,228 2,579 | oo | [ s 3.450 .17,250 | 03/01/2018. | 12/15/2027.
031162  BE 9 |AMGEN INC....cooviiirirriciiriesienissiseesssssessessesssesssssssessssssesssssssssssssssns | eonnees | o | wvevenenens | vevens 2FE | o 558,320 (...119.032 | ....cccc00ee.n. 595,160 | .oorvreninnns 500,000 550,627 (2,328) [ coovveerriereriens [ erereierieeienieniens [ e 4.950 v 24,750 | 10/04/2016. | 10/01/2041.
031162 BK 5 |AMGEN INC....cvoiiieiiieieieississiessisisssiessssssisessssssssenssssssssssssesssssssssenssnssns | nevinne | oo | evseerenns | soenes 2FE | i 542,250 |...120.956 500,000 540,847 (1,403) [ oo | e | s 5150 |....4.749 [MN.....| ..........3,245 | ......... 25,750 | 04/09/2019. | 11/15/2041.
03331X  AB 7 |ANCHORAGE CREDIT FUNDING LTD.......cccouverirrrrmerierieesenesenessnneninenenes | vevenee | on | cevevernens [ vovene 1FE| .. ...104.350 500,000 500,000 [ ..oovvemrirrireerinis | evrrerienineeneens | e | e | cee 5.080 06/06/2019. | 07/25/2037.
034863 AR 1 |ANGLO AMERICAN CAPITAL PLC......ccovimirerrieierniicennierssssinenssisseesinsines | veveene | oo | evveererine | voeees 2FE| .. . ..109.358 | ..o 546,790 | e 500,000 521,672 (2,989) [ ..o | e | s 4.750 . 10/25/2017. | 04/10/2027.
035229 DA 8 | ANHEUSER BUSCH COS INC.......ccocomrviirirrirriieininirienienessesssssnsniessesesnees | eevnnee | o | vevevirenes | vevens 2FE | i 597,390 |...121.147 500,000 572,952 (4,489) [ ..o | e | s 5.750 |.....4.813 [AO...... [ coeeer 7,168 | e 28,750 | 09/30/2014. | 04/01/2036.
035240 AF 7 | ANHEUSER-BUSCH INBEV WORLWIDE INC.........cccosvumeremrrmeninrereesnninens | eovneee | [ everireeens | vevens 2FE ..1,193,170 |...123.519 1,000,000 1,162,280 [ | s (10,528) [ ..vvvvvereerenins [ crverineerneriseines [ aeenns 5.875 .58,750 | 12/16/2016. | 06/15/2035.
037411 AW 5 | APACHE CORP SENIOR NT.....coovviririiinirniieineisierssiesesssesssssssssssnsesssssnnes | sevenes 2| 2FE ..1,003,710 |...101.757 1,000,000 ..1,002,780 (138) [ everrrrerrrrreerens | cevrereernnrseeenines [ s 5.100 ceerenr:51,000 | 06/25/2013. | 09/01/2040.
037411 AY 1 | APACHE CORP SR UNSECURED BND.........cccosivumrmmrmrenineneeserisessnensenens | woreees 2| ... 2FE 521,070 |...104.173 500,000 516,241 (U5 [T ORI DR 5.250 |.....5.038 |FA.......| ..........10,932 | .......... 26,250 | 08/05/2013. | 02/01/2042.
03765H AB 7 | APOLLO MANAGEMENT HOLDINGS L P....cccovviirriiiririierneineeniiesiseeenieies | evene 2| 1FE 505,150 |...107.615 | ................538,075 | .occovirinnns 500,000 503,160 (519) | cevevmeereerneirenns [ ereereeineisenienes [ e 4.400 05/24/2016. | 05/27/2026.
03765H AB 7 |APOLLO MANAGEMENT HOLDINGS L P.......vvverrirrrinirierieriieeienissineiienes | crves 2| . 1FE 252,575 |..107.615 | .................269,038 | ....... 250,000 251,580 (2510} [OOSR DU 4.400 05/25/2016. | 05/27/2026.
03765H AB 7 |APOLLO MANAGEMENT HOLDINGS L P.....covvvrmrimrriniiineiieeerneeississiseisenes | cevnes 2| 1FE 515,960 |...107.615 ....500,000 509,904 (1,628) [ ..ooevneereireris | e | e 4.400 06/06/2016. | 05/27/2026.
038222 AG 0 |APPLIED MATERIALS INC SENIOR NT ..586,580 |...135.742 565,499 (3,058) ......5.850 05/17/2013. | 06/15/2041.
038222 AG 0 |APPLIED MATERIALS INC SENIOR NT......coooierrimiemerierineesensssessensenienes | wereees ..802,500 |...135.742 790,161 (1,875) [ oo | e | s 5.850 08/12/2013. | 06/15/2041.
038222  AK 1 | APPLIED MATERIALS INC........ovviiiiriniiniiicninsssisesesiseesssississssinnns | e 501,495 (..126.342 | ...cceooeerern831,710 | i 500,000 501,159 (76) 5.100 09/21/2015. | 10/01/2035.
039483 AU 6 | ARCHER DANIELS MIDLAND CO. ..124.769 . 500,000 567,134 (4,285) ......5.375 09/09/2014. | 09/15/2035.
04010L AV 5 |ARES CAPITAL CORP.......cccovvmrrrnann 2104462 | 522,310 | e 500,000 499,812 36 | e [ s [ e 4.250 01/08/2018. | 03/01/2025.
04010L AV 5 | ARES CAPITAL CORP... ..104.462 | ................522,310 | ....... 500,000 495,882 TOT [ s [ e [ e 4.250 02/01/2018. | 03/01/2025.
04048R DS 2 |ARIZONA STATE UNIV.. ...126.830 . 500,000 500,000 6.204 03/30/2010. | 07/01/2030.
040555 CH 5 |ARIZONA PUBLIC SERVICE CO. 2122840 | 614,200 | e 500,000 568,177 (4,352) [ ..o | e | s 5.500 08/05/2014. | 09/01/2035.
040555 CH 5 | ARIZONA PUBLIC SERVICE CO. ..122.840 ....484,000 550,620 (4,252) [ ..o | e | s 5.500 09/10/2014. | 09/01/2035.
04248N  AA 1 |ARMY HAWAII FAMILY HSG........... ...121.659 381,184 419,598 (1,278) 5.524 12/03/2014. | 06/15/2050.
04273W  AB 7 |ARROW ELECTRONICS INC SENIOR BD.........cocovvuirrerrririrniersnsseeersnsisssens | overes ..102.806 | .................514,030 | ....... 500,000 500,476 (408) | .vvvoeveririiens [ e [ 5.125 08/17/2011. | 03/01/2021.
04621X  AD 0 | ASSURANT INC....cotrimiririreireriesisesiessesesesssssssessessesssessssssssssessssssssnsns. | seeenns 119786 | cooieern898,395 | e 750,000 855,032 (5,593) | covvvernrererrerins | verrvrinerierineens | e 6.750 04/17/2019. | 02/15/2034.
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04621X  AF 5 | ASSURANT INC SENIOR NT....ccouiimrierireerenieisenssssssssseesssessesssssssssnenses | vevenne | oo | eevesernens | e 2FE | o 501,860 |...104.581 | ....ccovvvrnecs 522,905 | .ocvrerirenns 500,000 500,538 (R1(0)) T ORI DR 4.000 |...... 3.985 |MS...... 04/04/2013. | 03/15/2023.
048677 AB 4 | ATLANTIC MARINE CORPS CMNTYS LLC BOND SE.......ccccrvvvurrmmnierernrrnns | vervene | oo | evvvererins | s 1FE ..1,011,704 |...118.645 21,126,336 | .o 949,333 | v 1,000,314 (1,6671) [ oo v [ 5.343 |.....5.014 [JD....... 05/08/2013. | 12/01/2050.
048825 BA 0 |ATLANTIC RICHFIELD CO DEB.. .577,500 |...112.290 .561,450 500,000 514,978 (7,189) 08/27/2010. | 02/01/2022.
051787  AA 9 |AURORA MILITARY HSG Il LLC......coiieiereiiiieeriseieeeiseiseissesissisesssenes | eeeens 774,348 |..117.374 688,310 765,057 (5,348) [ ..o | e | e 5.820 04/17/2018. | 07/15/2034.
052396  5W 4 | AUSTIN TEX TXBL.....ocvorieririmiieerierireeseessssssssiessesesseessessssssssesssessssesssssnns | seeees 501,170 |...106.954 500,000 500,739 (TB) [ oo | eevrreriseriresieeens | s 3.795 09/12/2014. | 09/01/2029.
052396  5X 2 |AUSTIN TEX TXBL. 500,000 |...106.603 ....500,000 500,000 . 8.024 09/10/2014. | 09/01/2034.
052451  AQ 4 |AUSTIN TEX RENT CAR SPL FAC REV......ccoviimriviririiiininsiierssinesesssseseienss | sevenes 505,145 |...107.868 500,000 502,487 (B78) | eveveeverrieriiens [ e [ e 5.750 02/01/2013. | 11/15/2042.
052451 AR 2 |AUSTIN TEX RENT CAR SPL FAC REV... 502,500 |...108.155 500,000 500,900 (B18) | cevereerrrrrerrens [ erreerenieierienns [ e 5.750 08/01/2013. | 11/15/2042.
052451 AR 2 |AUSTIN TEX RENT CAR SPL FAC REV... 547,690 |...108.155 500,000 518,028 (6,363) [ ..oovveriniveiis | e | s 5.750 12/10/2014. | 11/15/2042.
052769  AE 6 | AUTODESK INC......cvvirivirrerriiniiieiieriesessnsisssisesiesssessssssssssssessenssssssssssnsess | eovnnes | 0 | vevevirenes | vevens 2FE | i 497,880 |...104.815 500,000 498,330 225 | oo | v | s 3.500 12/15/2017. | 06/15/2027.
05352G  AA 5 | AVANABONHON LLC.....cooiiiiriierirneireeiesiseissssissisessesesssessssssssssessssssssessnns | connee | oo | veveseeiens | evvene 1FE ..500,000 |..... 99.865 500,000 500,000 | .ooovvvnrirerireerinnis | orreeerierineeeens | oreeseniesenenns | eenersienenessnnines | eeend 6.125 09/13/2019. | 09/15/2024.
05369A AA 9 [AVIATION CAPITAL GROUP LLC. e [ e [ 2FE| .. ..473,805 |...100.645 500,000 478,773 2,710 | coverreennninens [ e [ e 3.500 . ,500 | 03/08/2018. | 11/01/2027.
05369A  AD 3 |AVIATION CAPITAL GROUP LLC.......cooomermerirerierireenerisesssensenssenssssessensnnnes | vevenee | on | eevevernens | v 2FE | o 498,345 |...104.543 500,000 498,664 239 | e | e | e 4125 |.....4.139 |FA.....| 08,589 | i, 20,625 |09/05/2018. | 08/01/2025.
05464H  AC 4 | AXIS SPECIALTY FINANCE PLC.......covivirinrierininieinnieeesississsssiesssssenenes [ ovene |0 | veveverinnns | cevee 2FE | oo 500,000 |...106.002 500,000 500,000 [ ..oovonrieririiiniies e | e | e | 4.000 .20,000 | 12/21/2017. | 12/06/2027.
055260  BD 6 | BAT CAPITAL CORP.....c..ovvviivimriririeiiesiieeissisessessesssenssensssssssssessssenssenins | cevees 2| 2FE 501,760 |...101.228 500,000 501,576 (92) [ oo | e | e 4.390 ceerenenn21,950 | 08/08/2017. | 08/15/2037.
055451 AV 0 | BHP BILLITON FINANCE USA LTD....ccoviuiirmrineereriseisseesssisssssesssssessessannens | eevsees | o [ evereveeens | vevens 1FE| oo 510,730 |...127.871 500,000 509,196 (389) | evvveererireirens [ e [ e 5.000 |.....4.895 [MS.....| ...........6,301 | ... 50,000 |03/30/2016. | 09/30/2043.
055451 AV 0 |BHP BILLITON FINANCE USA LTD......ccorvierrnrierrniserneinersssnsienssssseensssnsnnns | veriene | oo | evserenins | oeees 1 =5 540,815 |...127.871 500,000 535,101 (1,483) [ oo | e | s 5.000 04/15/2016. | 09/30/2043.
05620P  GX 5 [BABYLON NY TXBL IMPT....ooiiirireirerinierieriesisessssissessessessssessssessssssees | sevenns 2| 1FE 349,125 |...107.858 350,000 349,492 725 ISR ISR DO 4.000 ceerenen. 14,000 | 07/02/2015. | 07/01/2028.
05620P  GY 3 [BABYLON NY TXBL IMPT ..ot ssesssssissssssnss | seveees 2| 1FE 558,600 |...108.406 560,000 559,171 151 [ e e [ 4.150 160 | e | 11,652 | 23,240 | 07/02/2015. | 07/01/2029.
057224  AZ 0 |BAKER HUGHES INC.......ccooirimirierierineeseissrieniesisesssssssnsessessssssssssnnnes. | eovnees | | vveverenes | vevens 1FE| .. ..676,860 |...117.742 580,000 656,538 (3,703) [ covvevneirerieris | vevrveinerieriineeis | s 5.125 |...... 4.392 |MS...... 8,714 .29,725 | 09/03/2014. | 09/15/2040.
057224 AZ 0 |BAKERHUGHESINC.... OO OPOSTSTERTSURUPIUSTUUPPUURTIURSTOURPUURRN FUUPPIURS VR IRVSRORTOPR IOV 1FE| .. .574,100 |...117.742 500,000 BT4,100 [ oo o | oreeesssieseneenns | eeseriiesieesnnnes | aeen 5125 |..... 4.464 |MS...... 7,512 09/27/2019. | 09/15/2040.
057224  AZ 0 |BAKER HUGHES INC......ccontiemirrieriiitiisnieriesiesesssessssnisesiesesssssssinnies. | cevneee | o | veveverenes | vevens TFE| oo 572,955 |...117.742 500,000 572,955 | ..o | errrnenieninrineees | e | e | e 5125 |..... 4472 IMS......| s 7512 | e, 10/23/2019. | 09/15/2040.
06769Q AA 8 | BARNABAS HEALTH SYSTEM.....ccviiiirirerniniieenirerisrieresisseessssssesenenenens | veveens | oo | eveeerenine | vovees 1FE]| .. ..340,939 |...106.290 345,000 342,014 351 | oo | e | e 4.000 |...... 4.048 | JJ....... 6,919 .13,800 | 02/03/2017. | 07/01/2028.
06849R  AK 8 | BARRICK NORTH AMER FINANCE LLC SENIOR BD........cccovrmrirernnrneerernninns [rvveine [ | ververinns | cevne 2FE| .. ..499,580 |...127.208 500,000 499,671 T4 | e v [ 5.750 |...... 5.755 |MN...... v 4726 | .........28,750 | 09/26/2013. | 05/01/2043.
07274N  AZ 6 |BAYER US FIN ITLLC.....cooiiiiiriiririncereeiseiieniesiseessesssssssessenssesssseessssnens. | eenees | oo [ wovererenes | vevens 2FE | o 469,706 |...103.697 500,000 472,546 1,893 | oo | e | e 4.200 |...... 4471 | e | s 9,723 | oo 63,000 |07/12/2018. | 07/15/2034.
07274N AZ 6 |BAYER US FIN ITLLC.....cooiiieiirciirieieisciesssisiesiersnisiessssiseesssensnsnssens. | ovene | o | oevererinnes | eove 2FE ..469,706 |...103.697 500,000 472,546 1,893 | oo | e s 4.200 |...... 4471 | ... 9,723 07/12/2018. | 07/15/2034.
07274N  AZ 6 |BAYERUSFINIILLC.... s | e ...103.697 500,000 472,546 1,893 | oo | e | e 4.200 07/12/2018. | 07/15/2034.
07284R  AA 0 |BAYLOR COLLEGE MEDICINE DEB..........ccoocmieumrerrrineinerieresneisseesssisensens | ceveee ...122.002 ....500,000 517,555 (654) 5.259 09/27/2012. | 11/15/2046.
07284R  AA 0 |BAYLOR COLLEGE MEDICINE DEB . ..122.002 ....750,000 758,061 (300) 5.259 06/10/2013. | 11/15/2046.
075887 CE 7 |BECTON DICKINSON & CO......oovvvrrririmmrierierienisseessesssssessesssesesssssssssens | weeees . ...119.890 250,000 294,262 (6,399) [ ..oocvrnrrrerrerins | v | e 6.700 05/01/2018. | 12/01/2026.
077340 EY 9 |BEL AIRE KANS PUB BLDG COMMN REV........ 141,345 |...101.625 135,000 135,348 (1,046) 6.824 09/14/2010. | 05/01/2035.
084423 AP 7 |BERKLEY WR CORP............. ..588,870 |...123.000 500,000 575,718 (4,432) ......6.250 02/08/2017. | 02/15/2037.
084423 AS 1 |BERKLEY W R CORP SENIOR NT......coouirimirmiimeineirerissssnessesssseesssinsiens ..501,250 |...105.452 500,000 500,229 (106) | evvveereerrneirens [ ereeremineeserienes [ e 4.625 03/16/2012. | 03/15/2022.
088365 EM 9 |BEXARCNTY TEX HOSP DIST.... 497,054 |...100.378 475,000 475,381 (A.571) [ oo | e | s 5.413 04/07/2014. | 02/15/2040.
09062X AD 5 |BIOGEN INC. ..556,265 |...120.606 500,000 556,265 ......5.200 06/18/2019. | 09/15/2045.
09256B AE 7 |BLACKSTONE HOLDINGS FINANCE LLC SENIOR B . 1,178,500 {...135.715 | 1,357,150 | e, 1,000,000 | ...ccovveeee 1,136,160 (6,029) [ ..ooeoiiniveiis | e | e 6.250 04/23/2013. | 08/15/2042.
09256B AG 2 |BLACKSTONE HOLDINGS FINANCE LLC.......ccconivenirnrrnerireninrernenissenerinns | cvvves | oo | vevverennee | e TFE | i 537,080 |...121.106 500,000 532,263 (1,321) 5.000 06/08/2016. | 06/15/2044.
096630 AC 2 |BOARDWALK PIPELINES LP SENIOR BD......... 500,680 |...102.032 ....500,000 500,193 (68) .3.380 .16,875 | 11/05/2012. | 02/01/2023.
096630 AE 8 |BOARDWALK PIPELINESLP............ 566,705 |...112.425 | ................562,125 | ....... 500,000 550,400 (8,173) 5.950 .29,750 | 10/23/2017. | 06/01/2026.
096630 AF 5 |BOARDWALK PIPELINES L P... 513,545 |...103.497 ....500,000 510,811 (1,497) [ oo | e | e 4.450 .22,250 | 09/26/2017. | 07/15/2027.
097023  AM 7 |BOEING COMPANY......coriiirimireriiriciniinsiennsisisnisnsnsssssessessssssesssssesssnsnenes | seveens | oo | eoververens | e TFE | i 110,805 |...123.846 ....100,000 102,536 (468) [ ..vvvererericiens | cevrveierneireeennes [ s 7.250 .21,750 | 10/16/2003. | 06/15/2025.




Annual Statement for the year 2019 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA
SCHEDULE D - PART 1

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

9'0L3

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

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
097023  AM 7 | BOEING COMPANY.......couiiimimrimeemeiissssessesisssessssssssssssessssessssssssse s . 123846 | 39,673 32,841 (149) | cevvreereerneinens [ e [ s 7.250 |...... 6.547 | Do | e 102 | 10/16/2003. | 06/15/2025.
097023 AM 7 |BOEING COMPANY... ..123.846 .123,846 102,423 (B4T) [ v | e [ 7.250 10/17/2003. | 06/15/2025.
097023 AM 7 |BOEING COMPANY... ...123.846 64,526 (282) v 1.250 10/17/2003. | 06/15/2025.
099743 GV 2 |BORGER TEX TXBL - ..106.117 498,461 161 | oo [ [ 4.000 06/09/2014. | 08/01/2029.
110122 BG 2 |BRISTOL-MYERS SQUIBB CO......cocvviiriiiiireriiiriisieissiseiesissiseesessssisssennes | even - ..103.319 | ................516,595 | ....... 500,000 | ... 503,000 [ ..o [ e [ e [ 3.250 11/22/2019. | 08/15/2022.
110122 BR 8 |BRISTOL-MYERS SQUIBB CO R I ..133.267 . ....500,000 | ... 556,477 ......5.700 11/22/2019. | 10/15/2040.
110122 BR 8 | BRISTOL-MYERS SQUIBB CO......coovtiriririiireriiisisieisssseiessssssesesssesssesses | covenes - ..133.267 | .................666,335 | ....... 500,000 | ... 541,029 [ .o e [ | [ 5.700 11/22/2019. | 10/15/2040.
11133T AC 7 |BROADRIDGE FINANCIAL SOLUTIONS INC [SSSTTRRRN IO o] ...104.506 | .................522,530 | ....... 500,000 | ... 500,000 [ ..oovemrirrereerrrins | rrrrerienineeneens | evereriensnees | e | ceee 3.400 |...... 3.400 |JD....... .17,000 | 10/03/2017. | 06/27/2026.
11271 AA 0 | BROOKFIELD FINANCE INC......cooviiiiiriiiieierieiseisiesseessienssssesessssisnsenses | vvens PO I . " ..108.666 | .................543,330 | oo 500,000 | ... 500,389 (B1) [ oo | e | s 4.250 |...... 4.246 | JD....... v 21,250 | 03/26/2018. | 06/02/2026.
11271L AC 6 | BROOKFIELD FINANCE INC........cooomirieriririeinninniinesienierisssssssssesieseienes | cvvees [P PPN IOV TFE| oo 486,050 |...107.587 | .................537,935 | ....... 500,000 | ... 488,554 1431 | v | e | s 3.900 |...... 4.012 | ddecies | v .8,495 | s 19,500 | 04/12/2018. | 01/25/2028.
118230 AJ 0 |BUCKEYE PARTNERS LP BOND. . revneennins [ s . 2| 3FE 777,600 |..101.788 | ..cccvreerern 763,410 | oo 750,000 | ... 752,790 (3,349) [ ..o | e | e 4888 |.... 4.715 |FA....... .36,563 | 10/16/2012. | 02/01/2021.
118230 AP 6 |BUCKEYE PARTNERS L P......cotviirinirierieriieinsinsisenieriessssissssenisssienes. | cvvees . 2| 3FE 527,150 |..... 87.504 | .............. 437,520 | ...... 500,000 | ... 524,361 (1,005) [ oo | e | s 5.600 |...... 5.312 |AO...... 52,080 | 04/13/2017.| 10/15/2044.
118230 AP 6 |BUCKEYE PARTNERS L P.....ccovviiiiirierinrieerssiserisesiessessssssesssesiesssnenes. | cevees . 2| ... 3FE 464,443 | ..... 87.504 | ..ovvirierenn 376,267 | oo 430,000 | ... 461,822 (1,312) [ oo | e | s 5.600 |...... 5.185 |AO...... 08/04/2017. | 10/15/2044.
120568 AZ 3 |BUNGE LTD FINANCE CORP.......ccccotuirimiiiriiieierieiennsisisssssssssssiensessssses [ onnne | | voveverinnes | eevee 2FE| .. ..489,415 |...102.828 ....500,000 | ... 491,605 1,095 | oo | e | s 3.750 |...... 3.831 |MS...... 01/10/2018. | 09/25/2027.
121899 CD 8 |BURLINGTON NORTHERN RAILROAD CO MTG SRK.. [ [ [T 1FE| .. ....95,875 |...100.000 ....100,000 | ... 100,000 183 | oo [ e [ e 6.550 |...... 6.832 | JJ....... 09/03/1993. | 01/01/2020.
12189L AP 6 |BURLINGTN NORTHERN SANTA FE.......ccocoviiimiiriirineiinneinesiiesissessssissisns | ceves . 2| 1FE 563,065 |...127.453 | ...cccc00err..837,265 | oo 500,000 | ... 553,967 (2,330) [ coooeerrieinenis | e | s 5.150 |...... 4573 |MS...... 03/02/2016. | 09/01/2043.
12189P  AH 5 |BURLINGTON NORTHERN SANTA FE BOND......c.cocovimurerimreerennseirsnsnnnninns | vevvene | oo | evvvverenins | voeees 1FE| ... 2100122 | 6,286 | 6,278 | B,278 [ vvevereiernrineirenns | rerrverinernniennnies o | e [ s 7.908 | ....(8.614) [UJ....... 02/04/2009. | 01/15/2020.
12200B  AA 6 |BURLINGTON NORTHERN SANTA FE 04-1 TRUST... [P ISR IOV 1FE| .. ....38,073 |...101.053 . . BAANT | oo | | e | e | 4575 |..... 4136 |JJ....... 12/22/2010. | 01/15/2021.
12325)  AF 8 | BUSINESS DEVELOPMENT CORP......covivirrieririciersriseierississssssssssnsessenes | covenns O ISR I 1FE| oo 1,000,000 |...100.058 | ..............1,000,580 | .....cc....... 1,000,000 | ...ccoovvnnee 1,000,000 | .ooovvreriirrirerinnins | e | e | e | o 4850 |...... 4.850 |JD....... 12/03/2019. | 12/15/2024.
123262 AN 7 |BUSINESS JET SECURITIES LLC......cvvumrvririrrirerisrinerieniesesenisnnssenssensnes | vevenee | oo [ eevvnsiinens [ e 1FE| .. ..352,999 [..101.133 | .................355,789 | ....... 351,803 | ... 352,909 (109) | evevnverrrereriens [ erreereriseerserienns [ e 4.335 |..... 4.320 |MON... 12/06/2018. | 02/15/2033.
12326Q  AA 2 [BUSINESS JET SECURITIES LLC SOOI DU N [T 1FE| .. 944,259 [..102.652 | .....cccceer...964,479 | i, 939,562 | ... 944,259 | ..o e | e | e | aren 4212 |...... 4.191 |MON... . 06/12/2019. | 07/15/2034.
124857  AK 9 |CBS CORP......oiviiirieiiiiniceisisteis s ssissniens | crvenes . 2| 2FE 533,200 |...113.036 | .................565,180 | ....... 500,000 | ... 530,852 (1,281) [ oo | e | e 4.900 |...... 4595 |FA.......| 9,263 | e 24,500 |09/12/2017. | 08/15/2044.
12527G AD 5 |CF INDUSTRIES INC SENIOR BD.......cccoiiimirmmrirrereerenissisersessseessensssines | sevenns [P ISR IOV 3FE ..643,845 [..104.510 | ......ccce00....679,315 | oo 650,000 | ... 645,225 204 [ e [ e [ 4.950 |...... 4.997 | JD....... .32,175 | 06/21/2013. | 06/01/2043.
12527G AF 0 [CF INDUSTRIES INC.....ccovirviriiiirieieierisieinsisisssssssssssesssssssesensessssssesssnses. | cevenes O ISR I 3FE| .. ..567,500 |...111.935 | .................559,675 | ....... 500,000 | ... 549,565 (3,499) [ oo [ e s 5.150 |...... 4537 |MS...... ceerenn41,200 | 02/03/2015. | 03/15/2034.
12527G AF 0 |CFINDUSTRIES INC.......covverieiirimiimeriesiiesieniseesesssssssessesssssessnssssssssssenes | soveons [P PO IOV 3FE| i 334,221 [..111.935 | .................335,805 | ....... 300,000 | ... 325,267 (1,784) [ oo | e | s 5.150 |...... 4623 |MS...... | coovreeennd,529 | 03/24/2015. | 03/15/2034.
125509  AG 4 | CIGNA CORPORATION......coiiuuiiiiirirneitieriesisseesisi et nsssiesesissssens | nven IO I . LATOT | TAT07 | 100,000 | .. 99,933 22 | [ s [ 8.300 |...... 8.364 | JJ....... ..8,300 |01/11/1993. | 01/15/2023.
125509 AH 2 | CIGNA CORPORATION NOTES ceerereness s | e PP IS . . 114810 | 229,620 | ... 200,000 | ... 199,733 B4 | oo [ s [ 7.650 |...... 7.766 |MS...... .15,300 | 04/07/1993. | 03/01/2023.
126117  AE 0 | CNA FINANCIAL CORP DEBS.......ccostiumiererinerireesseissisessesiseessssssssssssenes | seveee IO IS . . ..116.920 | .................233,840 | ....... 200,000 | ... 199,927 19 | s [ e [ 7.250 |...... 7.273 |MN...... 76,125 | 11/17/1993. | 11/15/2023.
126117 AE 0 |CNAFINANCIAL CORP DEBS.. R I ..116.920 .116,920 100,000 | .. 99,885 30 v 1.250 12/02/1993. | 11/15/2023.
126117  AE 0 | CNA FINANCIAL CORP DEBS.......ccostuuumirmerirerireesseissrsesiessssessssssssssssssenes | sevees IO I . . ...116.920 175,380 ....150,000 | ... 149,834 A3 [ e | e | e 7.250 02/18/1994. | 11/15/2023.
126117 AE 0 |CNA FINANCIAL CORP DEBS........ccotvmiieirriiiiirenieisisssensssseeessssisesessenes | even [ I . » ..116.920 233,840 | ....... 200,000 | ... 200,000 7.250 03/06/1998. | 11/15/2023.
126117 AE 0 | CNA FINANCIAL CORP DEBS.. R . . ...116.920 233,840 | ....... 200,000 | ... 200,071 (18) v 1.250 09/08/1998. | 11/15/2023.
126117  AE 0 | CNA FINANCIAL CORP DEBS.......ccostiumeireririrecrneissisesiesiseessssssssssssenes | seves IO IS . . ..116.920 233,840 | ....... 200,000 | ... 200,000 [ .ooovvrnrirerirneerenis | eereeerierineeeens | ererensesenenns | e | e 7.250 03/23/1999. | 11/15/2023.
12626P AL 7 |CRH AMERICA INC SENIOR BD. » ...103.499 258,748 | ... 250,000 | ... 251,505 (1,505) [ oo | e | s 5.750 .14,375 | 09/01/2011. | 01/15/2021.
126408 AM 5 | CSX CORPORATION DEB e B . ...99,940 |...114.081 .114,081 99,996 2 ......8.625 05/29/1992. | 05/15/2022.
126650 CL 2 |CVSHEALTH CORP.......ccccoevvmriinrianns . 443,000 |...106.488 471,742 443,000 | .o | e | e | e, | e 3.880 07/14/2015. | 07/20/2025.
12665U AA 2 | CVS PASS-THROUGH TRUST.......cccurrririerirrireesseiseriesieseseesssnssssssessenes | ooveens . 2| 2FE 435,534 |...106.475 463,348 434,864 (132) 4.704 10/07/2015. | 01/10/2036.
12673P AJ 4 |CATECHNOLOGIES INC.. R I 2| 2FE 526,245 |...109.041 .545,205 520,369 (2,945) .....4.700 11/10/2017. | 03/15/2027.
12673P AJ 4 |CATECHNOLOGIES INC.. RO BV . 2| 2FE 520,300 |...109.041 515,755 (2,278) [ oo | e | e 4.700 01/09/2018. | 03/15/2027.
13342B AM 7 | CAMERON INTERNATIONAL CORP........covumirmerirrereerinisersessessseessesissenes | seneees . 2| 2FE 723,404 |...108.439 711,651 (3,487) [ cooverveerererins | e | s 5.125 09/30/2016. | 12/15/2043.
13342B AM 7 | CAMERON INTERNATIONAL CORP.......ccevuriierrieinineierssineierssisesesineinns | eeveees . 2| 2FE 523,770 |...108.439 520,919 (893) | evvveereeineirens [ e [ e 5.125 11/17/2016. | 12/15/2043.
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136385 AG 6 | CANADIAN NATIONAL RESOURCES LTD FGN SR B......ccccovevvmrerierrrineriiens | cevenee [P ISP IOV 2FE | o 578,590 |...123.135 500,000 | ... 553,419 (3,542) [ .oonvvrvrererrerins | e | s 5.850 |...... 5.055 |FA .| covrvrens 12,181 03/25/2013. | 02/01/2035.
136385 AL 5 | CANADIAN NATURAL RESOURCES LTD BOND.........cccovuererrrerernniernnsenennns [rvnnne [ | veveverinns | vevne 2FE ..583,895 |...130.018 500,000 | ... 561,142 (3,368) [ ..vovverirrireriins | e | e 6.250 9,161 06/10/2013. | 03/15/2038.
136385 AL 5 | CANADIAN NATURAL RESOURCES LTD BOND ..581,250 |...130.018 500,000 | ... 559,214 (3,260) ......6.250 19,161 06/14/2013. | 03/15/2038.
13645R  AE 4 | CANADIAN PACIFIC RAILWAY CO 577,445 |..124.747 500,000 | ... 557,345 (4,355) [ ..o | e | s 5.750 8,428 07/24/2015. | 03/15/2033.
13645R AV 6 | CANADIAN PACIFIC RAILWAY CO 509,205 |...119.050 500,000 | ... 507,134 (A70) | cevereererirerrens [ erreerenireeneriienns [ e 4.800 7,036 09/18/2015. | 09/15/2035.
14046Z AB 5 | CAPITAL POWER CORP FGN MED TERM NT SER 2 384,741 |..... 78.920 ....380,000 | ... 380,465 (558) ......5.276 2,472 01/05/2016. | 11/16/2020.
140501 AA 5 |CAPITAL SOUTHWEST CORP. ..500,000 |...106.250 500,000 | ... 500,000 [ .veevriireiiniiens e [ [ [ 5.375 6,700 09/24/2019. | 10/01/2024.
14149Y BB 3 | CARDINAL HEALTH INC.....coooiiririmiicrieeineeienissisensesssessesssssesensssssssensnens | covnees | o | vveverenes | vevens 2FE ..453,085 |..... 98.673 500,000 | ... 453,085 | ..ovorereerrrineries | rerierinnesninnns | v | s | e 4.500 11,250 | 06/12/2019. | 11/15/2044.
14149Y BD 9 | CARDINAL HEALTH INC JOR ISR I 2FE| .. 492,705 |...104.244 500,000 | ... 492,705 v 12,250 | 07/26/2019. | 09/15/2045.
14309U AA 0 |CARLYLE HOLDINGS FINANCE SENIOR BD SER 1......cccouvmvivmrimerinrinrinns | ceveene JP PPN IOV 2FE| i 505,000 |...103.344 500,000 | ... 501,348 (A37) | ceverrerrrinrinens [ e [ s 3.875 |.....3.837 [FA....| .c.......8,088 | .......... 19,375 | 01/15/2013. | 02/01/2023.
14310F  AA 0 | CARLYLE HOLDINGS Il FIN LLC....orovrimiireiierireeireeiseiseisesiseessessssissensanes | seves JO0 PPN IOV 2FE ..552,885 |...117.575 500,000 | ... 545,406 (1,960) [ ..voernrenerreris | e | e 5.625 .56,250 | 04/06/2016. | 03/30/2043.
14310F  AA 0 | CARLYLE HOLDINGS Il FIN LLC....coocouviuriierierirrernissiseiiesiseesessesisssiiens | ceves JP PPN IOV 2FE| .. ..559,250 |...117.575 500,000 | ... 551,220 (2,211) 5.625 . 06/10/2016. | 03/30/2043.
145352 AY 6 | CARROLLTON GA REDEV AUTH REV......ccooiiimrimrricriiniseenerisessensenisseenns | ceves [P ISP IOV {1 =5 500,000 |...109.217 500,000 | ... 500,000 [ ..oovenrirrereerrnis | rvrrerienineeneens | overeriensneees | e | aeennd 5124 |.....5.124 |AO...... | «oc......6,387 | ..coooece 25,625 | 08/11/2010. | 04/01/2025.
14912L  5X 5 | CATERPILLAR FINANCIAL SVCS CORP........ccvrvriirriiiriiirinsierssisensiseiinns | veer JOS ISR I 1FE| s 513,065 |...106.728 504,472 (1167) [ oo | e | s 3.750 .18,750 | 03/07/2014. | 11/24/2023.
150461 N5 6 | CEDAR PARK TEX TXBL REF........coiiviriirerieriereeeissiseriesieseseesssisseniens | cevees . 2| 1FE 1,000,000 |...106.027 | ..............1,060,270 | ..............1,000,000 | ............. 1,000,000 [ ..oeoureerrmerieries | rererreerrrinnieiis | e | e | 4.000 cerer.40,000 | 03/26/2015. | 08/15/2033.
17108)  AA 1 [CHRISTUS HEALTH.....couiiiiiniirieieceitssisesie s | eeenas . 2| 1FE 503,815 |...110.427 500,000 | ... 503,342 (A05) | oveveererireirens [ e [ e 4.341 |.....4.308 |D....... | w1784 | i 14,530 | 11/16/2018. | 07/01/2028.
172062  AE 1 | CINCINNATI FINL CORP.........cooeriiiiriiieineieierissiessesssesssssssssssssessessssssenss | onnne |0 | voveverinnes | avveee 1FE| .. ..205,214 {...133.393 200,000 | ... 202,522 (170) | vevvrverrrinrienns e [ 6.125 .27,563 | 12/23/2004. | 11/01/2034.
172062 AE 1 | CINCINNATI FINL CORP... . [P ISR IOV 1FE]| .. ..266,263 |...133.393 250,000 | ... 260,350 (B98) [ .evveverererrrrreens | cevrerrerisniseieniens [ aeeens 6.125 . 03/05/2012. | 11/01/2034.
172070  CQ 5 |DUKE ENERGY OHIO.......cccoviimiiriiereieiisnieirsiisisessissssssesssssssesssssssesensnses | ovens JO0 PR IOV 2FE | i 388,045 |...121.909 350,000 | ... 377,916 (2,081) [ oo | e | s 5.380 |.....4.853 [UD.cccce | vorrviienn825 | e, 18,813 | 05/15/2015. | 06/15/2033.
17252M  AG 5 [CINTAS CORP NO 2.....iviuriirireriiieicniisineeiessisessenssssesssssesssssssessesssssssans | sevees [P ISP IOV 1FE| .. .577,150 |...132.810 500,000 | ... 556,006 (RICTA AT SRR IRV BN 6.150 .30,750 | 02/14/2014. | 08/15/2036.
17275R AF 9 [ CISCO SYSTEMS INC......cotiiuiiiiireieirniissiiesiesisess s ssessseessssssssinse | evenns JO0 IR IOV 1FE| .. ..588,650 |...136.485 500,000 | ... 573,875 (3,694) [ oo | e | s 5.500 ceerenen 27,500 | 02/12/2016. | 01/15/2040.
17288X  AA 2 |CITADEL L Puccoiiisiee e esssnissesiens | seenes . 2| 2FE 518,375 |...106.128 500,000 | ... 510,907 (3,739) [ oo | e | e 5.375 |....5184 [ | 112,296 | oo 26,875 | 12/15/2017. | 01/17/2023.
17288X  AB 0 |CITADEL L Puucooiiieiiieieeiseineisesiesiesiseessssssssessesssssssssssssssssssesssnes | eovnees | o | wveveenens | vevens 2FE 500,855 |...105.283 ....500,000 | ... 500,855 | ..oocvvnrirerireerrrins | orrrnerienineennenns | onersnensesenennes | eesensessnessnnines | aeennd 4.875 09/16/2019. | 01/15/2027.
17288X AB 0 |CITADELLP.. s | sernes P [UUSTORI IOV 2FE| .. ..1,052,370 |...105.283 | .... . .1,000,000 | ..ccorvrrne 1,052,370 | oo | ervvrirenisiisinniens | v | e | oo 4.875 . 12/17/2019. | 01/15/2027.
172967  EC 1 | CITIGROUP INC.....coorerrrireiriinesineesesissessessssssessessesesssssssssssssenssesssssssans | sesees [P IO IOV TFE| oo 577,775 |..126.405 | ...ccoovvvvrnec 632,025 | ....... 500,000 | ... 566,365 (3,829) [ ..vuerueererrerins | v | s 5.875 |.....5.084 [MN......| cccceeu.2,575 | oo 29,375 | 01/09/2017. | 05/29/2037.
180848 FR 9 | CLARK CNTY NEV GO TXBL SER A....covvvuiimeieieiineineiiesiseisseesssisssssenes | cevs e | 1FE 413,276 |...125.639 406,456 (B15) | cevereeereerreinens [ ereereeineineiiienes [ e 6.554 .26,216 | 01/19/2010. | 07/01/2030.
181059  QF 6 | CLARK CNTY NEV SCH DIST......contiirirnrierierineissnissiisesieseseesesisssisnesiens | cvvees | [ 1FE ..452,400 |...108.779 421,708 (4,915) [ oo | e | e 5.510 .22,040 | 06/18/2014. | 06/15/2024.
189054 AT 6 | CLOROX COMPANY.......comiiriirmrmmeimerineisnsssenssssessssssssssssesssssessessssssssssnnes | sesees . 485,000 |...102.389 496,287 1,836 [ cooeerreinerienins | cerrineeneriinninees | e 3.050 .15,250 | 03/10/2014. | 09/15/2022.
195869 AL 6 | COLONIAL PIPELINE CO.. 1,063,548 |...135.458 ..1,028,781 (7,324) ......6.380 06/08/2015. | 08/01/2037.
195869 AL 6 | COLONIAL PIPELINE CO.. . 531,540 |...135.458 | ... 514,206 (3,652) [ ..oovvureeerrerins | eevrnrirneriieiineenns | e 6.380 06/17/2015. | 08/01/2037.
198280 AF 6 | COLUMBIA PIPELINE GROUP INC SENIOR NT ..o 506,084 |...109.698 | .................548,490 | ..c..cccconeens 500,000 | ... 503,473 ({72 IR ISR DO 4.500 05/31/2016. | 06/01/2025.
198280 AH 2 |COLUMBIA PIPELINE GROUP INC . 585,745 |...126.567 . 500,000 | ... 575,603 (3,034) ......5.800 09/19/2016. | 06/01/2045.
20030N  AF 8 | COMCAST CORP........ccoiimmriiiieiiesiseisesissess s ess bbb L A31.469 | 592,925 | 451,000 | ... 507,789 (3,684) [ ..o | e | s 5.650 12/28/2012. | 06/15/2035.
20030N BH 3 |COMCAST CORP SENIOR BD. . .. 115.739 500,000 | ... 500,000 [ ..o e [ | 4.250 01/14/2013. | 01/15/2033.
202795 HG 8 | COMMONWEALTH EDISON CO... ..356,010 |...129.426 300,000 | ... 350,249 (3,841) ......5.875 07/02/2018. | 02/01/2033.
20772G 5P 9 | CONNECTICUT STATE TXB BABS 383,194 |...100.794 350,000 | ... 351,504 (6,018) [ oo | e | s 5.027 04/14/2014. | 04/01/2024.
207720  AA 0 |CONNECTICUT ST QSCB TXBL... 572,000 |...120.035 500,000 | ... 544,453 (4,559) 5.295 06/20/2014. | 10/01/2029.
207720 AA 0 |CONNECTICUT ST QSCB TXBL... R I 1,150,000 |...120.035 .1,000,000 | .. ..1,092,610 (9,498) 5.295 06/25/2014. | 10/01/2029.
207758 KH 5 | CONNECTICUT ST SPL TAX OBLIG REV.......coosiieririieirniiniissirensersnseeesnnes | veveees o] 537,540 |...121.732 500,000 | ... 522,041 (2,223) [ coovververiereeeiens [ ererieveeeeiienens [ s 5.740 08/06/2013. | 12/01/2029.
209111 EH 2 |CONSOLIDATED EDISON CO OF N'Y INC SO OORRRIRN OO [P ISP IOV 1FE ..793,800 |...123.114 762,903 (VL L) IR IRV IO 5.300 10/01/2014. | 03/01/2035.
209111 EJ 8 | CONSOLIDATED EDISON CON Y INC....vvriiiiriireriniieriniissiesierssiseeesinnes | eeveees [P ISR I 1FE ..585,000 |...121.224 564,719 (4,175) 5.250 05/04/2015. | 07/01/2035.
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210295 DD 0 |CONSOLIDATED WYO MUNICIPALTIES REV. [SSSTRTRRREN DOV . 2| 1FE 422,000 |...101.720 401,483 (3,558) [ .ovverurvrerrerins | rerrvrinerierineenns | e 6.854 |..... 6.497 |JD....... 08/19/2010. | 06/01/2035.
210795 PZ 7 |CONTINENTAL AIRLINES INC BOND SER 2012-4.........ccorviuermriveermrneinnnens | vevvene | oo | evvvvrenins | s 1FE ..338,339 |...105.200 339,489 135 [ e v [ 4150 |.....4.171 |AO...... s . 04/10/2012. | 04/11/2024.
21079V AA 1 |CONTINENTAL AIRLINES INC BOND SER 2010-1. ..206,565 |...102.158 211,926 512 w4750 09/16/2011.| 01/12/2021.
219350 AR 6 |CORNING INC 587,870 |...121.628 564,827 (9,847) [ covvvevereierveinee [ v [ 7.250 12/14/2016. | 08/15/2036.
219350 AV 7 |CORNING INC ..720,288 |...124.446 705,058 (4,618) [ oo | e | s 5.750 10/17/2016. | 08/15/2040.
219350 AX 3 |CORNING INC .519,885 |...110.229 514,842 (865) .....4.700 05/20/2014. | 03/15/2037.
219350 AX 3 |CORNINGINC ..586,080 |...110.229 555,000 | ... 578,408 (1,364) [ ooverrrirnienins | e | s 4.700 07/01/2014. | 03/15/2037.
22003B AK 2 |CORPORATE OFFICE PROPERTIES L P 530,565 |...107.809 500,000 | ... 522,151 (4,219 [ oo | e | s 5.000 01/19/2018. | 07/01/2025.
224044 BT 3 |COX COMMUNICATIONS INC.............. e [ 2FE ] 341,280 |..133.944 | .............. 401,832 | oo 300,000 | ... 334,872 (1,893) [ oo | e | e 6.950 09/30/2016. | 06/01/2038.
224044 BY 2 |COX COMMUNICATIONS INC SENIOR BD SER 144..........cccovmermerineinrrinnns [ e JP PPN IOV 2FE | o 572,376 |..108.349 | .................650,094 | ................ 600,000 | ... 578,752 927 | o [ v | e 4.700 06/12/2013. | 12/15/2042.
224044  CF 2 | COX COMMUNICATIONS INC......cevuurvrmerirrireeieinerssessessseessssisessessessssessns | soeeees . 2| 2FE 512,605 |...110.730 | ..cccooeeerrn.553,650 | oo 500,000 | ... 509,529 (653) | evvveererrneinens [ erreererineisenienes [ e 4.800 05/05/2015. | 02/01/2035.
224050 AE 4 |COXENTERPRISES INC......cccoiviuiriiiiirierireninieiesinssieniesessssssssessssesssenens | seenes JP PPN IOV 2FE | i 187,840 |..127.233 | ..ccovvvr... 254,466 | ... 200,000 | ... 196,768 431 [ [ e [ 7.350 e 14,750 | 06/28/2001. | 07/15/2027.
231021 AJ 5 | CUMMINS ENGINE INC.......ovvomrimririreeieninissesesssessesssessssssssssssssssesssesens | seneees [P ISP IOV {1 =5 294,000 |...132.066 | .................396,198 | ....... 300,000 | ... 298,449 L[V ORI ORI PP 7125 |....7.270 [MS......| ccoeee... . 7,086 | .o 21,375 | 01/29/1999. | 03/01/2028.
23311R AE 6 |DCP MIDSTREAM LLC SENIOR BD SER 144A....... SOOI DO . 2| 3FE 811,335 |...102.975 758,773 (6,192) [ covvevereiervnies v [ 4.750 .35,625 | 10/16/2012. | 09/30/2021.
23355L  AD 8 | DXC TECHNOLOGY CO.....ccvuurrmmrirrireererisesieriesissessessssssesssessesessssssssenes | seeees [P PPN IOV 2FE| e 715,818 |...107.677 ....685,000 | ... 709,826 (3,424) [ oo | e | e 4.750 coere.88,163 | 04/10/2018. | 04/15/2027.
23355L  AD 8 | DXC TECHNOLOGY CO....cevuuivuirmiireireiinseinnesiessseeesessssesssssesssssessssssssnns | soeees JO0 PPN IOV 2FE| i 717,075 |..107.677 | .ccceveeeeeeen807,578 | oo 750,000 | ... 721,066 3,991 | oo [ s [ e 4.750 |.....4.968 |AO...... | oo .15 [ 01/25/2019. | 04/15/2027.
238676 DM 9 |DAVIE FLAWTR & SWR REV......coiiiriiriiiiiirinneisssesssisseessssisssssssnsnnss | sevenes . 2| 1FE 515,500 |...103.219 | ................516,095 | ....... 500,000 | ... 501,988 (2,650) [ ..oovveririieris | e | e 6.062 .30,310 | 08/05/2010. | 10/01/2025.
244199 AU 9 | DEERE & COMPANY.......ccoiimmiiiiieeieniseisessssssssssesssssessssssssssssesssssssssssans | seeees [P ISR IOV {1 =5 N 194,852 |...113.097 | .................226,194 | ....... 200,000 | ... 199,711 144 | e [ s [ 8.500 .17,000 | 05/05/1992. | 01/09/2022.
247358  AA 2 |DELTA AIR LINES INC MED TERM NT SER 2012.......ccevvvverirnrierinreierinnirens | vevees O ISR I 1FE| oo 173,293 |...100.851 | covervrrereann 171,677 | i, 170,228 | ... 170,315 (B23) | ceverrerrririiens [ [ 4.750 07/13/2012. | 05/07/2020.
24916P FP 7 |DENVER COLO CITY & CNTY BRD WTR COMMRS.......cccovveriemmrimnerierirenens | ceveene . 2| 1FE 549,470 |...102.765 | ................513,825 | ....... 500,000 | ... 514,090 | ..o | e QLT LA | [T IUTRRRIR DY 5.170 . 10/23/2015. | 12/15/2040.
249174 ML 4 |DENVER COLO CITY & CNTY SCH DIST. SOOI IO JO0 IR IOV 1FE| oo 328,068 |..... 97.300 | .overrerrnnn 389,200 | oo 400,000 | ... 367,806 6,548 | oo [ e [ e 1.390 |...... 1.695 |JD....... ..457 09/11/2014. | 12/01/2024.
25179M AL 7 |DEVON ENERGY CORP SENIOR BD et | s . 2| 2FE 552,955 |...121.510 | ................607,550 | ....... 500,000 | ... 540,143 (1,912) [ oo | e | s 5.600 |...... 5.064 | .o | v 12,964 06/04/2013. | 07/15/2041.
25179M AL 7 |DEVON ENERGY CORP SENIOR BD et | s . 2| 2FE 544,145 |..121.510 | ..cccoee0ren807,550 | oo 500,000 | ... 533,464 (1,593) [ cooveererererrrerins | cerrveeseisserineens | e 5.600 |...... 5.146 | JJ....... 12,964 06/10/2013. | 07/15/2041.
25271C AM 4 | DIAMOND OFFSHORE DRILLING INC......cccceviviiinrinrierisissississsnsssienssinnes | even . 2| 5FE 484,260 |..... 85.291 | .oovvvrvnn. 426,455 | ... 500,000 | ... 494,107 1,644 | oo e | 3.450 s . 02/23/2015. | 11/01/2023.
254010  AA 9 | DIGNITY HEALTH SENIOR DEB.........cocuriririerienireeseeisssnessesssssesssesssssens | woveees [P PO IOV 2FE| e 398,528 |...101.836 | ................407,344 | coooonnncs 400,000 | ... 399,605 139 | oo [ e [ 3.125 37 [MN.c| nn2,085 | e 10/18/2012. | 11/01/2022.
254010  AA 9 | DIGNITY HEALTH SENIOR DEB.......costiuriiieieiieeineieeississessessseesssssssesens | woeees JOO PR IOV 2FE | i 491,675 |...101.836 | .................543,804 | ..ccocoeeunnecn. 534,000 | ... 521,224 4,509 [ v | e | s 3.125 10/09/2013. | 11/01/2022.
257375 AF 2 | DOMINION GAS HOLDINGS LLC........ovvveriiiierierinieienieisseiieniesesesssnins | voenes . 2| 2FE 517,800 |..114.205 | ................571,025 | ....... 500,000 | ... 515,819 (B78) | eveveererierieens [ e [ e 4.800 12/28/2016. | 11/01/2043.
257469 AJ 5 | DOMINION RESOURCES INC........cccmiumrrimerirrireisnsiseisesisesssseesssisessssssenes | seneees o] ...120.440 .1,000,000 | ..ccocvenee 1,105,587 (AT LK) TN ISR IO 5.250 04/23/2015. | 08/01/2033.
257559 AJ 3 |DOMTAR CORP. ..110.380 . ....500,000 | ... 539,585 ......6.250 11/01/2019. | 09/01/2042.
257559 AJ 3 |DOMTAR CORP. ..110.380 | .....oeev........551,900 | ....... 500,000 | ... 548,300 | ...ovourirrireerinins | evrrerierieeeeens | e | e | e 6.250 11/22/2019. | 09/01/2042.
257559 AJ 3 |DOMTAR CORP. 110380 | i 551,900 | i 500,000 | ... 551,730 [ .oovoivrenrirerivnnees | veerernniseirenneiens [ e [ 6.250 12/03/2019. | 09/01/2042.
259561 PJ 1 |DOUGLAS CNTY WASH PUB UTIL DIST e ...128.443 . 250,000 | ... 274,514 (1,186) .....5.450 .13,625 | 09/22/2014. | 09/01/2040.
259561 PT 9 | DOUGLAS CNTY WASH PUB UTIL DIST REV......occuieeeiriinerierissenneesiseins | s o] 114854 | i BTA,270 | e 500,000 | ... 503,850 (3B1) | ceverreerneernneinens [ eneerenineiserienes [ e 5.245 .26,225 | 08/24/2010. | 09/01/2030.
260003  AF 5 |DOVER CORP......cvuiriitririieisissierissisiesie s sssnssssssnss | sevenes o] L A19.422 | 597,110 | 500,000 | ... 560,290 (3,828) [ ..o | e | s 5.375 .26,875 | 09/25/2014. | 10/15/2035.
260543 BE 2 |DOW CHEMICAL CORP. 17471 . 200,000 | ... 199,809 60 w1375 .25,813 | 03/03/1993. | 03/01/2023.
260543 BE 2 | DOW CHEMICAL CORP......coviviriiieiiitiseiseiensssiesessssiessssisssesssssssssienes | sevnes CMTATA | i 76,207 | e 150,000 | ... 149,934 21 [ | e [ 7.375 06/17/1993. | 03/01/2023.
260543 BJ 1 |DOW CHEMICAL CO....... ...132.557 300,000 | ... 304,055 (412) 7.375 .22,125 | 03/20/2003. | 11/01/2029.
26138E AU 3 |DR PEPPER SNAPPLE GROUP INC......cc.coovvverirrireinne e e | i 2FE | i 447,135 | 99.640 . ....500,000 | ... 458,537 6,219 102550 .12,750 | 03/09/2018. | 09/15/2026.
264399 DK 9 |DUKE ENERGY CO SR NOTES.......ccooumiiiriirniriierniieerissisesesssssssssssnsnnes | sevenes - 124458 | ..............373,374 | ....... 300,000 | ... 297,516 279 | e [ | 6.000 .73,980 | 10/17/2003. | 12/01/2028.
264399 DK 9 |DUKE ENERGY CO SRNOTES........costurmrierieriresereesssiseisessesssseesssissssssees | weneees ] ...124.458 430,409 291 | e [ | e 6.000 06/10/2009. | 12/01/2028.
264399 DK 9 |DUKE ENERGY CO SR NOTES.......ccoooitiriirieiiierniiseieissiseessiseisssssseninnes | seveees - ...124.458 540,336 (4,524) | oo | e | e 6.000 09/17/2013. | 12/01/2028.
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26439X AH 6 |DUKE ENERGY FIELD SVCS LLC NTS 144A.......oiviiirrnriseierineereniseenns . 588,425 |...105.343 500,000 | ... 561,567 (RNCISYA T SRR NV IO 6.450 |...... 5.481 |MN...... 12/13/2012. | 11/03/2036.
266233 AB 1 |DUQUESNE LIGHT HOLDINGS INC SENIOR BD.... .579,180 |...118.283 500,000 | ... 554,579 (3,502) [ coovvevrrerereeens [ ereeierieeesieniens [ 6.250 05/22/2013. | 08/15/2035.
26884T AE 2 |ERAC USA FINANCE LLC SENIOR BD SER 144A.. ..560,000 |...126.793 500,000 | ... 545,862 (2,069) ......5.633 05/22/2013. | 03/15/2042.
26884T AE 2 |ERAC USA FINANCE LLC SENIOR BD SER 144A.. IO I . ..814,500 |...126.793 750,000 | ... 799,478 (V2.7 SRR [NV IO 5.633 06/24/2013. | 03/15/2042.
270618 DX 6 |EAST BATON ROUGE LA SEW COMMN.......... (ST OO . 2| 1FE 511,140 |...105.642 500,000 | ... 506,252 (1,230) [ oo | e | s 3.830 03/26/2015. | 02/01/2029.
271579 BT 0 |EAST CHERRY CREEK VY WTR & SANTN REV, IR I 2| 1FE 500,763 |...102.749 ....485,000 | ... 487,238 (2,686) ...5.720 08/07/2013. | 11/15/2035.
277432 AP 5 | EASTMAN CHEMICAL CO.....cccvtvvrrinirierieriieineissisesiesisssssssississessssissnes | soenes . 2| 2FE 517,405 |...107.508 500,000 | ... 515,237 (628) | veveeeerieriiens [ e [ 4.650 08/12/2016. | 10/15/2044.
278265 AD 5 | EATON VANCE CORP SENIOR NT.....cooiiiririeririnerierierieesssesssssesssssssenes | veeees [P IO IOV 1 =5 475,000 |...104.998 500,000 | ... 491,823 2,393 3.625 |...... 3.816 |JD....... .18,125 | 09/13/2013. | 06/15/2023.
283734  TF 8 |ELPASO TEXREF TXBL.....ccvviiiiriiiiieriiisinsieissiesensssiessessssssssssssssensnes | sevenes . 2| 1FE 553,310 |...108.649 | .... 500,000 | ... 528,511 (7,957) [ oo | e | s 5477 |...... 4678 |FA...... . ceern.25,885 | 01/22/2015. | 08/15/2034.
292480 AJ 9 |ENABLE MIDSTREAM PARTNERS L P......ccoovviiriirinieririniisniienieseseeisnins | verenes . 2| 2FE 1,000,000 |..... 91.723 | s 917,230 | oo 1,000,000 | ..ccovvveeee 1,000,000 [ ..oveouveerieerienires | rererrrernninninenis | e | e | 5.000 |...... 5.000 |MN......| cooerrrencd 6,301 | .ovvvene 44,525 | 08/27/2019. | 05/15/2044.
292480 AJ 9 |ENABLE MIDSTREAM PARTNERS L P....cccootiumirinririrneieeinssiinesiseseseesssins | woeees . 2| 2FE 77173 |..... 91.723 | ... 781,000 | ... TTTATS | s | e | oneenessesinesns | cenersiesenessnnsines | ceen 5.000 |...... 5.025 |MN...... 09/04/2019. | 05/15/2044.
292505 AK 0 |ENCANA CORP FGN SR BD.......ccovuuiiieriieininirieiiesiisesesssssissssessesssienes | sovenes . 2| 2FE 533,230 |...100.830 | .... 500,000 | ... 525,037 (TAT4) [ o | e | e 5.150 |...... 4.829 |MN...... . ceerennnn 25,750 | 04/19/2013. | 11/15/2041.
29250R AT 3 |ENBRIDGE ENERGY PARTNERS L P SENIOR BD SRS IO . 2| ... 2FE 246,013 |...118.860 250,000 | ... 247,193 139 | oo [ e [ 5.500 |...... 5.589 |MS......| woverrrenns 4,031 | oo 70,000 |09/13/2011. | 09/15/2040.
29250R AT 3 |ENBRIDGE ENERGY PARTNERS L P SENIOR BD. [ESTTRN OO . 2| . 2FE 495,500 |...118.860 | .... 500,000 | ... 496,832 157 | oo [ [ 5.500 09/13/2011. | 09/15/2040.
29250R AT 3 |ENBRIDGE ENERGY PARTNERS L P SENIOR BD SRS IOV . 2| 2FE 518,110 |...118.860 | ... 500,000 | ... 515,521 (L4(0)) TSSO USTRRTRION DY 5.500 . 09/27/2016. | 09/15/2040.
29273R  AF 6 |ENERGY TRANSFER PARTNERS SENIOR NT.....cocoovomiirmmiinerinrieeiseinnninns | ceves JO0 PPN IOV 2FE | i 597,500 |...118.819 500,000 | ... 568,294 (A,077) [ oo | e | e 6.625 |.....5.544 |AO...... | ...........8,988 | ......... 33,125 | 04/24/2013. | 10/15/2036.
29273R AP 4 |ENERGY TRANSFER PARTNERS SENIOR NT......cccoovrirmiinnirmrieisinnnerinnnee | everes . 2| 2FE 505,015 |...112.852 | .... 500,000 | ... 503,578 (171) [ overerneeeirens | e [ 6.050 .30,250 | 09/22/2011.| 06/01/2041.
29273R AR 0 |ENERGY TRANSFER PARTNERS L P SENIOR BD [ESSTRR R . 2| 2FE 249,105 |...118.879 | .... 250,000 | ... 249,350 30 | e [ e [ e 6.500 v 16,250 | 01/17/2012. | 02/01/2042.
29364D AT 7 |ENTERGY ARKANSAS INC.......ooviriiieriiieiniississississssssesesssseesssssssssssssnnes | ovenes . 2| 1FE 515,625 |...107.115 500,000 | ... 510,387 (2,113) [ v v s 4950 |......4.800 {JD.......| oo 1,085 | i 24,750 | 04/20/2016. | 12/15/2044.
29364W AT 5 |ENTERGY LOUISIANA LLC.......cocoiriririerieririesinissriesiessseesensessssessesssenns | cevees . 2| .. 1FE 673,153 |...107.048 | ... 650,000 | ... 664,455 (3,212) [ oo | e | e 5.000 .57,500 | 04/24/2015. | 07/15/2044.
29364W AT 5 |ENTERGY LOUISIANA LLC.....coovuririireiincieiniissiesiessissierssisesesissiesiesin | ovene . 2| 1FE 523,750 |...107.048 | .... 500,000 | ... 515,681 (3,485) [ ..o | e | s 5.000 . 10/12/2016. | 07/15/2044.
29365T AD 6 [ENTERGY TEXAS INC......ooviviiririeieninnieiiesiessenisssesesiesssessesessssssssenns | coveons . 527,895 |...107.506 500,000 | ... 520,711 (3,824) [ ..o | e | s 5.600 |.....5.304 [AO...... | e 5,907 | oo 25,750 | 08/18/2017. | 10/15/2044.
293791  AF 6 |ENTERPRISE PRODUCTS OPERATING LP. . B ] ..601,000 |...136.121 | .... 500,000 | ... 575,217 (5,713) [ oo | e | e 6.875 .34,375 | 08/17/2015. | 03/01/2033.
293791 AP 4 |ENTERPRISE PRODUCTS OPERATING LP SENIOR.......ccovvvirmrieinireiniinnns | veveres - . ..558,835 |...135.885 | ... 500,000 | ... 536,699 (2,488) [ oo [ veereererinersninens [ 6.650 e 33,250 | 08/11/2011. | 10/15/2034.
29379V AG 8 |ENTERPRISE PRODS OPERATING LLC SENIOR NT.....cccvvvvmrierierirncerncenns | vveene | e | 2FE | s 814,506 |...130.732 700,000 | ... 784,914 (4,299) [ ..oocernrererienis | e | e 6.125 |....5.264 |AO...... | ...........9,045 | ......... 42,875 | 06/19/2013. | 10/15/2039.
294429  AG 0 |EQUIFAXINC SENIOR NT....ociuiiriiriiriieiiieissieseesssiesssissisesssessssesssesssssees | seveees - ..569,855 |...128.561 | ... 500,000 | ... 546,809 (2,675) [ ..o | e | s 7.000 .35,000 | 09/20/2011.| 07/01/2037.
294429 AL 9 |EQUIFAXINC....coiiiiiiiiiiiiieiiieiiesi st sssessenssnesas | serenes o] . ..458,100 |...100.518 | ... 500,000 | ... 466,739 5,184 | s [ e [ 3.250 .16,250 | 05/16/2018. | 06/01/2026.
29444G  AJ 6 |EQUITABLE COS INC DEBS..........ccccosinirmririreiniirernrneereninsiesesnisensnsseneninnes | evvere | oo | eorerinniene [ e 2FE | i 98,450 |...122.333 | .... ...100,000 | .. 99,524 F5X: 1 SOOI DUSOTURRTORRRTO PP 7.000 ...7,000 | 12/21/2001. | 04/01/2028.
29717P  AD 9 |ESSEX PORTFOLIOL P SENIORNT... . R I 495,371 |...103.442 . ....500,000 | ... 498,961 445 3.625 .18,125 | 05/01/2013. | 08/15/2022.
29736R  AA 8 |ESTEE LAUDER COS INC......ccooererierriirierierieseseesssssessessessssessssssssssens | sevees e | IFE | s 197,500 |...130.577 | .... 200,000 | ... 198,889 B1 | o [ s [ e 5.750 .11,500 | 04/16/2004. | 10/15/2033.
29736R  AC 4 |ESTEE LAUDER CO INC SENIOR NT. OV - 627,627 |..137.226 | .... 555,000 | ... 607,610 (3,035) 6.000 .33,300 | 08/05/2013. | 05/15/2037.
299808 AF 2 |EVEREST REINSURANCE HLDGS INC........ . R ..502,690 |...110.649 . . 500,000 | ... 502,399 (98) ......4.868 01/10/2017. | 06/01/2044.
299808 AF 2 |EVEREST REINSURANCE HLDGS INC........ FSSSTORI PR IO IS . .573,429 (..110.649 | ... 509,000 | ... 573,829 | oo e | e | e | aeed 4.868 10/25/2019. | 06/01/2044.
30161M AG 8 |EXELON GENERATION CO LLC SENIOR BD [SSTUTRRIRN OO O ISR I 2FE | oo 472,648 |...120.603 452,774 (2,672) [ oo v [ 6.250 01/24/2013. | 10/01/2039.
30161M AN 3 |EXELON GENERATION CO LLC SENIOR BD . e 2| 2FE 805,238 |...114.485 792,332 (1,932) ......5.600 06/11/2013. | 06/15/2042.
302491 AS 4 |FMC CORP SENIOR BD......cocviiiiiiiiiiniissisiiesiesisiisssissisessesisssisns | coenes . 2| 2FE 509,000 |...105.416 503,286 (857) [ everrrrervereerens | eevrveierseierenines [ e 4.100 01/28/2014. | 02/01/2024.
30251B  AD 0 [FMRLLC ...ttt sessesssssssnsenes | eveons ] 122498 | ..............1,224,980 | ..............1,000,000 | ............. 1,057,812 (4,419 [ oo | e | e 4.950 05/18/2016. | 02/01/2033.
30251B AE 8 |FMRLLC SENIOR BD SER 144A NP ...124.952 521,235 (920) .....5.150 05/15/2013. | 02/01/2043.
30259A  AA 0 [FDF HELTD it ssssssesesssssssesssssssesssesssssssssensas | seenes - ..101.883 | ..............1,018,830 | ..............1,000,000 | ............. 1,016,250 | ..ooovvvvircirernnis | ervvrereninsiininniens | verveiissnniennnns | e | e 3.900 08/26/2019. | 10/25/2022.
302635 AE 7 |FSKKR CAPITAL CORP.......cccniriirmerireeineeississsesesssssssessesssssssssssssssssnssenens | seeees ...101.385 500,965 | ..oovvorrerrireerinins | orrrnerienineennenns | onersenseninenes | e | aeend 4.125 12/06/2019. | 02/01/2025.
31331F  AX 9 |FEDERAL EXPRESS CORP BOND SER 1998-1 CL......cccocnirvirrirmrneirieiniiiens | e ...102.755 61,011 T | e v 6.720 04/14/2009. | 01/15/2022.
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31331F  AX 9 |FEDERAL EXPRESS CORP BOND SER 1998-1 CL......cccovvvrerrreerrnirnerrerienns | eveens 102,755 | 270,210 | e 262,965 262,965 | ...ocvoncrierineininis | errinerienieieens | e | e | aeed 6.720 |...... 5.731 | e | 8,182 | 8,823 | 05/18/2009. | 01/15/2022.
33738M  AB 7 |FIRST UN NATL BKNC.....oiiiiiiriiisiieienissisienieissssie s sssesssenssnsns | sevees LA24413 ) e 497,652 | 400,000 380,115 2,230 | o | e | e 6.500 09/25/2000. | 12/01/2028.
341081 ES 2 |FLORIDA POWER & LIGHT CO ...129.933 689,000 795,738 (7,077) ......5.650 . .. 09/08/2014. | 02/01/2035.
343498  AB 7 | FLOWERS FOODS INC.......coiirmiimiriineiiesiseiseisessssssesssesssssesssssssssesssenes. | soneees 102,035 | oo 510,175 | 500,000 480,160 2,939 | s [ s [ e 3.500 |...... 3.713 |AO...... 17,500 | 12/08/2016. | 10/01/2026.
345277  AB 3 | FORD HOLDINGS INC......cccoivirrimiriirierierirsesseesssesesienssesessssssssssesssesssesens | woeees ...100.897 200,000 199,965 212 | e | v | e 9.375 |...... 9.678 |MS...... .18,750 | 07/17/1991. | 03/01/2020.
345370 BY 5 |FORD MOTOR CO BONDS. ...111.358 ....100,000 95,332 533 .....6.625 . . ,625 | 04/22/2002. | 10/01/2028.
345370 CA 6 |FORD MOTOR CO GLOBAL NOTES......c.covuermiieririninnierssiesesssssseensssinns | sevenes LBTT | 237,434 | 200,000 198,000 L/ ST DTRRIN PPN 7450 |...... 7.654 |JJ....... .14,900 | 10/12/2001. | 07/16/2031.
345397 VR 1 |FORD MOTOR CREDIT CO LLC.....ccviuirimiricrieireeieiisssiseeieeesseesesssssnnes | eeeees . ..103.233 | .................516,165 | ....... 500,000 505,335 (4,925) [ ..o | e | s 5.750 |...... 5.634 |FA....... .28,750 | 01/15/2019. | 02/01/2021.
347314  AK 2 |FORT EUSTIS/ISTORY HOUSE LLC.......corvviirriniiernnisieerineissensierissssenennns | veveene | oo | evvvererine | voeees 1FE| .. » 102190 | e 204,380 | .o 200,000 200,901 (2,183) [ oo | e | s 4.980 |...... 4.669 |JD....... e 19,920 | 04/23/2014. | 12/15/2020.
347471 AP 9 |FORT JAMES CORP DEBS........cccoeimriiririrriieiinsiiesienesssssessnsssensenennes. | eovnnee | o | vevevirenes | vevens TFE| oo 199,578 |..111.979 | ................223,958 | ....... 200,000 199,951 13 | s [ [ 7.750 |...... 7.766 |MN......| oo 1,953 | i 23,250 | 11/23/1993. | 11/15/2023.
347471 AP 9 | FORT JAMES CORP DEBS........ccostiueriieirrieinerissisessesssseesssssssssesssessnees. | covnees | o | weevsnenens | oevens 1FE| .. ..100,000 |...111.979 ....100,000 100,000 | coovuevenrererierieees [ eerneerenrineiseriens | e | e | s 7.750 |...... 7.750 |MN...... 01/13/1994. | 11/15/2023.
348609 AC 2 | FORT SAM HOUSTON FAMILY HSG L P.....cvvvrreriviviineierinrienissineinenins | e | [ reverirenns | vevens 1FE| .. ..770,000 |...114.805 ....700,000 750,249 (3,313) 5.625 |...... 5114 |MS...... e 39,375 | 04/16/2014. | 03/15/2035.
35137L  AD 7 [FOX CORP....couiiuiricriietieetsesesisesisss st ssssssensesssessssssssssssesssesssssssnnss | eovnees | o | vvevsenens | vevens 2FE | i 558,825 |...122.279 | ....c.ocoe......611,395 | .o 500,000 556,831 (1,994) [ oo | e | s 5476 |...... 4.900 |ddeciree | o 11,927 | e 13,690 | 05/09/2019. | 01/25/2039.
36158F AA 8 | GE GLOBAL INSURANCE HLDG CORP........cccovvirirmrniiernrinrirsninsisnssinerissines | eovenes | oo [eoveverinns | e 1FE| s 588,150 [...123.830 | ..coccoorerern619,150 | ovvriiiinns 500,000 569,193 | ..o | e (11,374) [ e [ e [ 7.000 |...... 5.951 |FA..... .35,000 | 05/24/2018. | 02/15/2026.
365298 L4 8 | GARDEN GROVE CALIF UNI SCH DIST GO... 2| .. 1FE 501,500 |...102.488 | .................512,440 | ....... 500,000 500,209 (359) | evereermrirrriens [ e [ 6.080 |...... 6.062 |FA....... v 30,400 | 10/15/2010. | 08/01/2030.
370334 BJ 2 | GENERAL MILLS INC.....oiiuiiieeiieeineieiissisesiesiseisssssssssssssessssesssssssnens. | eovsees | o | eeevinenes | vevens 2FE | i 604,779 |...123.674 | .....cc..........631,974 | oo, 511,000 594,471 (4,088) [ ..o | e | s 5.400 |...... 4563 | Do | o 1,210 | e 27,594 | 07/20/2017. | 06/15/2040.
370334  CF 9 | GENERAL MILLS INC......oviivriirieinirseiernsisseesssnsesnsiessssssssensssssssssssssnsnses | vevinne | oo | evvnverenins | voeves 2FE| .. ..749,993 |...108.130 749,994 L [OOSR (PR OO 4.000 |...... 4.000 |AO...... .30,000 | 04/20/2018. | 04/17/2025.
372640 GL 0 | GEORGETOWN CNTY S C SCH DIST GO.....oovvrrrerrimeireieesnserirseesssiseisnns | woveees [ 1FE]| .. ..506,285 |...114.644 . 502,131 30,000 | cvveveerrerireiienes [ | e 5.375 |..... 5.308 |MS...... v 26,875 | 08/04/2010. | 03/01/2025.
3733IN  AH 4 | GEORGIA-PACIFIC.......cvuieeriiiriririersiisierisissiessssssessssessssssssessssssssessssnes | evenes 2| 1FE 595,608 |...105.639 | ...............607,424 | ...ccocceevnns 575,000 589,662 (2,982) [ ..o | e | s 3.600 |...... 3475 [MS.....| oo 6,862 | e 20,700 | 12/14/2017. | 03/01/2025.
373384 2Y 1 |GEORGIA ST...coouiiirieriierceississriesiesessessssssssessessessssesssssssensesssessssessnnes. | eonnees | o | voveveenes | vevens TFE| oo 502,610 |...107.661 | .................538,305 | ....... 500,000 501,991 (132) | cevereererineriens [ v [ e 4.150 |...... 4128 |FA...... .20,750 | 06/11/2015. | 02/01/2035.
375558  AX 1 | GILEAD SCIENCES INC.......cvuriirriiniiieiiesiseessneissisesseseseessssissssessessseenss. | seeees 2| 1FE 543,930 |...120.015 | ..ccccce0errn.800,075 | oo 500,000 538,021 (1,601) [ oo | e | e 4.800 |...... 4.412 |AOQ...... ceerennr 24,000 | 05/04/2016. | 04/01/2044.
375558 BG 7 | GILEAD SCIENCES INC........ccciiiiriirierierieississiieniereseesssissssesiesssenes. | sovenes 2| 1FE 507,250 |...119.330 | .................596,650 | ....... 500,000 505,647 (B72) | ceverrerrrinrirens [ v [ e 4.600 |...... 4534 |MS......| o 7,625 | e 23,000 | 10/09/2015. | 09/01/2035.
377372 AB 3 | GLAXOSMITHKLINE CAPITAL INC......cvvurirrereerrnineriensesesseesssisssssenssesssnens | eonnees | o | wvererenes | vevens 1FE]| .. 591,915 [..128.698 | .................643,490 | .ocovvriririrnnns 500,000 566,462 (4,664) [ ..o | e | s 5.375 |.....4.540 |AO...... 09/30/2014. | 04/15/2034.
37959G  AA 5 | GLOBAL ATLANTIC FINANCE CO.....ovrvrrirrireierinnieiesisisesssssessssssiesssssees | sevenes . ..500,785 |..... 98.784 | ................493,920 | ....... 500,000 500,785 (A12) [ v e [ 4.400 10/24/2019. | 10/15/2029.
37959G  AA 5 | GLOBAL ATLANTIC FINANCE CO.......oeurrrenirierierineersninsrserisenesseessnssenses [ eoveeen | oo | everenenne | verenn2FE | o 500,000 |..... 98.784 | ....ce0.....493,920 | ... 500,000 500,000 [ ..ooverrirrireerrrins | vrrerienineeeens | e | e | ceend 4.400 12/17/2019. | 10/15/2029.
38141G  CU 6 | GOLDMAN SACHS GLOBAL BONDS...........ccovuuniiciisiieniniinsississiiessienins | e ..567,350 [...135.188 | .................675,940 | ................. 500,000 562,568 (4,782) [ coovveereiereeines [ v [ 6.125 12/27/2018. | 02/15/2033.
384712 EK 7 | GRAHAM TEX TAXABLE.......oooiveieeecieeeeeseseeessesessissseeseseseesssssssssssssssenees | seinees . ..539,785 [...106.940 | .................534,700 | ....... 500,000 526,506 (2,288) [ ..o | e | s 5.250 07/09/2014. | 08/15/2031.
386244 TW 7 | GRAND RAPIDS MICH BLDG AUTH REV.......ccosvuurimeierieieeiseiseriesineens. | woeees 2 505,000 |...102.352 ....505,000 505,000 [ ..oovvemrerrireernnis | orreeerienieeenneens | oneessessenenensns | eeseesiesenensnnines | eeenn 5.700 09/15/2010. | 10/01/2030.
387883 UF 6 | GRANT CNTY WASH PUB UTIL DIST REV 2 405,672 |...107.620 403,060 (874) ......5.630 08/29/2013. | 01/01/2043.
392684 DP 8 | GREEN BAY WIS REDEV AUTH......cccoiviirinrrnerenineerenisnssensensseesssnssssnes [ eneeen | oo | eneriverne | verend TFE | i 106,418 |...108.701 104,033 (A28) | eververrireinens [ e [ 5.400 09/11/2014. | 06/01/2029.
400524 GV 0 | GUADALUPE-BLANCO RIV AUTH TEX......coimiirerrirerrriririrersniesessssesnssnens | covenes 2 516,250 |...105.597 | ..............527,985 | ..ccovvirinns 500,000 508,057 (2479) [ oo v [ 4.633 06/12/2014. | 04/15/2033.
402740 AE 4 | GULFSTREAM NATURAL GAS SYSTEM LLC. 2| 563,365 |...117.770 . 500,000 556,727 (2,247) ......5.950 02/08/2017. | 10/15/2045.
404280 BB 4 |HSBC HOLDINGS PLC.......ooouierieerieiienineisseesssisssssessesessesssssessssssssssssns | nevinne | oo | eeesssnens | wovens 1FE| oo 999,950 |...106.649 | ..............1,066,490 | ............. 1,000,000 999,966 5 [ e [ e [ e 3.900 01/19/2017. | 05/25/2026.
406216 BJ 9 [HALLIBURTON CO...coovirririririiiirerinisisesisisssssiessssssesessssssssesssssssssssssesssnses. | woneres 2 501,845 |..113.079 | .................565,395 | ....... 500,000 501,466 [(C1G) ] TS OSTOROORTON EPPURORPORPOR IOV 4.850 03/30/2016. | 11/15/2035.
406216 BJ 9 |HALLIBURTON CO.... 2 ... 519,660 |...113.079 500,000 516,108 (1,050) .rr4.850 09/13/2016. | 11/15/2035.
40624Q AB 0 |HALLMARK FINANCIAL SERVICES INC........corvviivrirnriernniniirernsissesniseninnns | vevvene | oo | eevveerenins | e 1FE| oo 200,000 |...105.000 | .................210,000 | ....... 200,000 200,000 | ..o e | e | | 6.250 08/14/2019. | 08/15/2029.
40624Q AB 0 |HALLMARK FINANCIAL SERVICES INC........ccrvvmrerierverrenirersnnerensnnneins | vevenne | oo | vevevvenene [ e TFE | s 305,493 |...105.000 | .................315,000 | ....... 300,000 305,493 6.250 08/14/2019. | 08/15/2029.
41013M  TT 7 | JOHN HANCOCK LIFE INSURANCE CO'........cooomerrrirnerrniins 2| 300,000 |...111.204 ....300,000 300,000 ......6.000 . .. .18,000 | 08/28/2003. | 08/15/2023.
41013M  UX 6 | JOHN HANCOCK LIFE INSURANCE CO......cccovvrrirrirerierinicierississssssssssseens | woverns 2| 1FE 400,000 |...111.074 ....400,000 400,000 | ..vovorerirriinniies | e | e | e | 5.800 |...... 5.800 |MS...... .23,200 | 09/18/2003. | 09/15/2023.
413875 AN 5 |HARRIS CORP......coooierrieieiieriesiieesssisseesssssessssensssssssessssssssssssnsesssessssens | nevenne | oo | eevenssnens | vovees 2FE| i 881,250 |...133.089 | ................998,168 | ...coorrirneen. 750,000 854,222 (4,983) | .oooverveeerreris | v | e 6.150 |...... 5.234 | Do | 2,022 | e 46,125 | 10/22/2014. | 12/15/2040.




ANIE

Annual Statement for the year 2019 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

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

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
414009 HC 7 |HARRIS CNTY TEX CULTURAL ED FACS REV.......oevoiiirerinirrieriererneessnines | cevenne 500,000 |...108.165 | .................540,825 | c.ovvvrrrinnes 500,000 500,000 [ .ooovvrrrirerereerenins | errrerienineeneens | erererseseneees | e | ceend 4.000 |...... 4.000 |JD.cceer | e 1,644 03/25/2013. | 12/01/2031.
41652P  AB 5 |HARTFORD HEALTHCARE CORP.......ccovvuiiriiiieiniersesissesenseisnssssesssseenses | ovees 552,720 |..124.588 | .................622,940 | ....... 500,000 550,632 (2,088) [ ..o | e | s 5.746 7,163 12/07/2018. | 04/01/2044.
41652P AB 5 |HARTFORD HEALTHCARE CORP........c.ccoccoivurrrirrrnnne ..553,035 |...124.588 500,000 550,935 (2,100) D746 7,163 01/28/2019. | 04/01/2044.
418056  AH 0 [HASBRO INC........ciiiiiiiiiiieinieieie et ssenssnsnsnns | coenes ..564,025 [...119.157 | .ovveeeern 595,785 | oo 500,000 531,044 (3,652) [ ..oovvuivriiciis | e | e 6.600 5,279 08/04/2011. | 07/15/2028.
42217k BA 3 |HEALTH CARE REIT INC.....c.cvvumeriiririirieiniieeieessiensesisseesesssesssessenssssess | ceveees 498,155 |...104.347 | ..............521,735 | ...... 500,000 499,462 184 | oo [ e [ e 3.750 12/06/2012. | 03/15/2023.
42824C  AX 7 |HEWLETT PACKARD ENTERPRISE CO 496,274 |...119.906 ....500,000 496,873 205 ......6.200 12/30/2016. | 10/15/2035.
42824C  AX 7 |HEWLETT PACKARD ENTERPRISE CO......ccovvuvirriirniriiersisiesississssnsinnns | veveees 2| 2FE 1,000,972 |...119.906 .1,000,000 | ....cooveneee 1,000,816 (54) | cvvvererrnrinrennins [ | e 6.200 12/30/2016. | 10/15/2035.
42824C  AX 7 |HEWLETT PACKARD ENTERPRISE CO......coovvereereimerieriereiensssessssisessnnes | eoveees 2| 2FE 563,645 |...119.906 | .................599,530 | ....... 500,000 546,043 (3,019) [ oo | e | e 6.200 06/23/2017. | 10/15/2035.
42824C  AY 5 |HEWLETT PACKARD ENTERPRISE CO......cccovviermriiririiieieineiesisissnsienes | veveees 2| 2FE 265,398 |..120.285 | ................300,713 | ....... 250,000 264,005 (555) [ evernrererenrreerens | cerreererinnineeenines [ e 6.350 ceerenn. 15,875 | 06/09/2017. | 10/15/2045.
431116 AB 8 [HIGHMARKINC........oviiriirieiinieeriritissiiesiiesienesssssssssssiessensssssssssnnss | vevenee | oo | evvensrnens | vovens TFE| oo 513,775 |...102.885 | ................514,425 | ....... 500,000 502,009 (1,507) [ oo | e | e 4.750 |.....4.623 |MN.....| ..ccc0oeee.2,993 | ... 23,750 | 12/07/2012. | 05/15/2021.
431116 AC 6 |HIGHMARK INC SENIOR NT SER 144A...........oovemeimrrierineenssiseensenisssnssnines | vevnne | oo | eevneiinens [ s 1FE 529,290 [..123.034 | ...ccoeeeeeenn815,170 | oo 500,000 521,679 (1,018) [ oo | e | e 6.125 145,938 | 09/28/2012. | 05/15/2041.
431116 AC 6 |HIGHMARK INC SENIOR NT SER 144A.........ccovvmmirmerrmrnieninissinesinsirenenne | vevnee [ oo | evvevirinens [ e 1FE| .. ..581,865 [...123.034 | .................615,170 | ....... 500,000 579,384 (2,481) [ oo v [ 6.125 . 05/17/2019. | 05/15/2041.
436106 AA 6 |HOLLYFRONTIER CORP.......ccoomvvirreriernrrmirierirereseessnisssssssessssessensssssssenss | nevenee | on | eevenernens | vovene 2FE | o 800,363 |...112.721 | .................845408 | ................ 750,000 794,967 (5,396) [ ..ooernrenerrerin | cerrveernerieninenns | s 5.875 |.....5.505 |AO...... | ..........10,985 | .......... 22,031 | 04/16/2019. | 04/01/2026.
438670 T3 5 |HONOLULU HAWAII CITY & CNTY ..ocovmiiiiniiciinnieiiesissisessiseiiesisissnins | eveees 2| 1FE 969,120 |...106.189 | .............1,019,414 | ... 960,000 965,488 (954) [ ovvrrvernnreirens | e [ s 3.730 .35,808 | 03/26/2015. | 10/01/2031.
44106M  AQ 5 |HOSPITALITY PROPERTIES TR SENIOR NT.....ccovieiniiiininrieeirerneiseennnes | e 2| .. 2FE 196,790 |...105.186 | ................210,372 | ....... 200,000 199,348 M3 | e | e | e 5.000 .20,000 | 08/09/2012. | 08/15/2022.
44106M  AQ 5 |HOSPITALITY PROPERTIES TR SENIOR NT.....ccvvviviiirniineierirersnincirernnes | oo 2| 2FE 199,472 |..105.186 | ....ov0er.e. 210,372 | ... 200,000 199,893 £33 [ SOOI DUOPUROTOORRRRPOR DOOOON 5.000 |....5.013 [FA....| e 3,781 |, 08/10/2012. | 08/15/2022.
442435  4Y 6 [HOUSTON TEX UTIL SYS.....iiiiiiieriiirinriersessiersssssssessssssssssssssnssssessessnne. | eovenes | oo [sovsvenennns | vevene 1FE ..502,500 |...103.597 | ................517,985 | ....... 500,000 500,625 (268) | vvvevevreisrirenis [ e [ 3.228 .16,140 | 04/03/2014. | 05/15/2022.
442435 5B 5 [HOUSTON TEX UTIL SYSTEM.....cooireerireeririeernerisessneesensssessesssssssssnessns | vevenne | oo | eevessrnens | onene 1FE]| .. .519,460 |...108.839 | .................544,195 | .....ccccoonve. 500,000 511,670 (1,400) 3.828 v 19,140 | 09/12/2014. | 05/15/2028.
44329H  AH 7 |HP COMMUNITIES LLC.....cviiiieriiieierinsissinieissiesessseesensssssssssssssssssssenss | vevvens | oo | eevsverenins | woeees 1FE| oo 716,690 [..113.978 | .oooiviernnn 40,857 | i 650,000 710,502 (4125) [ oo [ s 5.630 106 [MS......| ... 10,728 | e 36,595 | 07/20/2018. | 09/15/2034.
449505 AA 4 |IFM US COLONIAL PIPELINE 2 LLC SENIOR NT....c..vvvievimririeerieerircnienens | eveene 2| .. 3FE 564,230 |...104.557 | ................522,785 | ....... 500,000 507,052 (8,510) [ covovernrererieris | eevrrveernerieiineens | e 6.450 |...... 5.716 |MN...... 5,301 .32,250 | 07/12/2012. | 05/01/2021.
45665Q AF 0 |INFINITY PPTY & CASUALTY CORP SENIOR BD.. e | | [ 2FE| oo 319,776 |...106.166 | ................318,498 | ..ooevvrrinrns 300,000 306,745 (2,529) [ coovvervrererseens [ oo [ 5.000 |...... 4691 |MS...... 4,233 140,000 | 11/05/2012. | 09/19/2022.
45665Q AF 0 |INFINITY PPTY & CASUALTY CORP SENIOR BD.......cccovuvierirmrennniirineivnnins | wovere | oo | vevevreiens | cvvene 2FE | i 539,750 |...106.166 | .................530,830 | ....... 500,000 513,404 (5,027) [ oo | v | s 5.000 |.....4.632 [MS......| cccceerern 7,055 | oo, 04/15/2013. | 09/19/2022.
457153  AF 1 |INGRAM MICRO INC SENIOR NT......orumrimrrmerirrerensssiseesssssenssssessessssenee | eeenns 2| 3FE 250,545 |...103.298 | .................258,245 | ....... 250,000 250,111 [(5X) ) TN IR IO 5.000 .12,500 | 08/08/2012. | 08/10/2022.
457153 AG 9 [INGRAM MICRO INC.......ccoriiiiniiiiiinistiisiiesiiesiesissesssisssiessesssssisssins | oveons 2| . 3FE 524,335 |...105.051 | ................525,255 | ....... 500,000 511,001 (2,358) [ ..o | e | e 4.950 e 2,250 | 03/31/2015. | 12/15/2024.
458140 AN 0 [INTEL CORP.......ocvomrimricrirerienisiseeiesssssssessessssesssssssssssessensesssssssssssssenss. | nevenee | oo | eevensrnens | vovene TFE| oo 495575 |..116.521 | .................582,605 | ....... 500,000 497,194 217 | e | v | e 4.000 |.....4.036 |JD..cco. | worrrerrrennn 877 | i, 20,000 | 12/11/2012. | 12/15/2032.
459200  HU 8 [IBM CORP.......cooviiiiiririricsnisicsisinessissiesiessssssssisssissssssssssnssnnss | cevins | o0 | sovensieens | s 1FE 498,960 |(..105.964 | .................529,820 | .........cooe. 500,000 499,606 97 [ e | e [ 3.625 .18,125 | 02/12/2014. | 02/12/2024.
459200 KB 6 |INTERNATIONAL BUSINESS MACHS CORP.........ccoevemiuiiriirinnrnerirereneninene | vevenee [ oo | eevevirnens [ e 1FE .496,370 |...112.720 | .................563,600 | ....... 500,000 496,491 121 | oo [ [ 4.150 .10,375 | 05/13/2019. | 05/15/2039.
460146 AP 8 |INTERNATIONAL PAPER CO... 194,420 (..114.331 | .................228,662 | ....... 200,000 199,381 {725 TR ORI PPN 6.875 .27,500 | 08/28/1998. | 11/01/2023.
460146 AP 8 |INTERNATIONAL PAPER CO ..191,800 |...114.331 200,000 199,089 238 .....6.875 09/09/1998. | 11/01/2023.
460146 CM 3 |INTERNATIONAL PAPER CO... 503,535 |..117.617 | .................588,085 | ....... 500,000 502,685 (L0 ) T RN BN 5.000 05/14/2015. | 09/15/2035.
46132F  AC 4 |INVESCO FINANCE PLACE........c.cocoomiimiminirernsissieniensssssienssssssesssssssssnnins | eovenes | oo [ sovsverinns | vevee 1FE 633,401 [..121.911 | i 849,786 | oo 533,000 621,175 (3,700) 5.375 10/13/2016. | 11/30/2043.
472319 AM 4 |JEFFERIES GROUP INC 119112 500,000 586,225 ......6.500 11/01/2019. | 01/20/2043.
472319 AM 4 |JEFFERIES GROUP INC......cooriuiiierireireisnsesssiesiesiseesssisessessesessessssinns | eeenns L9120 595,560 | 500,000 595,185 [ ..eoeverrirerirneerinnins | orrieerierineinnenns | oneeseniesinennns | eenensiesenessnnines | aeend 6.500 11/26/2019. | 01/20/2043.
472319 AM 4 [JEFFERIES GROUP INC.......coiiiririiirierisiisissiessssssiessssisesessssssssessenssnsse | sovenes L1912 .. 595,560 | . 500,000 597,230 [ oo e | e | e | 6.500 12/13/2019. | 01/20/2043.
478165 AG 8 |JOHNSON SC & SONINC.... ...116.600 500,000 535,969 (1,740) .....4.800 12/01/2014. | 09/01/2040.
478375 AJ 7 |JOHNSON CONTROLS INTERNATIONAL PLC.......covvierinriierieisernsieisriens | e . . 114680 | e 573,400 | e 500,000 530,649 (1,086) [ ..oovveririieiins | e | s 5.700 04/11/2019. | 03/01/2041.
478375  AK 4 | JOHNSON CONTROLS INTL PLC.......coouieerrinerierirnrerncnienessnsnersesissssneninne | vevenee | oo | cevevernens | vovees 2FE | i 253,130 |...110.355 250,000 253,026 (104) 5.250 .13,125 | 04/17/2019. | 12/01/2041.
478898 FF 1 |JOHNSON CNTY TEX TXBL SER 2015 500,000 |...110.542 ....500,000 500,000 4.627 .23,135 | 12/08/2015. | 02/15/2035.
48203R  AD 6 |JUNIPER NETWORKS INC SENIOR BD........cocovvureriniiirirnrieinnreisnsnnsiennninnes | veveens | oo | eernrverine [ eeenn2FE | i 543,250 |..116.325 | .................581,625 | ....... 500,000 532,808 (1,550) 5.950 .38,675 | 06/10/2013. | 03/15/2041.
48203R  AD 6 | JUNIPER NETWORKS INC SENIOR BD.......cocovurierirreririeineriseeseneseessnenes | s ..320,535 |...116.325 320,535 [ .ooivierierineennnis | errrerienineienns | e | e | aee 5.950 06/11/2019. | 03/15/2041.
48203R  AG 9 | JUNIPER NETWORKS INC.......cccoviinriiciinriciiecissississiesisenissississsinssies | oneie | e | veveeniiens | eovens 2FE .518,895 |...108.216 508,112 (1947) | o v [ s 4.500 02/04/2015. | 03/15/2024.
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482480 AE 0 |KLA-TENCOR CORP........covvierrrirerieiisesriesiesiseessssssssessesssssssssssssssssssessns | sevenns 2| 2FE 520,900 |...109.734 | ....ccc00en.. 548,670 | oo 500,000 509,566 (2,087) [ coovereervriserns | eevneenennneineinns | cernid850 | e 4.463 12/22/2014. | 11/01/2024.
482480  AF 7 [KLA-TENCOR CORP........cooviiiiriiieiinsineisssssssssssie s iessssssssensssssssssssensns | sonenes 2| 2FE 558,125 |...119.887 | ................599,435 | ....... 500,000 543,276 (2,985) 04/01/2015. | 11/01/2034.
482480 AF 7 |KLA-TENCOR CORP. 2| 2FE 563,010 |...119.887 500,000 550,758 (3,501) 08/23/2016. | 11/01/2034.
48249D AA 9 |KKR GROUP FINANCE CO II LLC SENIOR BD SE. 2| 1FE 511,130 [...122.202 | ..coovereeere611,010 | i 500,000 508,579 (380) 05/02/2013. | 02/01/2043.
48249D AA 9 |KKR GROUP FINANCE CO Il LLC SENIOR BD SE 2| .. 1FE 636,838 |...122.202 | ................837,084 | ....... 685,000 647,622 1,655 07/24/2013. | 02/01/2043.
48249D AA 9 |KKR GROUP FINANCE CO Il LLC SENIOR BD SE. 2| 1FE 522,000 |...122.202 ....500,000 518,850 (835) 04/06/2016. | 02/01/2043.
486063 MF 4 |KATY TEX INDPT SCH DIST GO 12/01/10......ccvvvverenrirnieineererensseerensnsenines | eevene | oo [rrvrineenes 2| 1FE| oo 1,133,500 |...100.410 .1,000,000 | ..coorerrne 1,001,888 | ...oovvvvrerieriinins | e (22,655) X 11/26/2012. | 02/15/2025.
49151E  7C 1 |KENTUCKY ST PPTY & BLDGS COMMN........ovrmmririernimeermrnenienesnenseninnens | eeneee | o [ vovererenens | vevens 1FE ..563,835 |..111.121 | .................555,605 | ....... 500,000 530,503 (5,229) [ ..vverreervreneris | eevreernerirseinninns | 208373 | s 4.765 .26,865 | 06/09/2014. | 11/01/2025.
49337TW  AH 3 |KEYSPAN CORP........coevimiiiiiiiisticeisiesississssisssiessensssssssssssssissses | coenee | o [ vvesirenis | vevees 2FE| .. 239,292 |..115.081 | .................230,162 | ....... 200,000 228,282 (2,134) [ oo [ [ 0005875 [ 4.910 v 11,750 | 02/18/2015. | 04/01/2033.
494550  AJ 5 |KINDER MORGAN INC......cocovvviirimririieiinniienienisssisssssssisensensesesssssssinenes. | vevenee | oo | evvessrnens | oo 2FE | i 873,750 |...130.734 | .................980,505 | ...coorvvvrneene 750,000 818,588 (6,142) [ ..o | cevverrerrnrineiens | e 7400 | i 6.352 |MS......| cc0oee... 16,270 | e 55,500 |06/21/2011. | 03/15/2031.
494550 BM 7 |KINDER MORGAN ENERGY PARTNERS SENIOR BD........ccovumevrrereirneinns | cevenne 2| 2FE 497,990 |...103.147 | ..o 515,735 | i, 500,000 499,460 191 | oo [ 003450 | 3.464 17,250 | 08/08/2012. | 02/15/2023.
496719 AA 3 |KINGSTONE COS INC.....ccovrurrvirienirierirrerieineisssiessesessessssssssssessessesssnes | vevenee | oo | evvensrnens | oo 2FE | i 508,245 |...100.478 | .................502,390 | ....... 500,000 505,153 (1,767) [ oo | eevreeverirseineinns | 0005500 | e 5411 v 27,500 | 04/09/2018. | 12/30/2022.
497266  AC 0 [KIRBY CORP.......coooireirieeierireereessesseniesiessssesssssssssssessesssssesssssssssssessessns | nevsnee | oo | eevessrnens | voens 2FE | i 500,000 |...105.726 | .................528,630 | ....... 500,000 500,000 | ..oovvvrierirneerieens | e | v [ [0 4.2000 | 4.200 |MS......| o 8,962 | oo 21,000 |03/01/2018. [ 03/01/2028.
499764 PM 4 |KNOXVILLE TENN GAS REV SYS SER P.....ovuiierririririieniienssisessersnissies | covenes 2| . 1FE 500,000 |...100.705 500,000 | ..o | e | e [ [20086.2000 | 6.200 .31,000 | 12/08/2010. | 03/01/2032.
50076Q AE 6 | KRAFT FOODS GROUP INC SENIOR BD........cocoovirmerirrercrinereeensrineninnenee | ovene | oo | veverneeiens | cvvene 2FE | o 600,000 |...106.802 ....600,000 600,000 | ..o | e | v e [ 208,000 [ 5.000 .30,000 | 06/21/2013. | 06/04/2042.
50247V AB 5 |LYB INTERNATIONAL FINANCE B V.....cccoviimrieirniineinerieeiseessseinssisessnesens | eevnne | oo | eeeneiienns [ e 2FE | i 588,061 |...118.025 | ...ccovvvurncc 617,271 | ....... 523,000 588,061 | ...cvveecvvecrieirieinns | evereneieniiieniienins | eeeressiseiiesiiens | [ 2005.250 | 4669 |Jdocss | e 12713 | 10/10/2019. | 07/15/2043.
50247V AC 3 |LYBINTERNATIONAL FINANCE B V......ccccovuvriirnrineirerisinsensinensnsssesessssessses | eovenes | oo [rovnveniinns | vevenn 2FE | oo 549,900 |..112.543 | .................562,715 | ....... 500,000 549,900 [ ..vvvvrererirerinnrines [ rrrerenineirennniens [ | v [0 878 [ 4.435 10/24/2019. | 03/15/2044.
50540R AU 6 |LABORATORY CORP OF AMERICA HOLDINGS [SSSTRTRRINN DO 2| 2FE 502,430 |...105.606 | ................528,030 | cooovrrririrnes 500,000 501,915 (258) | evvveerrineriens [ e [ 200.3.600 | 3.583 srere. 18,000 | 08/16/2017. | 09/01/2027.
50587K  AA 9 |LAFARGEHOLCIM FINANCE US LLC......ccocovvimrirvirnereiernseierssissisenssssssnssnsnenss | eovenes | oo [eovnviniinns | vevenn 2FE | o 481,590 {...101.658 | ... 508,290 | ....... 500,000 485,561 2,166 | oo | e | 0000 3.500 [ e 3.634 |MS......| o795 | e 17,500 | 03/08/2018. | 09/22/2026.
524660 AW 7 |LEGGETT & PLATT INC SENIOR NT......ovvumirmmmirerireemeeinssiersenseseseesssseens | wereees 2| .. 2FE 249,265 |...101.921 254,803 | ....... 250,000 249,843 67 08/09/2012. | 08/15/2022.
52517P  2S 9 |LEHMAN BROTHERS HLDS EURO MED TERM NTZ.......cocovvrvmrimiincinnrinnns | evenne 2 6 116,860 | ...... 0.012 | e 12 | i 100,048 | .oooovvreierierieeins 06/01/2007. | 06/15/2027.
52517P  2S 9 |LEHMAN BROTHERS HLDS EURO MED TERM NTZ.......ccccoevvmevirmrirnrinnnienns | ceveene 2 6 310,876 | ...... 0.012 35 | . 293441 | oo [ | | | | 0008.2000|0000.5.852 [ D | v 798 [ e 06/15/2007. | 06/15/2027.
52517P  3Y 5 |LEHMAN BROS HOLDINGS MED TERM NTS.......cconivimiirrierrerineersenssnines | ceeenns 2 6 333,755 | ...... 0.013 07/13/2007. | 07/27/2027.
52517P  SZ 5 |LEHMAN BROTHERS HOLDING NOTES [P [SURTOUR O PPN IR (5] [ 157,778 | ... 0.013 06/18/2004. | 11/15/2017.
52517P  SZ 5 |LEHMAN BROTHERS HOLDING NOTES........oucvirerermerinernerneneseesessensnee | evene | oo | vevereeenne | eeeresennnd (5] I 59,233 | ...... 0.013 | covovvreercerrrrnend® | 89,831 | 06/18/2004. | 11/15/2017.
52519F  DJ 7 |LEHMAN BROS NOTES SERIESA........... IO I 2 6 135274 | ... 0.012 . 12/27/2004. | 12/14/2029.
5252M0 BZ 9 |LEHMAN BROS HOLDING INC MED TERM NOTE..........couvuirumirmminenirerinnnes [ e e [ eeveriverins | vevereeens (5] I 212,738 | ...... 0.013 .26 03/07/2008. | 01/24/2013.
531543  AC 0 |LIBERTY UNIVERSITY INC SENIOR DEB..........ccocvurrvmrrmererensansinsersnssseninees | eovneee | [ eoverirenens | vevens 1FE| oo 621,192 |...121.985 731,910 616,25 (733) 06/17/2013. | 03/01/2042.
540257 AQ 5 |LODI CALIF PUB FING AUTH WTR REV 2| 1FE 500,000 |...101.676 .508,380 . 500,000 10/20/2010. | 06/01/2030.
540257 AQ 5 |LODI CALIF PUB FING AUTH WTR REV.......cciminirrenierveneieinsseeesisensnnes | cevees 2| 1FE 304,875 |...101.676 305,028 | ....... 300,000 300,310 (744) 10/26/2010. | 06/01/2030.
540424 AP 3 |LOEWS CORP SENIOR NT......covriiiriiiieiniiierisiesesseissssssnsssssesssssseens | veveene | oo | evneerenins | voeees 1FE 773,465 |...130.523 913,661 | .coovvvvrnns 700,000 750,707 (3,362) 06/21/2013. | 02/01/2035.
540424 AP 3 |LOEWS CORP SENIOR NT ...130.523 652,615 500,000 568,055 (4,512) 09/04/2015. | 02/01/2035.
540424 AP 3 |LOEWS CORP SENIOR NT ...130.523 652,615 | ..covovvrerens 500,000 581,893 (5,429) 06/01/2018. | 02/01/2035.
543190 AB 8 |LONGTRAIN LEASING IIl LLC. ...102.981 514,905 | ....... 500,000 501,921 (452) 05/01/2018. | 01/15/2025.
543859 AH 5 |LORAL CORPORATION DEBENTURES ..116.134 111,489 95,973 7 10/28/1993. | 09/15/2023.
543859 AH 5 |LORAL CORPORATION DEBENTURES . . .. 116.134 580,670 . 507,972 (2,174) 04/22/2009. | 09/15/2023.
544495 UH 5 |LOS ANGELES CALIF DEPT WTR & PWR......ovvorierriirneiirerieresenissieneriens | voeees 2| .. 1FE 575,740 |...102.115 510,575 500,000 507,495 (14,990) 04/14/2015. | 07/01/2040.
544495 UH 5 |LOS ANGELES CALIF DEPT WTR & PWR 2| 1FE 555,330 |...102.115 510,575 ....500,000 509,222 .(18,443) 07/19/2017.| 07/01/2040.
546850 BY 3 |LOUISVILLE KY REGL ARPT AUTH......ccoviiiniiiirmrineinernniennnsesensssisssensnsnnns | vevenne | oo | evnerenins | wovees 1FE| oo 509,905 |...105.672 | .................528,360 | ....... 500,000 504,318 (960) 09/12/2014. | 07/01/2024.
548661 CL 9 |LOWES COS INC.....covvuiririreirerisirieniesiseissssssssessessssessssssssssesssesssssssnnes | wovnees | 0 | wovererenes | vevens 2FE ..576,960 |...124.200 ....500,000 574,014 (2,946) 05/13/2019. | 10/15/2036.
54866N  BP 3 |LOWES COMPANIES.......cocosiiiiiiieiineiieeiieeisessessssssssssessssssssssssssssseessns | covnene | o | weevereeens | oevens 2FE ...91,160 |...126.505 ....100,000 97,730 296 06/16/2000. | 09/01/2027.
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55336V  AG 5 |MPLXLP..covovirnirns 487,946 |...108.688 | ................543,440 | .....cccooenn. 500,000 493,163 1465 | oo | e | e 4875 |..... 4.995 | Do | 2,003 | oo 48,750 | 09/29/2016. | 12/01/2024.
55336V AG 5 |[MPLXLP.. 502,470 |...108.688 | ...............543,440 | ....... 500,000 501,401 (300) | evvveeverieriiens [ e [ e 4.875 09/29/2016. | 12/01/2024.
55336V AM 2 |MPLXLP .574,638 |...101.691 600,000 575,532 894 v 8.500 05/10/2019. | 04/15/2038.
55336V AM 2 [MPLXLP.... . 414,084 [..101.691 | ...ocoeererr 406,764 | oo 400,000 A14,084 | ..o | e | e | | 4.500 08/14/2019. | 04/15/2038.
559080 AF 3 | MAGELLAN MIDSTREAM PARTNERS L P.......coouiiuerinirierirereeiseinesnenienes ..602,592 |...102.143 600,000 802,592 [ ..oovverierineeirnis e | e | e | e 4.200 10/16/2019. | 12/01/2042.
56045R DE 6 |MAINE STATE MUNI BOND BK .423,780 |...109.984 ....400,000 411,363 (1,948) 4.450 06/20/2014. | 11/01/2025.
564759 PS 1 |MANUFACTURERES & TRADERS TRUST CO 277,875 |...100.060 | .................300,180 | ....... 300,000 297,318 5.585 05/27/2008. | 12/28/2020.
56585A AF 9 | MARATHON PETROLEUM CORP SENIOR BD... 346,200 |..129.784 | .................389,352 | ....... 300,000 335,103 (1,698) [ ..ooevnrererrerins | cevrveernerisenineenns | e 6.500 07/17/2013.| 03/01/2041.
56585A AF 9 | MARATHON PETROLEUM CORP SENIOR BD... 600,475 |...129.784 | .................648,920 | .ocevrirrirnn 500,000 580,745 (3,907) [ covvevereerervnies [ e e 6.500 12/01/2014. | 03/01/2041.
56585A AF 9 | MARATHON PETROLEUM CORP SENIOR BD 857,535 |...129.784 | .................973,380 | .ovvorivirnnen. 750,000 838,242 (4,270) [ ..o | e | e 6.500 07/24/2015. | 03/01/2041.
56607V AA 8 |MARBLE POINT LN FING LTD......ctuurreniereiierireirensssissersesssesssensssisensensns | sevenne | oo | eevesernens | ovens 1FE| .. ..500,000 |...105.863 | .................529,315 | ..covoriirnnecns 500,000 500,000 | ..oovvenrirerireerienis | erreeerierieeeenns | oreesensenenenns | e | eeee 7.500 11/16/2018. | 11/16/2025.
570535 AK 0 | MARKEL CORP SENIOR BD......ccouiiirirririeieiirieiienisessesissisessssssnensens. | eevnnee | o | vevevirenens | vevees 2FE| .. ..530,615 |...106.375 | .................531,875 | ....... 500,000 506,772 (2,709) [ oo [ eeereeerierssnnniens [ 4.900 B17 ... . 08/08/2012. | 07/01/2022.
57419R PG 4 |MARYLAND ST CMNTY DEV ADMIN DEPT......cccovrvmrereereineenerienseenennnnns | eenees | o [ eovererenens | vevens {1 =5 502,500 |...104.843 | .................524,215 | ....... 500,000 501,202 (VX)) IO IURRRRRTRRION DT 3.646 |...... 3.628 |MS.....| .oeee.ern.8,043 | e 18,230 |09/12/2014.| 03/01/2025.
574218 NF 6 | MARYLAND ST HLTH & HGR EDL FACS REV.....c.coerivniriviniirersiincensineinnins | vevenne | oo | evvererins | e TFE| s 496,250 |...116.351 | ...ocoeeeern 581,755 | oo 500,000 497,365 160 | oo [ [ 4.665 |...... 4.700 | Jd....... .23,325 | 05/21/2013. | 07/01/2036.
575158  GP 9 |MASON CNTY WASH PUB HOSP DIST GO........veuurriirierirereieemeeissserienes | wereees 2| .. 1FE 250,000 |...103.906 | .................259,765 | ....... 250,000 250,000 [ .ovverevererieinninnes | erverenseeenenins [ | e [ 6.297 |...... 6.297 |JD....... .15,743 | 09/15/2010. | 12/01/2030.
575898 CS 8 |MASSACHUSETTS ST PORT AUTH......coooiiiiriinerinrineeieeiseesssissssessenssnnns | eovsees | o [ eovereveeens | vevens 1FE| oo 117,000 |...122.081 | coocovvreerrnn 122,081 | e 100,000 111,464 (997) | cevereererineireens [ e [ 6.202 09/12/2014. | 07/01/2031.
582839 AF 3 | MEAD JOHNSON NUTRITION CO.....cvvririrrinirinieirniissesssessssssiensssssessessnnes | vevene | oo | evvsverenins | voeees 1FE| .. ..559,880 |...133.337 | .................666,685 | ....... 500,000 548,679 (2,854) [ oo | e | s 5.900 08/26/2015. | 11/01/2039.
585055 BT 2 |MEDTRONIC INC.....coooierriiirerierineeieniseisesssessesssensssessssssssssssssesssssssssses | eonsees | o | wovevsnenes | vevens 1FE| .. 74,434 118408 | ...oovrenn 87,622 | 74,000 74,272 (180) | evevmeerrerennerrens [ erreereniseirserienns [ e 4.337 09/02/2015. | 03/15/2035.
585055 BT 2 |[MEDTRONIC INC......ccoviriiiririeieiisisiisieseseiesssssessssssssssssessssssssessessssses | nevvene | oo | evvneerenins | soeves 1FE| oo 519,590 |...118.408 | .................592,040 | ....... 500,000 515,182 (1,001) [ oo e s 4.337 09/02/2015. | 03/15/2035.
585055 BT 2 |MEDTRONIC INC.....co.oiuriririeerierieeienissisesissssenssesssssessesssssssensesssssssssses | eonnees | o | voveverenes | vevens TFE| oo 503,171 |..118.408 | .................592,040 | ....... 500,000 502,458 (182) | eveveverrereriens [ eveereriseireriienns [ e 4.337 09/02/2015. | 03/15/2035.
59151K  AJ 7 [METHANEX CORP......cccoiiiiiiiiiieinsieistiesesissiesi i | coeres 2| 2FE 517,000 |.....95.838 | .cccvcreeernnn 879,190 | oo 500,000 514,029 (CY£5)) [T FUUIRRIRORION DTN 5.650 01/14/2015. | 12/01/2044.
59151K  AJ 7 [METHANEX CORP........ccoviriiiiiriiritieiissiesiesissseisssesssiesssesessssssssesssienes | coveons 2| 2FE 524,250 |.....95.838 | ... 479,190 | ....... 500,000 520,013 (820) | eveveeverierieens [ e [ 5.650 01/21/2015. | 12/01/2044.
59217G  AX 7 |METROPOLITAN LIFE GLOBAL FDG | MED TERM.......ccoseeuremerrmmrnerirenins | oveeee | oo | vevernrrens | evvne 1FE 499,745 [..102.898 | ......c.c.....514,490 | .ooovriinneeen. 500,000 499,932 T TR DU DO 3.000 01/10/2013.| 01/10/2023.
59217G  AX 7 |METROPOLITAN LIFE GLOBAL FDG | MED TERM.......ccccovnrimernrnnerennerinnns | veriene | oo | eevvvrenins | e 1FE 484,400 |..102.898 | .................514,490 | ....... 500,000 495,125 1,625 | oo | e | s 3.000 03/04/2014. | 01/10/2023.
597839  CF 4 |MIDLOTHIAN TEX CMNTY DEV CORP........ccccsmivirrireereienernnenienisssessenssssnnns | veeees 2| ... 1FE 437,580 |...111.563 | .................435,09 | ....... 390,000 418,218 (8,047) [ oo | e | s 5.500 04/27/2015. | 09/01/2034.
60871R  AD 2 |MOLSON COORS BREWING CO SENIOR BD.........ccoeumivernmiernnincenrieinnns [ ovene [ | oevererinns | cev 2FE 618,672 [..109.265 | .................655,590 | .........ccco... 600,000 614,332 (B42) [ ..cvorerriiciens | e [ s 5.000 06/11/2013. | 05/01/2042.
614810 AB 5 | MONTPELIER RE HOLDINGS LTD FGN SR BD........cccemrvuerierirnieririnniinenines v | [ rverirenins | vevens 1FE .510,720 (...105.497 | .................527,485 | ....... 500,000 502,327 (846) | veveererieriiens [ e [ e 4.700 01/29/2013. | 10/15/2022.
61746B  CY 0 [MORGAN STANLEY......cocoviimririeieineiierissisensesissessssssssssessessssessssssssssssssns | nevsnne | oo | seeserinens | ovees 1FE ..566,835 |...121.776 .500,000 555,000 (8,354) [ ..ouvevrereireris | e | e 6.250 08/02/2018. | 08/09/2026.
61746B EF 9 | MORGAN STANLEY.. . ..983,850 |...106.452 000,000 988,718 1,612 3.625 01/19/2017. | 01/20/2027.
61945C  AD 5 |MOSAIC CO SENIOR BD......cvvvrmrimrimrimmrinsnsiessensseesenssssssessessssssssssssssssens | sevees 2 584,200 |..113.476 | .................567,380 | ....... 500,000 561,374 (4,603) [ ..oovrnrveerirerins | e | s 5.450 04/08/2015. | 05/15/2033.
61945C  AD 5 |MOSAIC CO SENIOR BD.....ovvvrmirmrirririiiiisiiesississssssssesssesssssesesssssssenss | svvnens 2 566,320 |...113.476 | .................567,380 | ..cccoovverinns 500,000 548,623 (B,647) [ oo [ [ 5.450 05/01/2015. | 05/15/2033.
61945C AE 3 |MOSAIC CO, 2 545,770 |...117.472 500,000 539,865 (1,708) 5.625 08/15/2016. | 11/15/2043.
61980A AD 5 |MOTIVA ENTERPRISES LLC......ccosteenrinerierieeinenisnsisenienississensssissnsssssnnes | veeeies | oo | vevverennee | e 2FE | i 591,655 |...120.857 | ...cccce0vrr..804,285 | oo 500,000 579,096 (3,955) [ .ovuevureerrerins | cerrneineiierineis | e 6.850 11/20/2016. | 01/15/2040.
61980A AD 5 [MOTIVA ENTERPRISES LLC......cocovvirirririieinieienieiserssienssssssenssisessesssens | coenes .120.857 | v 816,371 | 510,000 599,367 (3,351) [ oo [ e [ 6.850 04/22/2019. | 01/15/2040.
61980A AD 5 [MOTIVAENTERPRISESLLC........ ...120.857 500,000 587,455 (3,280) ......6.850 04/25/2019. | 01/15/2040.
620076 BB 4 |MOTOROLA SOLUTIONS INC SENIOR NT....cooivuiiiernrineinninersnreeersssiensnnnas | veveees . ..103.396 | ................290,543 | ....... 281,000 281,095 (G ) [SRIN INRORROIR IO 3.750 05/15/2012. | 05/15/2022.
628530 BC 0 |MYLANINC 522,140 |..110.730 | .................553,650 | ....... 500,000 519,851 (851) 5.400 05/04/2017. | 11/29/2043.
62946A AD 6 |NPSPEIILLC 2017-1 ..497,813 |...104.131 ....500,000 498,136 213 4219 07/26/2018. | 10/20/2027.
62947A  AC 7 [NPRL2019-2A A3 MTGE........oviiirierieeirneissiee e ssssssssnins | eveens .504,375 |..... 99.004 | ................495,020 | ....... 500,000 504,375 [ oo e | e | e | 3.802 11/20/2019. | 11/19/2049.
629568 AX 4 |NABORS INDUSTRIES INC SENIOR BD.........cccomurermrereemmeenenssnrneneeneneesnnes | eovnees | o [ eovevererens | vevens 3FE ..498,350 |..... 99.600 499,805 [ [OOSR ORI PR 4.625 02/17/2012. | 09/15/2021.
631103  AG 3 |NASDAQINC......ccoiiiiiniieiinirieissiceesiessiss s esesssssessssssssensssssnsnnine | neviens | oo | eveeerenins | voeees 2FE ..482,485 |..107.121 486,096 2,167 | oo [ [ 3.850 05/10/2018. | 06/30/2026.
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636180 BM 2 | NATIONAL FUEL GAS CO.....ovrumrirrreirieeserisssieesesssseessssssssssssessssesssnsns | soneees . 2| 2FE 504,895 |...110.619 | ..ccccce0rrn.553,095 | oo 500,000 | ... 502,527 (481) | vevereervrineriens [ e [2005.200 | 5.150 06/26/2015. | 07/15/2025.
636180 BN 0 |NATIONAL FUEL GAS CO.....cvuiiririiiiiiinsisinsisississ s sensssses o , ..103.586 | ..coooverernn. 517,930 | e 500,000 | ... 496,427 466 [ ..o | e | 200 3.950 | 3.986 01/18/2018. | 09/15/2027.
63968A QQ 1 |NEBRASKA PUBPWR DIST LWTTA9 706,494 600,000 | ... 657,409 (5,741) [ cooevveeerervenes [ e [ 0005323 [ 4.653 03/26/2015. | 01/01/2030.
647677 AF 0 | NEW ORLEANS NAVY HSG LLC... 105284 | ..ooie.891,508 | e 846,765 | ... 881,221 (3,559) [ oo | e | 4314 | 4.208 04/23/2014. | 12/15/2029.
647677 AJ 2 |NEW ORLEANS NAVY HSG LL ...120.066 . 500,000 | ... 563,821 (3,374) [ ooveeevriveins | cevreererrseiineinns | 205754 | L 4.952 03/03/2015. | 12/15/2038.
647677 AJ 2 |NEW ORLEANS NAVY HSG LLC... 120066 | ....cccee0renr.600,330 | oo 500,000 | ... 551,526 (2,724) [ oo | e | 5754 | 5.140 02/03/2017. | 12/15/2038.
64972B VT 9 |[NEW YORKN Y CITY HSG DEV CORP...... ..103.035 | oo 515,175 | 500,000 | ... 500,000 | ..ovveirierinriiniies | e | e s [0l 4400 | 4.400 07/09/2014. | 11/01/2032.
651639 AM 8 | NEWMONT MINING CORP SENIOR BD. 132551 | e 862,755 | . 500,000 | ... 527,586 (1,397) [ oo | cevveenerirneeneinns | 20006250 | e 5.817 06/03/2013. | 10/01/2039.
651639 AP 1 |NEWMONT MINING CORP BOND ..116.997 472,001 1,292 | v | e | 04,888 | i 5.275 05/03/2013. | 03/15/2042.
65334H AE 2 |[NEXENINC FGN SR BD... ...128.643 698,624 (3,20B) [ ..vovevnvverirerin | cevrrerierineineiinns | 205875 | s 5.301 06/14/2013. | 03/10/2035.
65334H AG 7 |NEXEN INC FGN BD o] ...137.530 797,515 (5,628) [ ..voverneerreireins | cevreernsriiseineinns | 1008400 | oo 5.360 06/11/2013. | 05/15/2037.
65364U  AH 9 | NIAGARA MOHAWK POWER........comiiiirimrimrintieesiiesienisssesssssssseesisesesesens . 113438 | ... 567,190 | ... 500,000 | ... 499,996 0 [ oo [ [ 4278 | 4.278 09/22/2014. | 10/01/2034.
654894 AE 4 |NOBLE AFFILIATES INC. SR. NOTES L A14.655 | 114,655 | 100,000 | .. 99,863 36 | e | e | e 1250 [ 7.339 10/21/1993. | 10/15/2023.
655664 AS 9 |NORDSTROM INC 2103915 | 519,575 | 500,000 | ... 500,000 | ..o e | e e 2004000 | 4.000 08/18/2017. | 03/15/2027.
656531 AD 2 |NORSK HYDRO ASA YANKEE DEB - . 125192 | .................625,960 | ....... 500,000 | ... 508,019 (1,375) [ oo | eevveererirnerneinns | e 1150 | 6.794 03/19/2009. | 11/15/2025.
663903 DM 1 |NORTHEAST OHIO REGL SWR DIST WASTEWTR......... . 103678 | i 518,390 | i 500,000 | ... ST [ s | e (13,333) [ ovvvrererreerneins [ crvveeeneeiseirneinns | 200.6.038 | e 5.296 08/13/2015. | 11/15/2040.
664787 AD 0 |[NORTHERN BORDER PIPELINE CO SENIOR BD SE ..108.009 | .................540,045 | ....... 500,000 | ... 512,766 (7,860) [ ..o | e | e 7500 | e 6.212 03/30/2012. | 09/15/2021.
664787 AD 0 |NORTHERN BORDER PIPELINE CO SENIOR BD SE ...108.009 540,045 | .....occvrne 500,000 | ... 514,719 (8,831) [ .ovverneerveinerne | eevreerneriseineriins | eerenn 7500 | e 6.410 09/05/2013. | 09/15/2021.
665501 AK 8 | NORTHERN NATURAL GAS CO. ...105.459 527,295 | ... 500,000 | ... 497,178 124 | i e [0 8100 | 4127 05/04/2016. | 09/15/2042.
665501  AK 8 | NORTHERN NATURAL GAS CO. ..105.459 | ... ,054,590 | ..ooovirnnee 1,000,000 | ... 996,801 41 [ s e [0 8100 [ 4.115 05/18/2016. | 09/15/2042.
665789 AX 1 |NORTHERN STATES POWER CO................ .103.954 | 519,770 | oo 500,000 | ... 463,426 1,644 | oo v 003,700 | e 4.066 12/02/2014. | 10/01/2042.
667469 AA 8 |NORTHWEST FLORIDA TIMBER FIN LLC........cooiveiirrineiierineiiecnniinniins ..101.028 | .................303,084 | ....... 300,000 | ... 296,150 350 | o | e | b 750 | 4817 03/28/2019. | 03/04/2029.
669771 AS 6 |NOVA GAS TRANSMISSION LTD DEBS, . ] 116267 | v 116,267 | e 100,000 | ... 100,000 | oooueevrreerrerienes [ [ | eevneenennneensennns | eeen 1875 | s 7.875 06/16/1993. | 04/01/2023.
67077M AN 8 |NUTRIEN LTD..c.ooiuuiiiiiiieriieieieiieissssississssess s sssssssssenssssssesssesssssssssensns | sevnes JOR ISR I 2FE | v 1,004,769 |...104.582 | ..............1,045,820 | .............. 1,000,000 | ...ccovvenee 1,004,275 (282) | vevevverrrineiiens [ v [ 125 | 4.105 04/12/2018. | 03/15/2035.
67078A  AD 5 [NVENT FINANCE SARL......ccovirimririerriirmerieriesesessssssssssesssssssesssssssssssens | soveons . 2| .. 2FE 503,999 |...103.769 | .................518,845 | ....... 500,000 | ... 503,490 (436) | evvvneerverseriiens [ erverrrveirneiieiinens [ 4550 | 4514 10/31/2018. | 04/15/2028.
674599 BM 6 |OCCIDENTAL PETROLEUM CORP .123.653 | ... 247,306 | ... 200,000 | ... 199,094 110 [ e [0 7200 [ 7.328 01/05/1999. | 04/01/2028.
674599 BM 6 | OCCIDENTAL PETROLEUM CORP.. ...123.653 396,328 445 | v | s | 207200 | e 7.464 .| 01/13/1999. | 04/01/2028.
674599 BM 6 | OCCIDENTAL PETROLEUM CORP [P ISP IOV 2FE| ... .97,250 |...123.653 . 99,287 87 | o | eerverinninennneins | eeee 1200 [ e 7.404 |AO...... .1,795 02/03/1999. | 04/01/2028.
674599 DK 8 |OCCIDENTAL PETROLEUM CORP e | s 2FE | i 505,400 |...100.873 | ................504,365 | ......cccconeees 500,000 | ... 505,400 [ ..vvvvrererierinninees [ v [ | [ 08500 [ 4452 | Jd.oi | 10,418 10/08/2019. | 07/15/2044.
674667 QR 4 |OCEANCITY MD 2| 1FE 574,410 |..103.364 | .................516,820 | ....... 500,000 | ... 510,658 [ ..o | e (12,789) [ eveevererevircerens | cevrververseiveriennns [ 0005875 [ 5.114 |MN......| v 4,829 06/02/2014. | 11/01/2028.
675232 AA 0 | OCEANEERING INTL INC 2| 3FE 498,845 |..... 98.250 | ..cocvierrennd91,250 | i 500,000 | ... 499,497 110 | oo e [ 04650 | 4.661 01/22/2015. | 11/15/2024.
677050 AC 0 |OGLETHORPE POWER CORP BOND SER 2007 144A ..117.261 . 500,000 | ... 552,860 (4,805) [ .oovveverriernniene e [0 8191 [ 5.260 . 01/23/2013. | 01/01/2031.
677050 AJ 5 |OGLETHORPE POWER CORP BOND SER A 101539 | oo 507,695 | e 500,000 | ... 496,052 172 | e v [0 4200 | 4.244 | D....co. | oo 1,726 | 21,000 |01/08/2013. | 12/01/2042.
677071 AB 8 | OHANA MILITARY COMNTYS LLC BOND SERACL... L6775 | 291,938 | 250,000 | ... 268,395 (1,287) [ v | e | 0006043 | oo 5434 |AO...... | oovrreen 3,767 | o 15,108 | 09/05/2012. | 10/01/2034.
677071  AF 9 | OHANA MILITARY COMMUNITIES LLC BOND SER ..109.864 | ...cccveeern 188,379 | e 171,466 | ... 172,831 (217) [ cevverrerreereiens | cevrerrveirsnseisenens [ 0005675 [ 5.564 |AO...... | v 2,426 | e 10,555 | 04/26/2011. | 10/01/2026.
677071 AG 7 |OHANA MILITARY COMMUNITIES LLC ..123.781 572,391 (4,322) [ oooveeveerenneins | e | 0005780 | e 4.980 |AO...... | oo 7,205 | e 28,900 |03/27/2018. | 10/01/2036.
677071 AM 4 | OHANA MILITARY COMMUNITIES BND SER B 144. ...109.220 468,787 (1,692) [ ..ooverceeerinerns | cevreerrerirverneinns | 2005462 | i 5.811 ..26,937 | 12/09/2009. | 10/01/2026.
677659 U2 8 |OHIO STWTRDEV AUTH.....cc.oovvennvcne . ..101.719 369,226 | ..o | e (10,143) [ oocverevernceriveirns | crvverineeiseirseinns | 200.8.050 | e 5.291 22,083 | 10/03/2014. | 12/01/2031.
678331 DD 8 | OKANOGAN CNTY WASH PUB UTIL DIST REV.......cccovurmivnineirerinrinseenieinns o] \ L A37.653 | i 447,372 | 325,000 | ... 341,190 (TTA) [ v | cevrerieeiseieiennns [ 0008.046 [ oo 5672 [D..ccoee | v 1,615 | 19,650 | 07/19/2013. | 12/01/2040.
67910H MS 6 | OKLAHOMA MUNI PWR SYS BABS............. . ] 133906 | .o 555,710 | e 415,000 | ... 452,356 (1,868) [ ..ooverrerrirernns | eevrneernerineineiins | 2008.310 | s 5.647 |ddeiee | v 13,129 | e 26,187 | 02/14/2014. | 01/01/2040.
680223  AK 0 | OLD REPUBLIC INTL CORP........cccvvriiiiiiiriisiiscicsississ s . ..105.385 | ....ccc0ienn526,925 | 500,000 | ... 493,938 921 | e [ |0 3.875 | 3.936 |FA..oo.| 8,741 | 19,375 | 03/06/2018. | 08/26/2026.




SL'0L3

Annual Statement for the year 2019 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

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

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
682330 AR 8 |ONCOR ELECTRIC DELIVERY......ocvuiviriemrinienerienisesesseesssissensessesssnessens | eoeeee | o [ wovevenenens | oevens 1FE| oo 186,000 |...111.729 200,000 198,351 619 [ e [ e [ e 7.000 |...... 7.527 |MS...... 12/17/2002. | 09/01/2022.
682450 AB 6 | ONEBEACON US HOLDINGS INC SENIOR NT......ovvovimiiernnieerenineinnrneninnsens | vevvene | oo | evvvverenins | weees 1FE ..506,250 |...105.480 500,000 501,560 (551) | ceverrerrerneirenns [ rererneeinsissiinnes [ e 4.600 11/27/2012. | 11/09/2022.
68245) AB 6 | ONEBEACON US HOLDINGS INC SENIOR NT ..508,150 |...105.480 500,000 504,948 (1,746) .r..4.600 03/01/2018. | 11/09/2022.
68268N AC 7 | ONEOK PARTNERS ..609,250 |...127.574 500,000 576,155 (A.547) [ oo | e | e 6.650 03/28/2013. | 10/01/2036.
68268N AG 8 |ONEOK PARTNERS LP SENIOR BD........ 866,078 |...120.331 ....750,000 837,512 (4,252) [ oo | e | e 6.133 05/28/2013. | 02/01/2041.
68389X AV 7 |ORACLE CORP 2| 1FE 502,500 |...116.942 500,000 501,785 (127) .....4.300 07/02/2014. | 07/08/2034.
68389X AV 7 |ORACLE CORP 2| 1FE 503,615 |...116.942 500,000 502,580 (184) [ vvrvvervrrieirens | cevreriernsiseeenines [ 4.300 07/15/2014. | 07/08/2034.
68389X BE 4 |ORACLE CORP 2| ... 1FE 492,270 |...111.471 500,000 494,144 395 | o | e | s 3.900 05/05/2015. | 05/15/2035.
69121K  AB 0 | OWL ROCK CAPITAL CORP.......ccceviirirrriereierenineiessssissienissssssssisensninsene | eovenes | oo [ eovsveninns | veven 2FE | oo 498,090 |...100.367 500,000 498,000 | ...vueiiiiniinniies | e | e | s | 4.000 12/06/2019. | 03/30/2025.
693506 BE 6 | PPG INDUSTRIES INC......ccooviuriiiriirieriiiineiesiesienseessssssssssessesesnensens. | cevnnes | o | vevevirenes | vevees TFE| oo 588,790 |...116.762 500,000 577,637 (3,727) [ oo | e | s 5.500 01/25/2017. | 11/15/2040.
69362B  AJ 1 |PSEG POWER LLC.....oiiiiriireiinieseriesieeiseesssisensessessseesssssssssssssssnsssns | nevinne | oo | eevessnnens | vovees 2FE | o 607,500 |...139.625 500,000 580,951 (7,996) [ coonvererenerrenis | e | s 8.625 06/07/2016. | 04/15/2031.
69362B  AY 8 |PSEGPOWERLLC SR NT...oooiiiiiimriiiniirinniicriensiesienisssessesissseessensssnenns | oeveens 2| 2FE 528,270 |...103.062 500,000 503,419 (2,813) [ oo | e | e 4.150 05/07/2012. | 09/15/2021.
702333  5E 1 | PASADENA TEX INDPT SCH DIST.....cooivirireirimerseernerieneseeseesssesserinns | weeees 2| ... 1FE 303,000 |...103.728 300,000 301,165 (559) | everevermernernens [ erreererieinnerienns [ e 4.089 06/05/2014. | 02/15/2030.
705322 AJ 4 |PEDERNALES ELECTRIC COOP INC BOND SER 02.........ccoovrmierermnivennirens | verenne | oo | evvvererine | e 1FE| .. ..332,250 |...109.944 300,000 306,487 (B,114) [ oo [ s 5.952 .23,808 | 07/12/2011. | 11/15/2022.
70806T AG 0 |PENNANPARK CLO I LTD [ 1FE| .. ..500,000 {...101.000 500,000 500,000 [ .ooovverrirrirneerinis | | e | e | e 4.266 09/19/2019. | 10/15/2031.
70914P  NF 5 |PENNSYLVANIA STATE BABS........cooiimriiieireiinsineeiesiseissssisssssessesissenas | evenns 2| 1FE 549,500 |...101.193 500,000 503,129 (9,388) [ ..voevureneirerins | ceerrrieiieiieeinns | e 5.350 04/14/2014. | 05/01/2030.
716442 AH 1 |SUNCOR ENERGY INC PETRO CANADA...... [SSTRRURURURIORN IOPPONRY R UPPORTRION IOV 1FE| .. ..565,865 |...123.087 500,000 562,398 (3,467) 5.350 .13,375 | 04/22/2019. | 07/15/2033.
T1644E  AF 9 |PETRO CANADA........omtiimrimeerenissiseesessssssesssesssssssssssssssesssessssssssssssssssensns | nevsnne | oo | eevessnnens | onens 1FE]| .. ..190,000 |...129.286 200,000 197,351 300 | e | cveerersenieenennn | e 7.000 ceerenen. 14,000 | 03/08/1999. | 11/15/2028.
71644E  AG 7 |PETRO CANADA SENIOR NT.....ooeiiiiiiiiieinereiemssiesesesseessssssmsssssessnsseee | eevenee | oo [ svvsveneinns | vovene 1FE| v 685,332 |...129.797 600,000 659,011 (3,849) [ ..o | e | s 5.950 |.....5.209 [MN......| ccoceernn 4,499 | L 35,700 | 06/19/2013. | 05/15/2035.
718172 AU 3 | PHILIP MORRIS INTL INC.....ccoirieririrreriririerieeressessseesessssssensenssssessnees. | eevnees | o | voverereres | vevens 1FE| .. 471,230 |...104.140 500,000 474,540 1127 | | e | e 3.875 .19,375 | 12/02/2016. | 08/21/2042.
718546 AH 7 | PHILLIPS BB........ocvoiiiiieireirniiseieiiesseisssisessessesssessssssssssssssesssesssnnes | covnees | o | eoeevsenes | vevens 1FE| .. ..555,820 |...134.982 500,000 | ... 542,998 (1,925) [ oo | e | s 5.875 .88,125 | 07/23/2013. | 05/01/2042.
718546 AH 7 | PHILLIPS BB.........cooeirieririieiininiriesiesicesssieiesiesssesssssssessesssssssenssenes | eevnnes | o | vvevirenes | vevees 1FE| oo 1,140,750 |...134.982 | .....cccoouuee 1,349,820 | ...ccoevvenee 1,000,000 | ...coovveeee 1,114,031 (5,106) [ covovververrieris | veverirerneiierinenis | e 5.875 11/13/2014. | 05/01/2042.
718549  AC 2 | PHILLIPS 66 PARTNERS L P.....ouiiriirriirierierieeneeississensssssesssssssssssssnes | eonnees | o | woveverenes | vevens 2FE| .. 724,733 |...108.428 750,000 727,852 883 [ e [ e [ e 4.680 07/19/2016. | 02/15/2045.
718781  CE 5 |PHILOMATH ORE SCH DIST.....ccviiiiiiierniissierisisisesiensessienssssssssessssssssens | sevenes [ 1FE| .. .291,188 |...111.833 250,000 272,753 (3,068) [ ..vovevererrirriis | e | e 5.472 v 13,680 | 06/09/2014. | 06/15/2027.
720186 AH 8 | PIEDMONT NATURAL GAS CO INC......ccoivemiririnerierisirseesessssssessesesseesns | voeees 2| ... 1FE 499,130 |...113.028 500,000 499,372 A4 | e | e | e 4.100 |....4.107 |MS.....| ..ccc......5,841 | oo 20,500 |09/15/2014. | 09/18/2034.
72018Q AD 3 |PIEDMONT NATURAL GAS CO INC MED TERM NT....c.evovvemrinirinneirerneirene | vevene | oo | eevveererns | v 1FE| .. ..534,685 |...120.912 500,000 510,580 (1,840) [ coovveereiereeies [ v s 7.400 .37,000 | 03/03/2009. | 10/03/2025.
72650R AR 3 | PLAINS ALL AMERICAN PIPELINE L P SENIOR.........ccoovmerimrireniirinriniiiienes | crves [ 2FE ..547,335 |...118.074 500,000 537,814 (2,224) [ oo [ e [ 6.650 .33,250 | 10/08/2015. | 01/15/2037.
72650R  BF 8 | PLAINS ALL AMER PIPELINE LP/PAA FIN CORP........ccccocomiumrrrmreneeranniseriines | cevee 2| 2FE 764,108 |...102.886 ....750,000 756,343 (1,384) [ oo | e | e 3.600 .27,000 | 03/04/2015. | 11/01/2024.
731167 EA 6 |POLKCNTY FLA UTIL SYS REV 09/14/10 2| . 1FE 708,359 |...102.667 ....685,000 688,091 (4,121) [ oo | e | s 5.935 .70,330 | 08/07/2013. | 10/01/2040.
731167 EA 6 |POLK CNTY FLA UTIL SYS REV 09/14/10......ccucvirerereererisrierierineessensseeses | woreees 2| 1FE 520,790 |...102.667 500,000 502,770 (3,693) 5.935 10/09/2013. | 10/01/2040.
73358W  HG 2 [PORT AUTH OF N'Y & N Ui sssiessessesssssssesssssens | ovenes 2| 1FE 517,000 |...105.326 500,000 507,568 (3,364) 4.500 07/17/2014. | 04/01/2037.
73358W TZ 7 |PORTAUTHNY &NJ.. 2| 500,000 |...108.648 500,000 500,000 w8426 .22,130 | 10/07/2014. | 10/15/2034.
737679  CY 4 |POTOMAC ELECTRIC POWER.......ccoiiuiiicireineiserissssensessssessssssssssensnns | eevsees | o | eovevsienens | oevens 1FE| oo 288,913 |...126.075 290,000 289,485 36 | e [ s [ e 5.750 . .16,675 | 09/16/2004. | 04/15/2034.
740189 AN 5 |PRECISION CASTPARTS CORP......cvueriirrirrierisirersesissesesssssssssnssssesssssesss | sevenes 2| . 1FE 746,250 |...111.024 750,000 747,143 192 | e [ [ 4.200 1,381 .31,500 | 06/04/2015. | 06/15/2035.
742404 AN 6 |PRINCETON THEOLOGICAL SEMINARY DEB ...110.480 500,000 504,460 (686) +orrn8.555 1,419 .22,775 | 10/16/2013. | 07/01/2026.
74251V AH 5 | PRINCIPAL FINANCIAL GROUP INC SENIOR BD.. ...102.651 500,000 500,000 [ ..o e | e | e | 3.125 1,969 15,625 | 11/26/2012. | 05/15/2023.
74267C AC 0 |PROASSURANCE CORP SENIOR NT. . ..109.779 500,000 503,797 (991) 5.300 .53,000 | 11/25/2013. | 11/15/2023.
74267C AC 0 |PROASSURANCE CORP SENIOR NT. ..531,750 |...109.779 ....500,000 522,129 (5,773) ......5.300 05/14/2018. | 11/15/2023.
743315 AJ 2 |PROGRESSIVE CORP. ...94,553 |...130.923 ....100,000 98,237 192 | e [ [ 6.625 04/15/2002. | 03/01/2029.
743755 AJ 9 | PROVIDENCE HEALTH & SVCS BOND..........cvcereirinerienisesenseesseisenseninenes 515,650 |...108.047 500,000 505,387 (1,436) | ..oocevrerernreris | e | e 4.379 10/09/2013. | 10/01/2023.
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74432Q  AC 9 |PRUDENTIAL FINANCIAL INC.....oooovieriiiireriniinieeriseisesesisessesseississesessensnees | seveees ...128.969 200,000 195,632 324 | e | e | e 5.750 |...... 6.045 | JJ....... 12/19/2003. | 07/15/2033.
74432Q  AC 9 |PRUDENTIAL FINANCIAL INC.....ocovvvirrirrireriniisierssisessisesssssssssssssesessssssnens | sevnes ...128.969 200,000 197,788 184 | oo [ [ 5.750 12/29/2003. | 07/15/2033.
74432Q  AC 9 |PRUDENTIAL FINANCIAL INC ...128.969 100,000 99,238 56 +...5.750 01/15/2004. | 07/15/2033.
74432Q  AC 9 |PRUDENTIAL FINANCIAL INC.....ccoviiriiiiireriniineierisiseesisessesseisssissesessssesens | seveees ...128.969 ....300,000 298,686 97 [ v | e [ s 5.750 02/12/2004. | 07/15/2033.
744430  CK 5 |PUBLIC FIN AUTH WIS EDL FAC.......ccomtimrierierieenerisssinensensssessssssssenens | cevees ..112.529 500,000 553,912 (3,148) [ oo | revrveinerierineins | e 6.750 .33,750 | 05/08/2019. | 06/01/2031.
745332 BL 9 |PUGET SOUND ENERGY INC MED TERM NT SER B ..128.674 ....500,000 517,675 (1,928) +.r.1.000 .35,000 | 08/07/2009. | 03/09/2029.
745332  BU 9 |PUGET SOUND ENERGY INC . . ..123.289 500,000 578,976 (5,123) [ covvvevereeervniee [ s 5.483 .27,415 | 04/11/2017. | 06/01/2035.
747525  AF 0 |QUALCOMM INC.....ovirmrirreriereineriesieseieessssssssessssssssesssssssssssssssssssensnne. | wevnees | o0 | vvevsenens | vevens {15 478,590 |...105.742 500,000 483,688 3,059 | oo [ s [ e 3.450 .17,250 | 05/11/2018. | 05/20/2025.
747525  AJ 2 |QUALCOMM INC.....oomiiririiiiierinsieeenieissieie st snsssssiensenes | sevenes 2| 1FE 500,765 |...118.810 500,000 500,579 (B9) [ oo | e | s 4.650 169,750 | 05/14/2015. | 05/20/2035.
747525  AJ 2 |QUALCOMM INC.....otrieiririrririeiseiiie s ssesssessensssessssesssenens. | serenes 2| 1FE 488,250 |...118.810 500,000 491,054 B03 [ oo [ e [ e 4,650 |.....4.762 |MN......| cooererei 2,612 [ e 06/05/2015. | 05/20/2035.
747525  AJ 2 |QUALCOMM INC.....oirimiiirirriicisseiseise et ssssssessssssssnnss | seeees 2| 1FE 464,170 |...118.810 500,000 472,581 1,848 | oo | e | e 4.650 07/24/2015. | 05/20/2035.
74834L AN 0 | QUEST DIAGNOSTIC INC BOND.........cvvemrimrrierirririeiseienssiesirenesssessninssins | eevnnee | o [ voverireners | vevens 2FE | i 300,284 |...131.745 251,000 286,415 (2,024) [ oo | e | e 6.950 17,445 | 06/17/2013. | 07/01/2037.
74834L  AQ 3 |QUEST DIAGNOSTICS INC.....covvmmrirrreeirimeeserssessenssenssssssssssssssensenssnnes | eevnees | o | vveverenes | vevens 2FE | o 826,000 |...119.312 700,000 807,490 (5,375) [ coonverrrererrrerins | vevrvreneriseeinenns | e 5.750 40,250 | 08/03/2016. | 01/30/2040.
749607 AC 1 |RLICORP SENIOR NT...cociiimriiririeieiineiesnsieissiesenssssessessssssenssssesssensens | vevenne | oo | evvneerenins | voeees 2FE ..402,392 |...107.161 400,817 (223) | cevevverreineieens [ [ 4.875 .19,500 | 10/03/2013. | 09/15/2023.
75574U 40 8 |READY CAPITAL CORP.....ccoirirriiiricrieniseessessssssenssenesssesssssssssessessssesnne | eevnees | o [ vvererenens | even 2PL| .. ..400,000 |..... 27.420 . 400,000 | ..voreererriiries | e | e | e | e 6.200 07/18/2019. | 07/30/2026.
75574U 40 8 |READY CAPITAL CORP.....coouiririineiieiieeiseissssessisessesssssesssssssssssssessssssnns | evenee | o [ weenirenens | evnees 2PL | o 507,520 |..... 27.420 500,000 507,520 [ ..ovvecrierirneirineins | errieerienieeiienns | oneeeesiesenennns | eesensieseenssnsines | aeend 6.200 |.....6.108 |JJ.cccee | 13,079 [ i 12/02/2019. | 07/30/2026.
755763  AA 7 |READYCAP HOLDINGS LLC......ovviriririrerinisriniieisnsiesssssesensssissssssssennnns | vevnne | oo | svveverenins | averes 1PL| .. ..537,760 |...102.250 500,000 537,760 [ oo e | v | e | e 7.500 .18,750 | 07/18/2019. | 02/15/2022.
759351  AJ 8 |REINSURANCE GROUP OF AMERICA INC SENIOR.........cocommvermeermrinnrrnnniens [ covveen | [ everirenins | vevens 2FE| .. ..835,298 |...103.871 750,000 762,157 (8,582) [ ..vverurvrerrerins | revrveineiierineens | s 5.000 162,500 | 10/31/2012. | 06/01/2021.
759351  AJ 8 |REINSURANCE GROUP OF AMERICA INC SENIOR........cccovvvverermninrennireninns | veveene | oo | ervvererins | s 2FE | i 554,035 |...103.871 500,000 506,401 (4,519) [ oo | e | s 5.000 |....4.512 [JD..cccco | cereeernn2,055 | i, 01/15/2013. | 06/01/2021.
75972Y  AA 9 |RENAISSANCERE FINANCE INC........ccostviiirierinininerinenseisnsseriensesssensene | vevenee | oo | cevevernens | ovene 1FE| .. ..490,450 |...105.751 500,000 492,751 1,381 [ o | e | s 3.700 05/11/2018. | 04/01/2025.
75972Y  AA 9 |RENAISSANCERE FINANCE INC.......coooiiiiiniirniieniseissssiseisesiesesessssesns | evenns [ 1FE| .. ..491,185 |...105.751 500,000 493,228 1,290 [ oo | e | oo 3.700 06/29/2018. | 04/01/2025.
763227 QB 4 |RICHARDSON TEX.....coiierieirinirierieressesssisssiiesiesessessssisssssesssessssessessons | seenes 2| 1FE 517,961 |...105.714 515,000 516,808 (356) | eveveernrieriiens [ e [ e 4.000 20,600 |03/27/2015. | 02/15/2035.
779240 HF 0 |ROUND ROCK TEX INDPT SCH DIST......covivirireeririnernersesiesesseesssisessens | weeees 2| 1FE 444,856 |...102.432 ....400,000 404,804 (8,236) [ ..vverueererrerin | cevrreirerieninees | e 6.024 .24,096 | 03/31/2014. | 08/01/2035.
78390X  AC 5 [SAIC INC SENIOR BD SER T...ccvuiiiiriieiieriieineseiessssiessssssssesssssssssssesss | coveres 834,000 |...109.121 ....750,000 812,529 (3,063) 5.950 44,625 | 04/18/2013. | 12/01/2040.
78413K  AB 8 |SES GLOBAL AMERICAS HLDGS GROUP.........c..veeerererecrreriereneeneninnenns | vvvees | oo | vevverennee | e FE | s 490,750 |..... 97.378 500,000 491,118 368 | oo | e | s 5.300 79,500 | 09/12/2017. | 03/25/2044.
78413K  AB 8 |SES GLOBAL AMERICAS HLDGS GROUP...........cccouiiiririisniiciiecicciisnins | e ..486,865 |..... 97.378 500,000 487,387 522 | oo | e | e 5.300 09/18/2017. | 03/25/2044.
78413K  AB 8 |SES GLOBAL AMERICAS HLDGS GROUP.........c.oevuiirirriririnnrieriereseniinens | ceveene ..484,380 |..... 97.378 500,000 485,001 621 [ i [ e [ 5.300 10/04/2017. | 03/25/2044.
786005 PM 4 | SACRAMENTO CALIF MUN UTIL DIST REV.....oovirimrereeineinerinerneriesiseenas | woeees ..501,251 |...135.882 ....450,000 486,493 (2,234) 6.322 .28,449 | 08/13/2013. | 05/15/2036.
791697 BX 2 | ST LOUIS MO SPL ADMIN. BOARD. ..318,603 |...117.757 ....300,000 311,381 (1,230) w4750 .14,250 | 06/11/2014. | 04/01/2029.
793323 LV 6 | STPETERSBURG FLA PUB UTIL......ctvuiiimrirrereeieniseisesieniesesssesssssseninns | voeees 593,260 |...103.361 500,000 512,814 | .o | v (17,085) [ .oovererercerenins [ crvrerrmeeneeiieines [ e 6.400 .32,000 | 08/15/2014. | 10/01/2039.
795681 GM 1 | SALT LAKE CNTY UTAH MUN BLDG.......cocovvveririereinnirennnieenninereenssnienienes | veveens | oo | eoverveens [ oo TFE ] i 357,594 |...122.760 300,000 336,517 (3,682) 5.820 17,460 | 09/12/2014. | 12/01/2029.
79588T AC 4 | SAMMONS FINANCIAL GROUP INC 505,235 |...103.377 500,000 503,782 (534) v 4450 .22,250 | 05/09/2017. | 05/12/2027.
796237  VZ 5 | SAN ANTONIO TEX TXB GEN-B........cocvuiriiirciieiseiissieesiesieeiseesesissniens | aeeees 689,162 |...102.388 605,000 614,239 | ..o | e (15,839) [ .ovvvrrereererins [ erverineerneeiiseines [ e 6.038 .36,530 | 06/05/2014. | 08/01/2040.
796269 UD 8 | SAN ANTONIO TEX INDPT SCH DIST.....coviiiirerrireierieisserssisersssseensssseenes | seveees 491,401 |...102.689 445,407 (9,269) [ .vvvvvvrnrerervniee [ vrereeerineirieiniens [ 6.097 .26,827 | 03/31/2014. | 08/15/2031.
797355 L7 7 | SAN DIEGO CALIF UNI SCH DIST. ..484,288 |...113.601 460,358 (4,048) ......5.260 .22,618 | 07/21/2014. | 07/01/2027.
798764 7F 7 | SAN MARCOS TEX s | s 500,000 |...104.153 500,000 [ ..ooveniieiiiiiniies e | e | | 4.000 .20,000 | 12/11/2014. | 02/15/2032.
803402 DE 3 | SARASOTAFLAWTR & SWR SYS REV.......cocvirmriiririeeiseineriessnceenens | voreees 2| 1FE 1,036,000 |...102.768 | ..............1,027,680 | ..............1,000,000 | ............. 1,004,747 (6,330) 5.675 .56,750 | 07/30/2013. | 10/01/2040.
808626 AE 5 | SCIENCE APPLICATIONS INTL CORP NOTE..... . ..607,150 |...117.284 563,606 (5,088) w1125 .35,625 | 02/29/2012. | 07/01/2032.
81170T DS 6 |SEACOAST FLA UTIL AUTHWTR & SWR REV.......ccvivivirierrnieiesisnisserenis | e 2| 1FE 502,610 |...100.758 500,118 (TO7) | ceverrerrnrieens [ e [ 6.430 .32,150 | 10/20/2009. | 03/01/2030.
81180W AR 2 | SEAGATE HDD CAYMAN......cctrirrmirinerirsisensssssessesssessssessssssssnsesssesssensas. | sevees 2| 2FE 498,300 |...106.252 498,744 (LT [T ORI PR 4.875 48,750 | 06/14/2017. | 06/01/2027.
81180W AR 2 | SEAGATE HDD CAYMAN......cciiiiieirierinneisseisassisessesisesisessssisssssesssesssesnnas | sesees 2| 2FE 501,875 |...106.252 501,385 (193) ] covevreirrieens [ e [ 4.875 06/23/2017. | 06/01/2027.
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812728 QQ 9 |SEATTLE WASH WTR SYS.....ooiiiriirriererreneineirennnseesnssenensnisensnsnenes | veveens | oo | eoververene | e TFE ] i 594,500 |...122.628 500,000 556,990 (6,640) 5.520 |...... 4643 |FA...oo.| oo 11,494 09/12/2014. | 08/01/2028.
816705 HB 6 | SEMINOLE CNTY FLA WTR & SWR REV. 668,338 |...103.393 635,000 639,411 (5,882) [ voovvervrreerneens [ eereeierieniesieniens [ 6.443 0,200 08/26/2013. | 10/01/2040.
816851 AP 4 | SEMPRA ENERGY SENIOR BD.... ..591,350 |...129.630 500,000 574,835 (3,789) ......6.000 6,329 10/21/2015. | 10/15/2039.
822582 BE 1 |SHELL INTERNATIONAL FINBV ..694,162 |...116.941 700,000 695,560 290 | oo [ e | e 4.130 05/06/2015. | 05/11/2035.
824348 AQ 9 | SHERWIN-WILLIAMS CO ..482,600 |...103.093 500,000 484,744 BB6 | ..o [ | e 4.000 11/04/2016. | 12/15/2042.
832696 AB 4 | SMUCKER JM CO .512,880 |...102.578 ....500,000 502,755 (1,574) .....3.500 02/24/2014. | 10/15/2021.
833096 HH 6 | SNOHOMISH CNTY WASH PUB HOSP GO........ 490,000 |...103.028 ....490,000 490,000 | ..vvvoveriiiiiiies | e | e | e | 6.129 09/23/2010. | 12/01/2030.
833116 BT 2 | SNOHOMISH CNTY WASH PUB UTIL DIST......cvvvreermrimeemereeersneesenisnsensenens | eevvees | o [ everereres | vevens 1FE ..570,450 |...110.277 500,000 532,908 (5,562) 5.254 04/17/2014. | 12/01/2025.
835495 AJ 1 |SONOCO PRODUCTS CO SENIOR BD......ccociviriniiiciinniiininninsiiesieninenns [ covnnee | o [ evevirenis | vevens 2FE| .. ..540,500 |...122.213 500,000 538,645 (1,855) [ ..o | e | s 5.750 01/17/2019. | 11/01/2040.
835495 AJ 1 |SONOCO PRODUCTS CO SENIOR BD......ccooivimrieirierirnrerenisnienesiensenennens | cevneee | o [ vvevirenens | vevens 2FE| i 540,490 |...122.213 500,000 538,636 (1,854) [ oo | e | e 5.750 01/18/2019. | 11/01/2040.
837004 CD 0 |SOUTH CAROLINA ELECTRIC & GAS CO.....ovvurrrerierereersrinsersensesiseessnnes | eovnees | o [ eovevirenens | vevens 1FE| .. .570,415 |...126.348 500,000 558,899 (2,957) [ oo | e | s 5.500 04/12/2016. | 12/15/2039.
842471  BY 9 | SOUTHERN CALIF PUB PWR AUTH.......ccovvevireririiniirineiienieneseesssninsiens | eovnnee | o [ vevevirenens | vevees 1FE| .. .379,471 |...107.398 335,000 351,530 (4,944) | .o | e | s 5.610 . 04/09/2014. | 07/01/2024.
84474Y  AA 4 |SOUTHWEST AIRLINES CO BOND SER 2007-1 CL......coouvrveerierirneeenisrinnnns | veveree [ or | eevvvirnens [ e 1 =5 353,653 |...105.453 321,503 331,205 (VA K) | SR FRSRRRN DO 6.150 |......5.591 |FA......| corerrnn8,234 | e, 23,814 | 07/08/2011. | 02/01/2024.
848580  AA 6 | SPIRIT AIRLINES INC......oiviiiiriiriiieireisieieseiessssisssisesssssssesssesssssssssssnsess | eoenne | o [ eeererenes | vevens AFE| oo 455,880 |...104.458 459,093 456,231 K5TC N STUUURURPIOR IVPRPRRTORPRRPIOR) IOV 4.100 .20,038 | 12/19/2018. | 04/01/2028.
848644 R3 6 | SPOKANE CNTY WASH TXB.....cvuerieirirrieinnieeerisissssesssssssssssesssssssssessnens | sevees 2| .. 1FE 529,700 |...102.814 500,000 504,657 (5,080) [ ..oovvnreeerierins | cevrrivernerieeinenns | s 5.010 .25,050 | 04/21/2014. | 12/01/2032.
848712 NY 7 | SPOKANE CNTY WASH SCH DIST......coriirirerieireiisiineiieeiseessesssssssssenes | woeees 2| 1FE 558,455 |...103.069 500,000 509,009 (9,828) [ ..ooevueeeireris | e | e 5.500 04/22/2014. | 12/01/2029.
850752  LP 9 | SPRINGFIELD MASS........cocovriirniiirernsisiesisisssssiessssssssessssssssssssssssnssesse | nevinne | oo | svseerenins | soenes 1FE| .. 117,578 |...121.400 ....100,000 109,999 (1,348) [ oo v [ 6.000 09/11/2014. | 06/01/2027.
858155 AE 4 | STEELCASE INC......ooiiiiiierineeienieieriestisesssessseessssssssssessesssssssssssssssssssnens | connees | o | sovevsenens | vevens 2FE| .. ..997,420 |...113.080 .1,000,000 997,678 258 [ e [ e [ e 5.125 . 01/17/2019. | 01/18/2029.
863667 AG 6 | STRYKER CORP.......coeoviiiiririirnicenisissiesieisssssiensssssessessssisssssssssssssesenss | neviene | oo | evvseerenns | soeees TFE| s 495,640 |...113.458 500,000 496,113 160 | oo [ [ 4.375 | ... 4413 |MN......| oo ,757 | e, 21,875 | 01/03/2017. | 05/15/2044.
863667 AH 4 | STRYKER CORP........cooviriiriririiiieinsrierieseeessnisssssessessssessssssssssesssesssens | connees | o | seveveenes | vevens 1FE| .. ..480,975 |...105.974 500,000 483,759 2,784 | oo [ e [ s 3.750 .16,875 | 12/18/2018. | 11/01/2025.
86765B AK 5 | SUNOCO LOGISTICS PTNRS OPERS LP SENIOR B........ccocoviereiniirirriniienes | e P 2FE| .. ..580,000 |...112.064 500,000 560,257 (2,729) [ oo | e | e 6.100 cerenen 30,500 | 01/24/2013. | 02/15/2042.
867658 AM 1 |SUNOCO LOGISTICS PTNRS OPERS LP SEN BND...........ccccmmremirierirrininins | eveene 2| . 2FE 517,120 |..... 99.003 500,000 513,192 (586) | veveerereerriens [ erreererirnrineiienns [ e 4.950 |.....4.786 | ... | oo 11,460 | ..o 54,450 | 05/03/2013. | 01/15/2043.
86765B AM 1 |SUNOCO LOGISTICS PTNRS OPERS LP SEN BND...........ccccoereermerircereeins | evenns 2| 2FE 592,212 |..... 99.003 ....600,000 593,214 10725 ISV IVRRRRRORIR IO 4.950 09/06/2016. | 01/15/2043.
872287 AF 4 | TCI COMMUNICATIONS INC DEBS........coovuvimiieierineinnrnsinissssssssssssensnsnne | veviene | oo | evvnverenins | oeees TFE| e 99,625 |...130.202 ....100,000 99,911 ST [T USRI N 7.875 04/22/2002. | 02/15/2026.
87233Q  AC 2 |TC PIPELINES LP......ovoieiirieierierineeenissisessesssesssessssesssssssssssssssssessnee | onene | oo | veverseeiene | eeven 2FE | o 488,280 |...104.620 500,000 490,709 1,267 | oo | e | s 3.900 02/23/2018. | 05/25/2027.
87425E  AJ 2 | TALISMAN ENERGY INC SENIOR NT....cooiuiiniiiimrinernninsiernnineeernsiseseninees | eevenes | oo [ eoveveniinns | cevene 2FE | i 526,250 |...112.022 518,901 (1,108) [ oo | e | s 5.850 07/29/2013. | 02/01/2037.
87425E AN 3 | TALISMAN ENERGY INC FGN SR BD......cccvurumrrierirriririsnieiisniieesssessnienes | ceveene 2| 2FE 491,765 |...108.662 481,883 (1,460) [ ..o | e | s 5.500 05/08/2013. | 05/15/2042.
874476  HD 9 | TALLAHASSEE FLA ENERGY SYS REV.....c.cooiimiriiineeineisiineeieseneessnineens | eovnees | [ eovererenens | vevens 1FE| oo 648,939 |...135.387 631,995 (2,508) [ ..ooerneenerrerins | e | e 5.969 07/29/2013. | 10/01/2040.
880162 DL 3 |TEMPLE TX UTIL SYSTEMS TXBL 2| . 1FE 500,000 |...109.088 . 500,000 ......5.050 03/19/2014. | 08/01/2044.
880162 DL 3 | TEMPLE TX UTIL SYSTEMS TXBL.....ovuerrrrerirerinisiresiseisessssesssssssssessssssensns | sevees 2| 1FE 522,000 |...109.088 500,000 513,380 (2,919) [ v [ erereeeriseirseenins s 5.050 05/20/2014. | 08/01/2044.
88163V AD 1 | TEVAPHARMACEUTICALS.......ccoviviiirierninirernsiseiesiesesssiensnssesessssissenes | coenes .567,145 |..... 93.510 500,000 548,581 (3,021) 6.150 02/04/2014. | 02/01/2036.
88163V AD 1 |TEVA PHARMACEUTICALS............. ..599,500 |..... 93.510 500,000 573,746 (4,585) .....8.150 07/15/2014. | 02/01/2036.
882384 AC 4 | TEXAS EASTERN TRANSMISSION LP SENIOR NT.....coovvereeriieriericnineens [ s 499,010 |...100.980 500,000 499,771 <725 IV DURTRTRRRRRTO DO 2.800 10/24/2012. | 10/15/2022.
88283L HU 3 | TEXAS ST TRANSN COMMN......covuirniriiermnnieernnisinnsesesssssesessssssssssnsesnes | veviene | oo | evserenins | voenes 1 =5 587,155 |...120.471 500,000 556,720 (5,534) [ cooverrrinnienins | e | e 5.178 09/12/2014. | 04/01/2030.
884903 BM 6 | THOMSON REUTERS CORP FGN SR BD 2| 2FE 958,750 |...100.447 966,323 1,475 oorr4.500 05/28/2013. | 05/23/2043.
884903 BM 6 | THOMSON REUTERS CORP FGN SR BD....... 388,106 |...100.447 394,879 1,319 [ | e | s 4.500 07/24/2013. | 05/23/2043.
89153V AB 5 |TOTAL CAPITAL INTL ..336,737 |...102.169 340,817 568 2.875 02/24/2014. | 02/17/2022.
89352H AD 1 | TRANS-CANADA PIPELINES LTD FGN SR NT ..581,685 |...130.473 560,065 (3,384) ......6.200 01/07/2014. | 10/15/2037.
89352H AD 1 | TRANS-CANADA PIPELINES LTD FGN SR NT. ..523,427 |..130.473 . 510,492 (3,408) [ ..o [ vrereeerinesieiniens [ 6.200 05/12/2016. | 10/15/2037.
893830 AF 6 | TRANSOCEAN SEDCO FOREX INC NOTE.........ccosturreirmerinrernensssisensnensns | eovnees | o [ eoverererens | vevens 5FE ..288,750 |..... 77.752 250,000 271,595 (3,926) [ ..vverurererrerins | e | s 7.500 02/01/2012. | 04/15/2031.
89642C  AA 8 | TRINITAS CAPITAL MANAGEMENT LLC.......ccoviiiniiininniicieninnisnicsnienis | e | v | s 1FE ..500,000 |...102.857 500,000 500,000 | ..voeevrerriereninees v | e | | 7.750 06/06/2018. | 06/15/2023.
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89657A  AB 2 | TRINITY RAIL LEASING L.P...ocoiriiriiiiiissiiesieeeeissieessssssesensssisssssns | eeenns 505,000 |...103.985 500,000 499,821 (3,043) [ oo | cevrveineiiserineens | e 4620 |..... 4574 |MON... | oo 1,899 | e 23,100 | 08/02/2018. | 06/17/2020.
89657B  AC 8 | TRINITY RAIL LEASING 2019-2A A2 LLC......vvvvvrririiriereinneesiseiensssissiens | coenns 498,750 |..... 98.875 500,000 498,750 | ...oveeveirriniiies | et | e | s | 3.100 ..1,292 | 12/02/2019. | 10/17/2020.
89690E AC 1 |TRIP RAIL MASTER FUNDING LLC .463,913 |...104.165 439,338 463,913 ......6.024 .11,328 | 08/16/2019. | 07/15/2021.
89690E AC 1 | TRIP RAIL MASTER FUNDING LLC.....covvuivieiiierinieieissisieniseienissiensnines | coenes ..521,401 |...104.165 ....500,000 521,401 [ oo [ o | e | cenersinsieennnnes | aeend 6.024 12/02/2019. | 07/15/2021.
898735 SF 3 | TUCSON ARIZ COPS-T....couviuirimrirreseesnisseriesiesesseesssssssssesssesssnesssessssssses | seeees 513,635 |...113.219 500,000 508,448 (889) | veveerrrierriens [ e [ e 4.506 07/09/2014. | 07/01/2029.
902494 AT 0 |TYSON FOODS INC SENIOR BD.. 508,885 |...105.280 ....500,000 501,839 (849) o.r..4.500 08/02/2012. | 06/15/2022.
90278W 30 3 |UIRC-GSA INTERNATIONAL LLC......coviiiirirriiiiniinsiieniesiinsiissiesesiesisenenns | cvves 500,000 |...100.000 500,000 500,000 [ ..oovverrierirriiniis e | e | e | 6.000 10/28/2019. | 12/31/2024.
90345W  AD 6 |US AIRWAYS BOND SER 2012-2 CL A....coumivirririercrisniserierieeessceississeniens | cevees ..241,280 |...108.038 236,040 236,542 (630) | evereerreenerrens [ erreerrenieeneriienns [ e 4.625 11,797 | 12/18/2013. | 12/01/2020.
904000 AB 2 |ULTRAMAR DIAMOND SHAMROCK CORP SRS IO ..836,078 |...120.370 750,000 821,559 (4,032) [ coocvevereirerinines [ [ 6.750 verenen50,625 | 07/20/2016. | 10/15/2037.
905572  AD 5 | UNION CARBIDE CHEMS & PLST.......ccoviuurinimierienireesssisssiessesesseesssesnns | woenes 197,000 |...119.376 200,000 199,601 123 | e [ s [ 7.875 | ... 7.995 [AO...c. | v 3,927 | oo 55,125 | 02/24/2003. | 04/01/2023.
905572  AD 5 |UNION CARBIDE CHEMS & PLST.......cocomtiurirnrireeieinneinesisssssessesssseesssssnes | soeees ..525,000 |...119.376 500,000 503,597 (1,907) [ oo | e | e 7.875 06/13/2003. | 04/01/2023.
905581 AR 5 | UNION CARBIDE CORP ..199,000 |...121.585 200,000 199,792 39 | [ s [ 7.500 01/15/2003. | 06/01/2025.
905581 AR 5 | UNION CARBIDE CORP.......ccvtvimrirerrimeenerisssiessenssssesessssssssssesssssssssssans | seeees 300,000 |...121.585 300,000 300,000 [ ooovveurirrereerrnins | rrrerienineeeens | overenienseees | e | v 7.500 02/10/2003. | 06/01/2025.
906437 AS 7 |UNION CNTY ORE SCH DIST 11-T v | e 595,170 |...125.707 ....500,000 558,406 (6,202) [ ..vveerererenies [ [ 5.700 06/11/2014. | 06/15/2029.
90783V AA 3 |UNION PACIFIC RAILROAD BOND 2005-1 TRUST......c..ovverrerrrmmrirerirerninenes | coveene 2| i 1 202,659 |...107.434 ....193,008 193,637 (1,487) [ oo | e | s 5.082 01/25/2011. | 01/02/2029.
90931C  AA 6 [UNITED AIRLINES INC.....ovvuriirieiinriiciineiseiissiesesensssisseisssssssssesssessnes | eoenee | o [ eeevenenens | vevens 1FE| oo 455,051 |...108.081 453917 454,979 [U4°) ] [N VIR IOV 4.150 02/11/2019. | 08/25/2033.
90932P  AA 6 [UNITED AIRLINES INC....coovviivirrierireieieieinsissisnssienssssessessssssssssssssnnss | evenes | oo [sovnveninns | vevene 1FE ..378,313 |...106.508 376,900 (215) | ceververerinnienns [ e [ e 4.000 .15,838 | 03/25/2014. | 04/11/2026.
913017 BJ 7 |UNITED TECHNOLOGIES CORP I I [ 2FE ..581,475 |...128.570 . 564,399 (4,200) [ cooocernrererrenins | e | s 5.400 . . v 27,000 | 02/04/2016. | 05/01/2035.
91428L  FS 0 |UNIVERSITY HAWAII REV......oiiiiiimiiiiiniiieinsiesssisississssssssesssssssensses | sevenes 2| 1FE 768,750 |...102.744 750,000 751,997 (2,663) [ covvveverreervniiee [ erereererinenennnins s 5.834 |.... 5.692 |AO..... | wovevene. 10,909 | .......... 43,755 | 09/30/2010. | 10/01/2030.
914760 3L 5 |UNIV. OF OKLAHOMAL........ccoomirimrirrireeininsrie st eesesisssssesssesssesssessssssses | seeees 2| .. 1FE 503,785 |...101.759 500,000 500,445 (890) | eveveerrrireriens [ erreererirneeierienns [ e 6.102 |...... 6.056 | JJ....... 15,297 .30,510 | 03/26/2010. | 07/01/2030.
91754R QD 2 |UTAH ST BRD REGENTS........eiiiiirinieiiriieiiseierssisseesiessssssiensesssseensnnns | eeene | 0 | oeveverinnes | coveee 1FE| i 120,045 |...124.445 100,000 | ... 113,113 (1,239) [ oo | e | e 6.241 |...... 5.199 |FA...... v 2,599 | il .6,241 | 09/12/2014. | 08/01/2030.
918204 AR 9 |V F CORP BOND DTD 04/15/04 6.00%..........cevvurrverrerrerreenmrienirenerseesssinnsens | cevnree | o | vverireners | vevees 1FE| oo 1,113,500 |...129.366 | .............. 1,293,660 | ....cocovenes 1,000,000 | ...coovveeee 1,076,054 (5,531) [ coooverrrerrrirenis | vevierineiierinenins | e 6.000 |...... 5.388 |AO...... | covvrveee 12,658 | .......... 60,000 |08/06/2013. | 10/15/2033.
91913Y AE 0 |VALERO ENERGY CORP BOND.......cccoirmrrerierininseesenissssenssessseesssnsnens | vevenne | oo | eevesernens | vovens 2FE ..270,863 |...138.957 | .................347,393 | ...... 250,000 261,671 [(C15X) 1 SOOI ORI PP 7.500 |...... 6.922 |AO...... .18,750 | 09/07/2010. | 04/15/2032.
91913Y AL 4 |VALERO ENERGY CORP NOTE.......cccovvrirmmmriirernnirerenieisnssnsisemssssssessssssssses | sovenes | oo [ svvsveniinns | vevenn 2FE| .. .769,508 [...132.434 | ....c.cc0e0n993,255 | i 750,000 762,563 (T21) [ oveerernnieirens | e [ 6.625 |...... 6.457 | JD....... 149,688 | 09/02/2010. | 06/15/2037.
91915W  AB 8 | VALIDUS HOLDINGS LTD SENIOR NT......coovurirrirernimerienmiensesssseessssnenes | eevvees | [ eveverenens | vevens 2FE | o 529,030 |...161.614 | .................808,070 | ....... 500,000 520,608 (1,030) [ cooocernrenernenins | e | s 8.875 |......8.388 |JJ..coee | 019,209 | ... 02/21/2012. | 01/26/2040.
91915W  AB 8 | VALIDUS HOLDINGS LTD SENIOR NT.....cooiiirniieiriieiininieisnsisniersnisserenes [ eevene [ | veveverinnns | cevne 2FE| o 613,050 |...161.614 | .................808,070 | coocvvrirrriraees 500,000 582,155 (4,108) [ oo | e | s 8.875 08/24/2012. | 01/26/2040.
920253  AF 8 | VALMONT INDUSTRIES INC......ccovvueirieririiiniininsiieniesieesssessisessesisenees | seenes 2| 2FE 246,090 |..102.198 | .................255,495 | ....... 250,000 246,783 133 | e [ [ 5.000 11/21/2014. | 10/01/2044.
920253  AF 8 | VALMONT INDUSTRIES INC......ccoviumrrverirrireeiieinseisesiesiseessssssissessesssenens | soneees 2| 2FE 491,200 {...102.198 | .....cc..ce......510,990 | .oovvriirneens 500,000 492,297 318 [ s [ e [ e 5.000 08/03/2016. | 10/01/2044.
920253 AF 8 | VALMONT INDUSTRIES INC. 2 233,503 |...102.198 250,000 235,297 606 ......5.000 02/01/2017. | 10/01/2044.
921814  AA 7 | VANDERBILT UNIVERSITY MEDICAL CENTER........ccccrsvemmernerrerienencninneens [ evveen | oo | vvervenne | eerend TFE | i 350,000 |...108.451 | .................379,579 | ....... 350,000 350,000 [ .ovvereerererierenienes | erererenisenenenins e | e | s 4.172 07/12/2017.| 07/01/2037.
921814  AA 7 | VANDERBILT UNIVERSITY MEDICAL CENTER.........ccocosveemmirmnriereneenneinenes [ eoveeee | [ erverivnins | oo 1FE ..488,850 |...108.451 489,639 1720 ISTTRUI ITRPORTORRPURPIORN IOV 4.172 09/14/2018. | 07/01/2037.
92343V DU 5 |VERIZON COMMUNICATIONS INC .791,145 |..125.482 785,397 (2,062) [ ..oovvonrirrireris | e | e 5.250 04/18/2017. | 03/16/2037.
92343V DU 5 |VERIZON COMMUNICATIONS INC......ccorivmrirrireeierineesssesersesisesessesssseses | evenns ..537,620 |...125.482 . 533,694 (1,963) 5.250 08/03/2017. | 03/16/2037.
92345Y  AE 6 | VERISK ANALYTICS INC....covviiviiriiiririiersniscesissisiessseisssssisessssssessenssssens | coenes 547,685 |..124.291 | .................621,455 | ....... 500,000 543,057 (1,728) [ oo | e | s 5.500 05/01/2017. | 06/15/2045.
925524 AV 2 |VIACOM INC ..189,250 |...119.559 200,000 195,242 357 .....5.500 04/13/2004. | 05/15/2033.
925524 AV 2 |VIACOM INC. ...93,875 |...119.559 119,559 | covveeriirs 100,000 97,290 203 | e [ | 5.500 04/14/2004. | 05/15/2033.
925524 AV 2 |VIACOM INC ...95,635 |...119.559 119,559 | oo 100,000 98,000 150 5.500 10/19/2004. | 05/15/2033.
925524 AV 2 |VIACOM INC ..196,520 |...119.559 .239,118 200,000 198,422 118 ......5.500 02/01/2005. | 05/15/2033.
925524 AV 2 |VIACOMINC .196,332 [...119.559 | .................239,118 | ...... 200,000 198,336 125 | i [ [ 5.500 02/18/2005. | 05/15/2033.
925524 AV 2 | VIACOM INC....oourirreririnrirerieiisessiesissisesssssssssssessssssssssssssssssssesssssssssssnssns. | eonnees | o | wvevsenens | vevens 2FE ..293,850 [...119.559 | ...ccce0eern 358,677 | oo 300,000 297,194 210 [ v [ e [ 5.500 03/01/2005. | 05/15/2033.
925524 AV 2 |VIACOM INC.....ooviiiiiiieiniieiseieieisssiesssissiessssssssesiessssssssenssssssssensssnennses | nevens | oo | evseerenns | voeees 2FE 182,660 |...119.559 | ...............239,118 | ....... 200,000 192,089 593 | o | e | s 5.500 03/28/2005. | 05/15/2033.
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92812Q V3 8 |VIRGINA ST HSG DEV AUTH.....ccovvvririeererierineeieeieseneenns 534,425 |...103.499 | ..cccoovvrrrnns 517,495 | oo, 500,000 515,002 [ ..oovveerrerierieeins | s (10,002) [ ..vvevevercervrins [ ervmeerneeiseinernns | 205251 | s 4.913 | e | o 13,163 06/22/2017. | 01/01/2039.
92857W AQ 3 | VODAFONE GROUP PLC FGN BD... ..565,560 |...129.052 | .................645,260 | ....... 500,000 548,018 (2,811) [ v | ceieeiiseineieniins | 0008150 | e 5.437 [FA....... ..10,615 01/28/2014. | 02/27/2037.
92857W AQ 3 | VODAFONE GROUP PLC FGN BD ..580,000 |...129.052 . 500,000 561,307 (3,589) 11/17/2014. | 02/27/2037.
92857W AQ 3 | VODAFONE GROUP PLC FGN BD... ..539,320 [...129.082 | .................645,260 | ................ 500,000 531,288 (1,831) 09/02/2015. | 02/27/2037.
931422 AK 5 |WALGREEN CO......... 678,825 |..... 99.432 ....750,000 680,859 2,034 .16,500 | 05/17/2019. | 09/15/2042.
931427 AB 4 |WALGREENS BOOTS ALLIANCE 805,305 |...104.289 790,894 (2,853) .33,750 | 03/24/2015. | 11/18/2034.
949746 SH 5 |WELLS FARGO & CO.......ccc... 463,275 |...102.479 470,253 4,407 .15,000 | 06/12/2018. | 10/23/2026.
94974B  FY 1 |WELLS FARGO & CO....covvermernrenirierireeieseseesssssseniessesesssesssssssssssessesssssssnse | sevenee | oo | eevensrnens | ovene 1FE| cooii 1,007,700 |...107.832 | ..............1,078,320 | ..............1,000,000 | .......c..... 1,005,198 (810) 141,000 | 01/19/2017. | 06/03/2026.
958747 BQ 1 |WESTERN MUN WTR DIST FACS AUTH CALIF........cccovvvvernerernererneicsinns | e 2| 1FE 564,615 |...103.020 517,222 | oo | e (22,962) v 32,550 | 07/13/2017. | 10/01/2040.
959802 AM 1 |WESTERN UNION CO.....oovvvirrirririiirinerieriniesssissiiesienssssssssssssssnessessnes | eovnnee | o | oveverenes | vevees 2FE| i 781,568 |...111.188 | ..cccoee0rren833,910 | o 750,000 780,449 (1,119) [ oo | eevvervvriiseiveniins | 0000008200 {005,950 [ D | vovveennn 1,274 | i 46,500 | 04/11/2019. | 06/21/2040.
960413  AS 1 |WESTLAKE CHEMICAL CORP.........ccovvurimerirrirecsssineisesiessseesssissessssssenes | soeees 2| 2FE 501,568 |...107.043 ....500,000 501,422 (54) .75,000 | 04/26/2017. | 08/15/2046.
960413  AS 1 |WESTLAKE CHEMICAL CORP.........ccovvririerinriiiniisinsiiesieneseesssissssiesinnss | voenes 2| 2FE 950,020 |...107.043 .1,000,000 951,717 1,697 02/07/2019. | 08/15/2046.
962166 AS 3 |WEYERHAEUSER CO DEBS.......ccccomivirimeriiinerieniesiseessesssesssssesesssssnsnns | eevnees | o | oveverenes | vevens 2FE| oo 98,300 |...115.599 | ..o 115,599 | Lo 100,000 99,812 54 08/02/1993. | 07/15/2023.
962166 AS 3 |WEYERHAEUSER CO DEBS.........cccoviiiiieiieiieiessisissiensssseeenssssssees | vevenne | oo | evvneerenins | ovees 2FE 210,952 {...115.599 | ........c........231,198 | ....... 200,000 201,558 (445) 04/09/2003. | 07/15/2023.
962166 BR 4 |WEYERHAEUSER CO......ccovvuirieririeiniiisenienessesssssssssessesssssssssssssssesins | eovnees | | voveverenens | vevens 2FE| .. 217,514 [..138.567 | ..o 277,134 | oo 200,000 207,476 (615) 12/05/2003. | 03/15/2032.
962166 BT 0 |WEYERHAEUSER CO......ccooviuiiiririireiineineiiesississesssisssssssssssssssssssssessns | eonnees | 0 | ovevenneens | vevens 2FE | i 419,676 |...132.700 | .................530,800 | ...ccccoorrnns 400,000 408,849 (636) 12/23/2003. | 12/15/2033.
96332H CG 2 |WHIRLPOOL CORP MED TERM NT.....ouiviriiireririeernnieisnssiemsnssessessssesnss [ ovene |0 | veveverinnss | eore 2FE | o 609,132 |...107.846 607,078 (306) 06/21/2013. | 03/01/2043.
96949L  AB 1 |WILLIAMS PARTNERS L P....ccovvvuiirirmeireineriserineesesssseiseessssssessessssesssssans | seeees 2| 2FE 496,600 |...106.085 . 496,600 03/24/2015. | 09/15/2015.
96950F  AF 1 |WILLIAMS PARTNERS L P SENIOR BD........cccovvverinrererrnieeinnnneiennnssenennnenns | eovenee | oo [eovnvevinns | vevenn 2FE | oo 608,350 |...123.989 | ................619,945 | ....... 500,000 580,911 (3,996) 05/03/2013. | 04/15/2040.
96950F  AF 1 |WILLIAMS PARTNERS L P SENIOR BD........cccouuvvuerimirrenieeinerneesessennnennes | vevenee | oo | cevevernens [ e 2FE| .. ..583,385 |...123.989 | .................619,945 | ... 500,000 562,512 (3,087) 06/03/2013. | 04/15/2040.
97064E  AA 6 |WILLIS ENGINE SECURITIZATION TR....coooiimerimrirneirenineisensssissisnesssninee | eevnne | oo | eeenevieens [ ovene 1FE| .. 475,806 |..104.539 | ..cccooveeernd91,110 | i, 469,786 473,124 (2,222) . 08/23/2018. | 09/15/2043.
976656 BZ 0 |WISCONSIN ELECTRIC POWER CO......cooouirireriniininsiierienenesssnissiinesins | e | o [ vovevirenens | vevens 1 =5 350,847 |..131.768 | .................395,304 | ....... 300,000 348,009 (2,838) [ ..ovvrverrrieniis | eeivneisriieniiiniins | 0005700 | ... 4.874 [ID.ess | v 1,405 | e 17,100 | 12/27/2018. | 12/01/2036.
983919 AH 4 | XILINX INC...couiimrinieierieniseessenisssiessessseessssssssessesssessssssssssesssesssnessnnes | wonnees | o | wvevsrenes | vevens 1FE]| .. ..495,845 |...101.274 ....500,000 499,447 474 .15,000 | 03/13/2014. | 03/15/2021.
98417E  AK 6 | XSTRATA FINANCE CANADA LTD FGN SR NT SER......ccvvvvrervrnrinnverinnins | vvenee | oo [ervniviins | vevenn 2FE| .. ..804,750 |...104.608 ....750,000 758,456 (4,612) v 37,125 | 08/02/2012. | 11/15/2021.
98417E AR 1 | GLENCORE FINANCE CANADA LTD.....cccosuvuremerenrrnenieniseenserissssensensneens | vvveeee | oo | vevverennee | eeren2FE | i 553,285 |...106.222 | ................531,110 | ....... 500,000 548,979 (2,153) [ oo | eeerverirseiseinnenins | 00005500 | ......4.970 [AO...... | s 5,048 | oo 27,750 | 08/23/2017. | 10/25/2042.
98934K  AB 6 | ZENECA WILMINGTON INC......cvcoivrcrimrirneiineineirnerissenenseniseisssssssssesssnnnes | enves | oo | eevvernnee | eerenFE | s 543,910 |...117.396 ....500,000 509,249 (2,413) .35,000 | 03/02/2009. | 11/15/2023.
98956P  AG 7 |ZIMMER HOLDINGS INC......ccovvuuririerirririeiniieriesieseseesssisssssessessssesseninns | ooveons 775,560 |...101.695 ....750,000 769,202 (1,273) .31,875 | 03/24/2015. | 08/15/2035.
989822 AA 9 | ZURICH REINSURANCE SR NOTES.......c.coovumiririmeirerissisneesseesseessssisssnens | seeees 191,940 [..114.792 | .................229,584 | ....... 200,000 198,831 312 . . .21,375 | 09/06/2001. | 10/15/2023.
989822 AA 9 |ZURICH REINSURANCE SR NOTES.......cociiiiiiiirniissinnssisssssnessnsnsssesennnes | svvnes ..102,208 |...114.792 114,792 ....100,000 100,373 (99) [ oo | e | 7125 | 6.971 |AO...... 1,503 | .. 12/18/2003. | 10/15/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. 332,938,146 XXX R .315,074,470 | ......... 326,189,585 | ...ooovviriniinnnn0 | i (1,071,462) 0 0 XXX XXX | .. 4,176,358 |....15,168,828 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ... senssnes | eonsians 332,938,146 XXX | s 353,912,181 | ..co..vo. 315,074,470 | ........ 326,189,585 | ..oovivrnrinninnnd0 | (1,071,462) 0 0 XXX XXX | .o 4,176,358 |....15,168,828 XXX XXX
Totals
7699999.  Total - ISSUET OBGAHONS....vv.rerrrsseresereseesesissees s sess sttt enntns | crsnsinas 366,167,093 XXX | s 389,043,836 | .......... 347,588,455 | ........ 358,910,780 | ...ooovvvisciennns0 | e (1,155,780) 0 0 XXX XXX XXX | ... 4,777,335 |....17,139,968 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities. 16,312,830 XXX ....15,946,069 ...16,288,295 | .......... 16,284,742 (680) 0 0 XXX XXX XXX | o 57,292 | ........ 408,655 XXX XXX
8399999. Grand Total - Bonds.... 382,479,922 XXX ..404,989,905 | ......... 363,876,750 375,195,522 | ...ocovvvrniian0 | e (1,156,461) 0 0 XXX XXX XXX | ... 4,834,626 |....17,548,624 XXX XXX
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Showing all PREFERRED STOCKS Owned December 31 of Current Year

Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
Desig
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
52520E 20 0 |LEHMAN BROSHLDG CAP TRV SECS.......ccocovmrvrivvermrivernrirnnrserssnneenes | vevvvns [oon | s 16,000.000 | ...oooovevrvirnis | e [ e | e 0.142 | ... 2,272 04/02/2004.
52520X 20 8 |LEHMAN BROS HLDGS CAP TR VI 8.24%......ccciimisirmsressenenisssessnnnns | seveens o 8,000.000 | ..o s [ | v 0134 [ oo 1,072 o 01/05/2005.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual PrefeITe............co..iviveveieiiiieveci st enienes 0 XXX 0 0 0 0 0 XXX
8999999. Total - Preferred Stocks 0 XXX 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 1 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
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATI... er....3,106.000 ..310,600 100.000 310,600 56,614 | ovvovecvirerrirnnrinns | oveerirnnsesnnnssnenens | o | sessnsessssssnsssd 0 .| 10/29/2008.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.......coooiiviiriierrireneeenenienneiseniiins | evvenes [ eoe | v 910.000 | .....ccooveev.rn.91,000 | oo 100.000 91,000 24,352 | oo | e | e | e 0 .| 04/27/2009. | ..
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.......coovviiiniiniiieiieiieieniisniseiiens | cevies ..200.000 | ...................20,000 | ........ 100.000 20,000 [ oo e || s | | s 0 .| 05/08/2009. | ..
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATI... ..400.000 100.000 40,000 { ..o [ e | e | e | cesenes s | e 0 .| 05/28/2009.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL........coimiviiriiririinneeiineienniesensiies [ v .400.000 | ......cco..........40,000 | ........ 100.000 40,000 { oo [ e | e | e | e | e 0 .107/10/2009. | ..
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.........cccovvimmmiimnmrinnniinniisnniisnniinns [ evvvinns [ eor | 2000 400.000 | ococccecnn.40,000 | e 100.000 40,000 { oo [ e | e | s [ s | s 0 .| 11/06/2009. | ..
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.........ooviviimiiimieemeeieeeienseiseniiies [ o ...50,700 | ........ 100.000 50,700 | ovveoeeverrerirnenirins | e | ceiieneiseseiseneisenes | ceneesenesenss s | eneseneseneseneses | e 0 .| 03/26/2010. | ..
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL......ccevrmrmrrirmirnnireinnierrersniseirensninns | evvnnee e | cvvvernnnns 399.000 | ..ovverieierinns 39,900 | ........ 100.000 39,900 | 1o e | s | e | e | e 0 10/14/2010.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.......c.ooiiviimviereiereeieerienniisnniiins [ evvenes [ e | e 1,000.000 ..100,000 | ........ 100.000 100,000 | vvooeeeireeircerires | eeeeeemeieeeeieeneens [ eeeeensinsesenesienes | cenesenesenes e | s | e 0 .1 01/2172011. | ..
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.......coosmiverrierriinneeeeneinnneiseniinns | evvenes [ eoe | v 200.000 | ...cccoocererrrei20,000 | ... 100.000 20,000 [ oo | e | s | s | e | e 0 .1 02/11/2011. | ..
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.........ooivviiniiiimiiineinneesnisnninns [ evvines [ oo | v 400.000 | ...................40,000 | ........ 100.000 40,000 { oo [ e | e | s | s | e 0 03/18/2011.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.........ooviviimviiemiiereeieerienniisnniiens [ evvenes [ eoe | e 1,363.000 .136,300 | ........ 100.000 136,300 | vveeeevercrrircriries | eeerieeniesensieeniins | ceeensieneiensienes | cenesienesenes e | s | e 0 .| 04/28/2011. ..
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL......cceorirmiimirmniernnierernnsseerennninne | avvnnee | re | cvvvernnnne 193.000 ...19,300 | ........ 100.000 19,300 [ e | e [ e | e | e | e 0 .1 04/12/2012. | ..
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.........ooiiviimiiemiireneiineeienneiseniiens | evvenes [ eoe | cvieeeeens 799.000 | ..ooovvveens 79,900 | ........ 100.000 79,900 [ oo | e | eeeeeseeneisnneieneies | e enes | ceresiene e | e 0 04/24/2012.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.....c..ccovuiiiniiniiiniiiniieiniissieiiens | cevieas 73,700 | ........ 100.000 T3,700 [ oo | eeevireesinesiiessies | eeeeisensiseseisnneies | ceiseneisesesiensisenes | ceressenes i | e 0 .| 01/24/2013. ..
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.........cccovviiimiirimiiismeirnniisnniisnniinns [ evivenns [ oo | e 376.000 | . 37,600 | e 100.000 37,800 | ooooceeiciiiniiinns | e | s | e | s | s 0 .| 04/04/2013. | ..
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.........ccovvviimmiimnmiiraniermeireneesseniinns | eviveees [ eoe | cr0eeeee306.000 | iiicvcnnn.30,600 | oo 100.000 30,800 | oo | e | e | e | e | e 0 04/08/2013.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.....cccsvrermiiriirmniieinnierserisnssirennninns | evvveiee [ re | vovnene 1,999.000 | ..ocevrernr 199,900 | ... 100.000 199,900 | oo e | e | e | s | e 0 .| 04/08/2013. | ..
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.........cosiviiirveemiereneeieneienneiseneinns [ evvenes [ eoe | v 465.000 | ...................46,500 | ........ 100.000 48,500 | ..o [ e | e | e | cesenes s | sreseenesenes s 0 .1 04/10/2014. | ..
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL........ccoomiiimiinniieinniiiinniissineiiiens | evvieens | e | evvveeiens 206.000 | ....................20,600 | ........ 100.000 20,600 [ oo e || s | | s 0 03/19/2015. | ..o
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.......c.coovviiimiiemeenneeieeeienneisnniiins [ evvenes [ eoe | e 1,386.000 | ..................138,600 | ........ 100.000 138,600 | .cvooeeverevireeiires | reerireeiieensieennins [ ceeeeneisnsssenesinnes | cenessesesenesenesies | nereseeneseneseneses | e 0 .| 04/04/2016. | ..
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.......cooiiiiiiriimemrireneeeeeeienneiseneiins [ evvenes [ eoe | v 187.000 | ..ccovoverrenenn 18,700 | e 100.000 18,700 | .oovvereeverceeiereiins [ eriereiieeeiieniiienes | cemsiseresssenssenneiies | rereisenesenesseneses | cessenessenesi e | sreseenese e 0 .| 04/06/2017. | ..
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.........ccoovvimimiiiimniiinninniisnniisnniinns [ evvinns [ eon | v 163.000 | ....ccccevrvrnn 16,300 | oo 100.000 16,300 | ..o [ e | e | s | s | s LU 03/20/2018.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.........cosiiviimriiemeiieneieeeeiennieseniinns [ evvenes [ eoe | cvireeneens 235.000 | ..cccooriiernrnnn23,500 | ..o 100.000 » 23,500 [ oo | e | e | e | s | e 0 .1 04/08/2019. | ..
446150 10 4 [HUNTINGTON BANCSHARES INC.......coccoiiiiniiiiiiiiniiiiiiiniissiiossienississssississsssssienns | oonseees | o | soviens 3,000.000 | ..o 45,240 | oo 15.080 | ... 45240 | i 51,630 | ..... 450 1,290 29,480 | v | e 9,480 .1 10/26/2007. | ..
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded XXX i 1,678,940 | .covvvvnnnne 1,685,330 | ..... 450 82,255 ..9,480 L 9,480 | .o 0 XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other
47235* 10 8 |JEDNOTAINC.....ccoooiiimiiisnriisnniissinisssnisnnienas | ,,,,,,,, | | ............. 86.000 | ..o 3,694,098 |....42,954.628 | .............. 3,694,098 | ...cccoeeeene. 122511 | oo | v 125,000 2,534,113 | oo | i 2,534,113 | .o 09/29/1986. | .....ocovvvvvnnee
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other. 3,694,098 XXX .3,694,098 2122511 | [ 125,000 2,534,113 .0 ..2,534,113 XXX XXX
9799999. Total - Common Stock.... 5,373,038 XXX .5,373,038 1,807,841 | ..... 450 207,255 2,543,593 .0 ..2,543,593 XXX XXX
9899999. Total Common and Preferred Stock... 5,373,038 XXX 5,376,382 1,807,841 | ..... 450 207,255 2,543,593 .0 ..2,543,593 XXX XXX
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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.
3137BH KR 7 |FREDDIE MAC 44681 JAMTGE........cocotimiiiiiiieineieiessiesesiss s ssnsenes 08/22/12019........ KEYBANK NA........ccovverane 2,000,058 | ... 1,970,652 | oot 4,981
38376G  5R 7 | GOVERNMENT NATL MTG ASSN.... 10/24/2019........ STIFEL NICOLAUS 518,592 ....519,159 944
38380T  B7 0 | GOVERNMENT NATIONAL MORT GNR 2017-107 T. e 09/27/2019........ KEYBANK NA.......coooiviniines 2,027,188 .. 2,000,000 [ i 4,833
0599999.  Total - BONAS = U.S. GOVEIMIMENT..........viieiisiiiiiis etttk e6 18 s e o8R0 E 8880t 4,545,837 | oo 4,489,811 | i 10,758
Bonds - Industrial and Mi:
00085C  AE 1 | ABPCI DIRECT LENDING FUND CLO LTD....cceviiiiriieiririeierssiessesssessssssssssssesssssssessesssens | nersssssnssnsens 03/07/2019........ RAYMOND JAMES INSTITIONAL.......cvervrrinimeirerrerinserenrnnines 500,000
012725 AD 9 |ALBEMARLE CORP 06/26/2019........ KEYBANK NA.......ccocvviianee 641,862
012725 AD 9 |ALBEMARLE CORP 10/23/2019........ STIFEL NICOLAUS 579,730
026874 DE 4 |AMERICAN INTL GROUP INC..... 01/01/2019........ KEYBANK NA........cccoovvnrinee 478,165
031162  BK 5 |AMGEN INC.....cocvmiviririereincireriniins 04/09/2019........ SUN TRUST ROBINSON HUMPHREY 542,250
03331X  AB 7 |ANCHORAGE CREDIT FUNDING LTD............ R 06/06/2019........ RAYMOND JAMES INSTITIONAL.......oovvvirrirririinnrirerierireenns 500,000
04621X  AD 0 |ASSURANT INC 04/17/2019........ FTN FIN SECURITIES CORP.......ccccrvvrrrrirrrirenn 860,625
053526  AA 5 |AVANABONHON LLC... 09/13/2019........ KEYBANKNA.........ccoevvenne. 500,000
057224  AZ 0 |BAKER HUGHES INC... 09/27/2019........ FTN FIN SECURITIES CORP... 574,100
057224  AZ 0 |BAKER HUGHES INC... 10/23/2019........ FTN FIN SECURITIES CORP... 572,955
09062X  AD 5 [BIOGEN INC......oeviiriiiirieeiierieeiesisis st 06/18/2019........ MORGAN STANLEY......cccooivimrirrierrinerierirssesssieiinns 556,265
110122 BG 2 |BRISTOL-MYERS SQUIBB CO. 11/22/2019 EXCHANGE 503,000
110122 BR 8 | BRISTOL-MYERS SQUIBB CO. 11/22/2019........ EXCHANGE 556,477
110122 BR 8 |BRISTOL-MYERS SQUIBB CO. 11/22/2019........ EXCHANGE ..o 541,029
123250  AF 8 | BUSINESS DEVELOPMENT CORP.......cootiiiiririieiiieiisiceesie it 12/03/2019........ SAMUEL A. RAMIREZ & CO. INC 1,000,000
12326Q  AA 2 |BUSINESS JET SECURITIES LLC.... 06/12/2019........ RAYMOND JAMES INSTITIONAL.... 1,005,000
140501  AA 5 | CAPITAL SOUTHWEST CORP. 09/24/2019. RAYMOND JAMES INSTITIONAL.... 500,000
14149Y BB 3 | CARDINAL HEALTH INC...oovouiiiiiiiiiriieiesee et essssesssssssessssssssssssensnnsns | sosessessossans 06/12/2019........ JP MORGAN CHASE.......cooiiiiririierniiiesiss et 453,085
14149Y  BD 9 | CARDINAL HEALTH INC....ooiiiiiiiiiiieeseieee st sssensesesssesssensnnins | sesesiersnninne 07/26/12019........ FTN FIN SECURITIES CORP.......cccrvvrrrrirrirenn 492,705
17288X  AB 0 |CITADELLP.....ccoovvviriiriinene 09/16/2019........ INSTITUTIONAL SALES DALLAS........cooiiiiiiniieiseiee et 500,855
17288X  AB 0 |CITADELLP....cccvirvrrrririns 12/117/2019........ FTN FIN SECURITIES CORP... 1,052,370
23355L  AD 8 |DXC TECHNOLOGY CO 01/25/2019. FTN FIN SECURITIES COR 717,075
257559  AJ 3 |DOMTAR CORP 11/01/2019........ RAYMOND JAMES INSTITIONAL 539,585
257559  AJ 3 |DOMTAR CORP.... 11/22/2019........ RAYMOND JAMES INSTITIONAL 548,300
257559  AJ 3 |DOMTAR CORP.... 12/03/2019........ FTN FIN SECURITIES CORP 551,730
292480  AJ 9 |ENABLE MIDSTREAM PARTNERS L P.... 08/27/2019........ KEYBANK NA........cccovvnninee 1,000,000
292480 AJ 9 |ENABLE MIDSTREAM PARTNERSL P.... 09/04/2019........ BPU INVESTMENT GRP INC 777,173
299808  AF 2 |EVEREST REINSURANCE HLDGS INC........ccocovvirvrrnrrririnirnns 10/25/2019........ JEFFERIES AND CO....coviuiiririiisisciesi ittt sssnsans 573,429
30259A  AA O [FDF HILTD.ccviicieirereieeirereeeeeeniens 08/26/2019........ RAYMOND JAMES INSTITIONAL 1,016,250
302635  AE 7 |FS KKR CAPITAL CORP.......cotviiiieiieiesiseesisie e enssnanes 12/06/2019........ MORGAN STANLEY. 500,965
345397 VR 1 |FORD MOTOR CREDIT CO LLC................. 01/15/2019........ FTN FIN SECURITIES CORP 510,260
35137L  AD 7 |FOX CORP....cooiiiieiiiciticieisiee e 05/09/2019........ RAYMOND JAMES INSTITIONAL 558,825
37959G  AA 5 | GLOBAL ATLANTIC FINANCE CO... 10/24/2019........ RAYMOND JAMES INSTITIONAL......ccvermrrvnrmnirenrerinserensnnines 500,785
37959G  AA 5 | GLOBAL ATLANTIC FINANCE CO... 12/1712019........ JEFFERIES AND CO....oviiiuiiiiieistietieieeie et 500,000
40624Q AB 0 |HALLMARK FINANCIAL SERVICES INC 08/14/2019........ RAYMOND JAMES INSTITIONAL......ccverrriveririrerierinsirerinines 200,000
40624Q AB 0 |HALLMARK FINANCIAL SERVICES INC 08/14/2019........ RAYMOND JAMES INSTITIONAL.... 305,493
41652P  AB 5 | HARTFORD HEALTHCARE CORP, 01/28/2019........ RBC DOMINION 553,035
431116 AC 6 |HIGHMARK INC SENIOR NT SER 144A........coovviiiinrinirnesisessiesssssnins 05/17/2019........ SOUTHWEST SECURITIES 581,865
436106 AA 6 |[HOLLYFRONTIER CORP....... 04/16/2019. JP MORGAN CHASE. ...ttt 800,363
459200 KB 6 |INTERNATIONAL BUSINESS MACHS CORP.......ccccorvivirrnriiines 05/13/2019........ NOMURA ..ottt 496,370
472319  AM 4 |JEFFERIES GROUP INC........ccovvvvrirnnee 11/01/2019........ JEFFERIES AND CO.....oviiiiiiiireiiiesie it sss 586,225
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
472319 AM 4 | JEFFERIES GROUP INC.. 11/26/2019........ JEFFERIES AND CO....ucouiiuiiinriseiscesssise st sssss st 595,185

472319 AM 4 | JEFFERIES GROUP INC... 12/13/2019........ JEFFERIES AND CO....coviuiiririicriiiciesis st snsans 597,230

478375  AJ 7 |JOHNSON CONTROLS INTERNATIONAL PLC...... 04/11/2019........ FTN FIN SECURITIES CORP... 531,735

478375  AK 4 [ JOHNSON CONTROLS INTL PLC......iviiiiiriireineieieiseienisieeenieies 04/17/2019........ FTN FIN SECURITIES CORP... . 253,130

48203R  AD 6 |JUNIPER NETWORKS INC SENIOR BD........cccocvvviriiernrinnines 06/11/2019........ SOUTHWEST SECURITIES 320,535

50247V AB 5 |LYB INTERNATIONAL FINANCE B V 10/10/2019........ STIFEL NICOLAUS .. 588,061

50247V AC 3 |LYB INTERNATIONAL FINANCE BV 10/24/2019........ STIFEL NICOLAUS . 549,900

548661 CL 9 |LOWES COSINC......cccoevvrrerrirrriren. 05/13/2019........ KEYBANK NA.......ccocoovvvan 576,960

55336V  AM 2 [MPLXLP....ccccoorirnrrns 05/10/2019........ RAYMOND JAMES INSTITIONAL........vviriivrriniiririiiserereenns 574,638

55336V  AM 2 [MPLXLP.....ccccovvvvrnnn 08/14/2019........ FTN FIN SECURITIES CORP 414,084

559080 AF 3 | MAGELLAN MIDSTREAM PARTNERS L P 10/16/2019........ MORGAN STANLEY 602,592

61980A AD 5 |MOTIVA ENTERPRISES LLC....... 04/22/2019........ JP MORGAN CHASE 602,718

61980A AD 5 |MOTIVA ENTERPRISES LLC....... 04/25/2019........ FTN FIN SECURITIES CORP 590,735

62947A  AC 7 [NPRL 2019-2A A3 MTGE . 11/20/2019........ RAYMOND JAMES INSTITIONAL 504,375

667469 AA 8 |NORTHWEST FLORIDA TIMBER FIN LLC...... s 03/28/2019........ KEYBANK NA........cccoovvvuee 295,800

674599 DK 8 | OCCIDENTAL PETROLEUM CORP.........cccrtviiiiiriniieiirireieiissiesiesisseenisiees 10/08/2019........ NATIONAL ALLIANCE SECURITIES C....cccooveurerriririerirerceierenenes 505,400

69121K AB 0 | OWL ROCK CAPITAL CORP........ccccomrrrerirrirriierinniirerienes 12/06/2019........ JEFFERIES AND CO.....ccouiiuiiiniiiriieisissiie et sssss st 498,090

70806T AG 0 |PENNANPARK CLO ILTD . 09/19/2019. RAYMOND JAMES INSTITIONAL 500,000

716442  AH 1 |SUNCOR ENERGY INC PETRO CANADA 04/22/12019........ FTN FIN SECURITIES CORP . 565,865

744430  CK 5 |PUBLIC FIN AUTH WIS EDL FAC........ccoiiiiiiieiriireisieiseeessssesisniesenes 05/08/2019........ RAYMOND JAMES INSTITIONAL........covvierriinrierinrniienirnes 557,060

75574U 40 8 |READY CAPITAL CORP........cooiiiiciieireieiseieeieieeenienes 07/18/2019........ KEYBANK NA.......ccoconinnee 400,000

75574U 40 8 |READY CAPITAL CORP.....cccovvviirviririrriieriieriesieneseeens 12/02/2019........ SOUTHWEST SECURITIES 507,520

755763  AA 7 |READYCAP HOLDINGS LLC........... 07/18/2019. KEYBANK NA... 537,760

835495 AJ 1 |SONOCO PRODUCTS CO SENIOR BD........cocvverirrrrnrirninnns 01/17/2019........ JEFFERIES AND CO....coviuiirirrieiiiicieris it snsans 540,500

835495 AJ 1 |SONOCO PRODUCTS CO SENIOR BD 01/18/2019........ RAYMOND JAMES INSTITIONAL........covviererinrirerirereerererenes 540,490

858155 ~AE 4 |STEELCASE INC 01/17/2019........ WILLIAM BLAIR. ...ttt 997,420

89657B  AC 8 | TRINITY RAIL LEASING 2019-2A A2 LLC......ccoovvviviriiinniinnrirerienes 12/02/2019........ RAYMOND JAMES INSTITIONAL.... 498,750

89690E  AC 1 |TRIP RAIL MASTER FUNDING LLC 08/16/2019. RAYMOND JAMES INSTITIONAL 463,913

89690E  AC 1 |TRIP RAIL MASTER FUNDING LLC 12/02/2019........ BPU INVESTMENT GRP INC 521,401

90278W 30 3 |UIRC-GSA INTERNATIONAL LLC......cooviiieeiircineirereriseierieines 10/28/2019........ RAYMOND JAMES INSTITIONAL........cvvvererrinrireriireeienirenes 500,000

90931C  AA 6 |UNITED AIR LINES INC......cooiiiriiiiiiniieiieiieissiesecisiessssss s esssssssessensssssine. | nesssssnssnsens 02/11/2019........ INSTITUTIONAL SALES DALLAS 501,250

931422  AK 5 |WALGREEN CO........ . 05/17/2019........ RAYMOND JAMES INSTITIONAL. 678,825

959802 AM 1 |WESTERN UNION CO........ 04/11/2019........ FTN FIN SECURITIES CORP . 781,568 10ee750,000 | oo 14,208
960413 AS 1 | WESTLAKE CHEMICAL CORP . 02/07/2019........ FTN FIN SECURITIES CORP......cocoovrniirnrirniaes 950,020 | .o 1,000,000 | oo 24,444
3899999. Total - Bonds - Industrial and Miscellaneous.. . . 43,371,710

8399997. Total - BONAS = Pt 3... ..ottt 47,917,547 R
8399998. Total - Bonds - Summary Item from Part 5........ccccovivenininicriseccenns 542,500 500,000 8,708
8399999, Total - BONAS. ......vuuieeiriiiciiniisersiissisni s snssnenes 48,460,047 L AB452,149 | s 414,345

Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded

000000 00 3 | FEDERAL HOME LOAN BANK OF CINCINNATL......cccovvririniinnenns 04/08/2019........ 235.000 23,500 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..... 23,500 XXx .. 0
9799997. Total - Common Stocks - Part 3. 23,500 XXX 0
9799999. Total - Common Stocks.........covweieeces 23,500 XXX | 0
9899999. Total - Preferred and Common Stocks........ 23,500 XxXx .. 0
9999999. Total - Bonds, Preferred and Common Stocks 48,483,547 XXX
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
312906 2P 4 |FHLMC REMIC SERIES 1136-H. .. [12/16/2019. | PRINCIPAL... 58 58 256 | s KL T TN DR 0 KIS RN S LI I L2 I 1| 09/15/2021.
3130AF UM 0 | FEDERAL HOME LN BANKS...... - [ 12/18/2019. | CALLED... 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 | .coovvrrrre (O N 1,000,000 | .covverree 12/18/2043.
3136A9 HB 7 |FNMA CMO 2012-111 HS INV FLT, o | 11/25/2019. | PRINCIPAL ...covovrcvvscrssvmssrssiriesees | 147 | 147 | 1101 1129 | .. 0 1,129 10/25/2042.
3137AQ Z7 6 |FHLMC CMO 4064 TS INV FLT.. .. | 06/17/2019. | PRINCIPAL... 0 0 0 0 0 06/15/2042.
3137AR  CX 2 |FHLMC CMO 4061 SL INV FLT... .. | 06/17/2019. | PRINCIPAL... 0 0 0 0 0 06/15/2042.
3137AY RP 8 |FHLMC CMO PAC 4165 KA74.... .. [ 12/16/2019. | PRINCIPAL... 7 7 7 0 7 02/15/2043.
3137B4 GG 5 |FHLMC CMO4238 YSINV FLT.. .. | 06/17/2019. | PRINCIPAI 0 0 0 12/15/2040.
3137BH KR 7 |FREDDIE MAC 4461 JA MTGE... ..112/16/2019. | PRINCIPAL... 0 [ oo | eererreneneni 820,517 | oo 08/31/2021.
3137BQ LJ 4 |FREDDIE MAC .. | 06/17/2019. | PRINCIPAL... 0 05/15/2033.
31395W JS 7 |FHLMC CMO 3005 SW INV FLT. .. [ 12/16/2019. | PRINCIPAL... 0 07/15/2035.
31397N UG 8 |FNMA CMO 2009-19 TD .. [ 12/26/2019. | PRINCIPAL... 0 08/25/2036.
36202E V9 7 |GNMA CMO 2 MJM 4240.... .. [ 12/20/2019. | PRINCIPAL... 0 09/20/2038.
38373M B8 2 | GNMA CMO PAC 2007-16 PS INV FLT.......ccevon... .. | 12/20/2019. | PRINCIPAL. 0 04/20/2037.
38374U BP 5 | GNMA CMO 2009-32 AB .. [ 12/16/2019. | PRINCIPAL... 0 05/16/2039.
38374U CJ 8 |GNMA CMO PAC 2009-32 AP. .. [ 12/16/2019. | PRINCIPAL... 0 05/16/2039.
38375Y NF 5 |GNMA CMO PAC 2008-79 CS .. [ 12/20/2019. | PRINCIPAL... 0 06/20/2035.
38376G 5R 7 | GOVERNMENT NATL MTG ASSN.. ...| .| 12/16/2019. | PRINCIPAL... 0 10/16/2040.
38378D X2 6 |GNMACMO 2012-32 GS INV FLT......c.ooccvmvcrnreeens .. [ 12/16/2019. | PRINCIPAL 0 04/16/2041.
38378F SB 7 |GNMA CMO 2013-5 MA. .. [ 12/20/2019. | PRINCIPAL... 0 07/20/2042.
38378G  SG 4 |GNMA CMO PAC-2 2012-143 DE.. .| 12/20/2019. | PRINCIPAL... 6 0 6 . 12/20/2042.
0599999. Total - Bonds - U.S. GOVEIMMENL..........ooiiiiiriiiiiiiisciisisissiinii s | 1,562,150 0 0 [V 1,568,648 |............... 0 XXX
Bonds - All Other Government
38373V NM 8 |GNMA 2002-63 CL NU - 1121202019, | PRINCIPAL.....coccoccvcvrvvnvemssssesirirnnnsens | 9,485 0 09/20/2032.
38374T RK 2 |GNMA CMO TAC 2009-22 JL.. 12/20/2019. 0 04/20/2039.
1099999. Total - Bonds - All Other GOVEMMENL............cc.cveevrverieiererieseieiesienes 0 0 0 XXX
Bonds - U.S. Special Revenue and Special Assessment
098203 RQ 7 |BONITA CALIF UNI SCH DIST GO........cccovvvvenec .. [ 08/01/2019. | CALLED..........ccooooorrierrierrerniis 500,000 | ........ 500,000 | .......... 508,915 | ... 500,883 |....... (883) (883) 08/01/2029.
158249 HW 5 |CHAMPAIGN CNTY ILL CMNTY UNIT GO. .. [ 10/15/2019. | CALLED... 500,000 | .......... 500,000 | ......... 500,000 | ..o, 500,000 | ..o | eoereeerrereeerien 0 06/01/2032.
341507 ZN 4 |FLORIDA ST BRD ED LOTTERY REV. .. 1 07/01/2019. | CALLED... 250,000 250,000 | .......... 250,000 0 07/01/2025.
34157P AV 6 |FLORIDA ST INTL UNIV PKG FAC REV. .. |..]07/05/2019. | CALLED... 570,412 | oo 570,000 | ........ 583,731 | v (1,224) I 07/01/2029.
373109 BM 8 |GEORGETOWN UNIV D C REV......cocoorvvvniriirinne .. | 04/01/2019. | FHLB CINCINNATL.......ooovvvivnisniiiannns | | 120,000 | voooo..... 125,000 | ... 133,188 | covvoere 125,000 | oovvvveereeerers | eeereeereeressennes (V10 TN IO 125,000 04/01/2019.
438670 VK 4 |HONOLULU HAWAII CITY & CNTY GO SERE.... | .. | 09/03/2019. | PRINCIPAL. 300,000 | ..........300,000 | ......... 306,393 300,775 | ...... (775) (775) ....300,000 09/01/2033.
442331 QM 9 |HOUSTON TEX GO 01/08/09 6.29% DUE 03/01/..| .. | 03/01/2019. | PARTIAL CALLED SECURITY. 20,000 120,000 | oo, 24,668 23,100 | oo | oo, 0 03/01/2032.
469487 BW 1 |JACKSONVILLE FL BAB .. |..110/01/2019. | CALLED... 250,000 250,000 | .......... 250,000 0 10/01/2030.
483854 FJ 9 |KANE COOK & DU PAGE CNTYS ILL GO SER C |.. | 12/16/2019. | CALLED... 250.000 250,000 | .......... 250,000 0 12/15/2034.
516823 N2 3 |LAREDO TEX GOV TAX & REV 2009 B .. [02/15/2019. | CALLED........ccvvvvrnerivissensissssssssissssnnns [ 500,000 | ......... 500,000 | .......... 500,000 | +.eevrreern500,000 | oo | eereriereerreerene 0 02/15/2029.
60534Q UE 9 |MISSISSIPPI DEV BANK SPL OBLG GO.............. | .. | 10/01/2019. | PRINCIPAL..........cooommrvvvmmmmmviiimnsiviiiennns | 20,000 | coovo 20,000 | voovrr 19,258 | vrvvvvereesn 19,895 | oo | e 0 10/01/2036.
606092 ES 9 |MISSOURIJT MUN ELEC UTIL COMMN REV .1 01/02/2019. | CALLED ...
00| 500,000 | ... 500,000 | ........ 503,125 | oo 500,000 | v | o 3 I 500,000 | oo | et | et 0]....33950 | 01/01/2029.
606092 ES 9 |MISSOURIJT MUN ELEC UTIL COMMN REV . 101/02/2019. | CALLED........ocvviriirririierriseirerins
00 | 500,000 | ........ 500,000 | ........ 509,765 | .o 500,000 | v | e [P 500,000 | | s | s L 01/01/2029.
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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
607114 U5 2 | MOBILE ALA SER 2009B GO......occ..o.0oorrrrrrreer | 02/15/2019. [ CALLED......oscererreerrcerreerererrerrene 500,000 | ........ 500,000 | ......502,915 | oo 500,134 (L3N IO B 500,134 | vooevrrereeres | coverns (134) (134)| ......15,213 | 02/15/2030.
665250 BX 3 |NORTHERN ILL MUN PWR AGY.... .| 01/02/2019. | PARTIAL CALLED SECURITY.ooccovvvc| | 5,000 5,000 0 5,000 01/01/2030.
665250 BX 3 |NORTHERN ILL MUN PWR AGY... . 102/13/2019. | PARTIAL CALLED SECURITY. 10,000 10,000 0 10,000 01/01/2030.
702282 LQ 5 |PASADENA CALIF UNI SCH DIST GO .| 08/01/2019. | CALLED 500,000 | .. 500,000 0 oe500,000 08/01/2029.
702541 GQ 0 |PASCOCNTY FLAWTR & SWR REV.... < 1172512019, | CALLED......ooooovoiiviiiiiiiiiiviiiiviviin [ 500,000 | .......... 500,000 | .......... 500,000 | .coovrrreens 500,000 | voooovvveeeennns | e 0 [ e | s 500,000 10/01/2019.
91412F  7X 9 |UNIVERSITY CALIF REV TXBL SERR.. | 05/15/2019. | PRINCIPAL....cccoorersvrsscsseen | | 500,000 | oo 500,000 | oo 504,000 500252 | ... (252) (252) 05/15/2031.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS............ cvocviriiiniisiisisissssssssssssssssssssnns || 6,295,412 | ....... 6,300,000 | ....... 6,360,958 | ........... 6,306,062 | ........c........ (L (3,133) 0 (3,133) 0 XXX
Bonds - Industrial and Miscellaneous
006346 AS 9 |ADAMS OUTDOOR ADVERTISING LP.............. . [1216/2019. [PRINCIPAL oo | | 7604 | 7604 | 7,680 7675 | oo e 0 7,675 11115/2048.
009089 AA 1 |AIR CANADA 2013-1A PTT. .| 06/15/2019. | PARTIAL CALLED SECURITY .oovvvvvavrna| 15262 | o 15,262 | voooeeeee 15,316 | o 15,307 [ oo | e (01 I IV 15,307 11/26/2023.
009089 AA 1 |AIR CANADA 2013-1A PTT. .| 11/15/2019. | PRINCIPAL PAYMENT . 15.262 0 15,302 11/26/2023.
009090 AA 9 |AIR CANADA .| 03/15/2019. | PARTIAL CALLED SECURITY. 12,062 0 03/15/2027.
009090 AA 9 |AIR CANADA. . 109/16/2019. | PRINCIPAL PAYMENT 12,062 | oo 11,639 | oo 11,674 | i 0 03/15/2027.
01877Z AD 2 |ALLIANCE PIPELINE L P FGN SR BD SEDOL 29 | .. | 01/02/2019. | PARTIAL CALLED SECURITY 20,608 | .cooo.23,054 | oo 21,419 | 0 12/31/2023.
01877Z AD 2 |ALLIANCE PIPELINE L P FGN SR BD SEDOL 29 |.. | 07/02/2019. | PARTIAL CALLED SECURITY. ....22,366 0 12/31/2023.
02153L  AA 2 |ALTERRAFINANCE LLC SENIOR BD DTD 09/27/| .. | 10/18/2019. | CALLED 500,000 (2,137) (2,137) 09/30/2020.
02376A AA 7 |AMERICAN AIRLINES GROUP INC.... . | 04/15/2019. | PARTIAL CALLED SECURITY 0 10/15/2029.
02376A  AA 7 |AMERICAN AIRLINES GROUP INC.... ...| .. [ 10/15/2019. | PARTIAL CALLED SECURITY oo | 6765 | i 6765 | o 6808 | 6801 |, 0 6,801 10/15/2029.
023771 S2 5 |AMERICAN AIRLINES.......cccoovvviimmrrviirineniririnens .. | 04/15/2019. | PARTIAL CALLED SECURITY } 5T T [T & I £ 0 DO (N TS I 11,714 10/15/2028.
023771 S2 5 |AMERICAN AIRLINES . | 10/15/2019. | PARTIAL CALLED SECURITY 12,625 LPX 7l — 12,106 | covvveereeerrrenene (V1 O I 12,106 10/15/2028.
02377C  AA 2 |AMERICAN AIRLINES INC . | 04/15/2019. | PARTIAL CALLED SECURITY 765 6,818 6812 | ... 0 6,812 .110/15/2029.
02377C  AA 2 | AMERICAN AIRLINES INC......covvorecererserene .| 10/15/2019. | PARTIAL CALLED SECURITY. 6765 | o 6,765 | 6818 6810 | .. 0 6,810 10/15/2029.
035240 AD 2 |ANHEUSER-BUSCH INBEV WORLDWIDE INC... | .. | 04/25/2019. | CALLED 514157 | o 500,000 | oo 521,965 | oo 513,458 | (1,121) (1,121) 512,332 01/15/2022.
03871L AU 7 |ARAPAHOE CNTY COLO WTR & WASTEWTR... |.. | 12/19/2019. | CALLED......ccccooovvvvmmvcsvivmnsssvvmnsssi | | 1,000,000 | ....... 1,000,000 | ....... 1,136,620 | crvvee0ee,027,075 | oo | o (27,075) (27,075) 11,000,000 12/01/2039.
04248N  AA 1 |ARMY HAWAII FAMILY HSG.. .1 06/17/2019. | PRINCIPAL PAYMENT. 2268 2535 [ 2501 |, 0 2,501 06/15/2050.
04248N  AA 1 |ARMY HAWAII FAMILY HSG . | 12/16/2019. | PRINCIPAL PAYMENT. 2,333 2608 | ..coveeeenn2,569 | ... 0 2,569 .1 06/15/2050.
048677 AB 4 | ATLANTIC MARINE CORPS CMNTYS LLC .1 06/03/2019. | PRINCIPAL PAYMENT.........ccrvvvvrrnirnnn
BOND SE 3,348 3567 3531 | .o 0 3,531 12/01/2050.
048677 AB 4 |ATLANTIC MARINE CORPS CMNTYS LLC . [ 12/02/2019. | PARTIAL CALLED SECURITY.....c.cccovunee
BOND SE 3587 3780 | 0 3,780 (193) 12/01/2050.
051787 AA 9 |AURORA MILITARY HSG Il LLC.... . 101/15/2019. | PARTIAL CALLED SECURITY. 3933 4402 | ... 0 4,402 07/15/2034.
05178T AA 9 |AURORA MILITARY HSG Ill LLC . 107/15/2019. | PRINCIPAL PAYMENT. 6.709 7483 | ... 0 7,483 07/15/2034.
05569A AB 5 |BP AMILEASING INC NOTE SER 144A. - |- 05/08/2019. | MATURED 500,000 500,855 | woocvvre. 500,014 | coocversrerrns () P — 500,009 | .ovvvrrrvvrns 11/08/2019.
099724 AD 8 |BORG WARNER AUTOMOTIVEINC.........0oevsce | 1000172019, | MATURED ..o | 100,000 | ....e.. 100,000 | oo 93,250 99,879 | ...... (P IO B 100,000 | covvvcrreees 10/01/2019.
12189P AH 5 | BURLINGTON NORTHERN SANTA FE BOND..... | .. | 07/15/2019. | PRINCIPAL...ooosoovssvessssessssessssessnn | 33,486 | ..o 33,486 | ..o 40,999 KIS DO (L PSP I 33,486 | ..oovovrrrnn 01/15/2020.
12200B AA 6 |BURLINGTON NORTHERN SANTA FE 04-1 . 101/15/2019. | PARTIAL CALLED SECURITY.......cccovvnnee
TRUST L | 37,736 | v 37,736 | v 4,745 37736 | | s 0 [ o | 37,736 || et | s 0 [ 011512021,
122008 6 |BURLINGTON NORTHERN SANTA FE 04-1 . | 04/10/2019. | PARTIAL CALLED SECURITY......cccvvvvnee
TRUST L | 5,083 [ oo 5,063 [ v 5,601 BOB3 | v | e 0 BL0B3 | v | ottt | et 0 [ 011512021,
122008 6 |BURLINGTON NORTHERN SANTA FE 04-1 . 107/17/2019. | PRINCIPAL PAYMENT......c.ovveverirrrinnns
TRUST 233 233 257 | s 233 | o 0 233 01/15/2021.
123262 AN 7 |BUSINESS JET SECURITIES LLC.......ccccvvrvvverenee .. 101/15/2019. | PARTIAL CALLED SECURITY ccooovovvneann | 4,943 | oo 4,943 | oo 4,960 4,960 |...... 0 4,960 02/15/2033.
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123262 AN 7 |BUSINESS JET SECURITIES LLC.....cvvvvverrrreens .. | 02/15/2019. | PARTIAL CALLED SECURITY. 3T e AUATA | [EET 7 (01 T B LR 7 — (38)] . ..(38) 02/15/2033.
123262 AN 7 |BUSINESS JET SECURITIES LLC.. .. | 03/15/2019. | PARTIAL CALLED SECURITY. 4,046 |....... 0 4,046 02/15/2033.
123262 AN 7 |BUSINESS JET SECURITIES LLC.. .. | 04/15/2019. | PARTIAL CALLED SECURITY. 5306 |....... 0 5,306 02/15/2033.
123262 AN 7 |BUSINESS JET SECURITIES LLC.. .. | 05/15/2019. | PARTIAL CALLED SECURITY 5833 | ... 0 5833 02/15/2033.
123262 AN 7 |BUSINESS JET SECURITIESLLC.. .. | 06/17/2019. | PRINCIPAL PAYMENT........cooovvvvvvvinna [ 10,436 | 10,436 | oo 40472 | o LT & T D (0 OO 10,471 | oo 02/15/2033.
123262 AN 7 |BUSINESS JET SECURITIES LLC.. .. | 07/15/2019. | PARTIAL CALLED SECURITY. 4,431 4431 | ... 0 4,431 02/15/2033.
123262 AN 7 |BUSINESS JET SECURITIES LLC.. .. | 08/15/2019. | PRINCIPAL PAYMENT 4,600 4600 |....... 0 4,600 02/15/2033.
123262 AN 7 |BUSINESS JET SECURITIES LLC.. .. | 09/16/2019. | PARTIAL CALLED SECURITY. 4,99 499 | ... 0 4,994 02/15/2033.
123262 AN 7 |BUSINESS JET SECURITIES LLC.. ..110/15/2019. | PARTIAL CALLED SECURITY. 8,093 8092 | ... 0 8,092 02/15/2033.
123262 AN 7 |BUSINESS JET SECURITIES LLC.. .. [ 11/15/2019. | PRINCIPAL PAYMENT 59,214 | ....... (1 Y I 59,214 | oo evvrrceerna(189) | e (189) [ oo, 02/15/2033.
123262 AN 7 |BUSINESS JET SECURITIESLLC.. .. | 12/16/2019. | PARTIAL CALLED SECURITY. 4336 ... 0 4,336 02/15/2033.
12326Q AA 2 |BUSINESS JET SECURITIES LLC. .. | 07/15/2019. | PARTIAL CALLED SECURITY. 20,146 | ....... 0 07/15/2034.
12326Q AA 2 |BUSINESS JET SECURITIES LLC. ...| .- | 08/15/2019. | PRINCIPAL PAYMENT 8,269 |...... 0 07/15/2034.
12326Q AA 2 |BUSINESS JET SECURITIES LLC......coccccrvvrns .| 09/116/2019. | PARTIAL CALLED SECURITY 6643 | . 0 07/15/2034.
12326Q AA 2 |BUSINESS JET SECURITIES LLC. .. | 10/15/2019. | PARTIAL CALLED SECURITY. 7,856 | ....... 0 07/15/2034.
12326Q AA 2 |BUSINESS JET SECURITIES LLC. .. | 11/15/2019. | PRINCIPAL PAYMENT.............. 0 | 07/15/2034.
12326Q AA 2 |BUSINESS JET SECURITIES LLC. .. | 12/16/2019. | PARTIAL CALLED SECURITY. 0 07/15/2034.
126650 AA 2 |CVS PASS-THROUGH TRUST. .. |1 12/10/2019. | PRINCIPAL. 0 01/10/2036.
151020 AF 1 |CELGENE CORP.......ccccostvririmirirerirereniniininiis . [ 11/22/2019. |[EXCHANGE.........ccoooiiiviiiriiiirriccciens 556.477 | .........500000 | ..., 563,595 (2,250) 10/15/2040.
151020 AH 7 |CELGENE CORP........ccoovviirriireierereceiireneis .. [ 11/22/2019. | EXCHANGE 503,000 | ..........500,000 | ........ 510,000 (909) 08/15/2022.
210795 PZ 7 |CONTINENTAL AIRLINES INC BOND SER 2012- | .. | 04/11/2019. | PARTIAL CALLED SECURITY. 12,305 2,243 0 .| 04/11/2024.
210795 PZ 7 |CONTINENTAL AIRLINES INC BOND SER 2012- | .| 10/11/2019. | PARTIAL CALLED SECURITY. ..12,243 0 04/11/2024.
210790 AA 3 |CONTINENTAL AIRLINES INC NOTE SER 20092 .. | 11/12/2019. | PRINCIPAL PAYMENT 283883 | ........283883 | ... 322,917 0 05/10/2018.
210790 AA 3 |CONTINENTAL AIRLINES INC NOTE SER 2009-2 .. | 05/10/2019. | PRINCIPAL PAYMENT ..o | | 10,302 | oo 10392 | oo 11,821 0 05/10/2018.
21079V AA 1 |CONTINENTAL AIRLINES INC BOND SER 2010- | .. | 07/12/2019. | PRINCIPAL. 57,754 57754 | 56,310 0 01/12/2021.
22546Q AC 1 |CREDIT SUISS NY. .| 08/13/2019. | MATURED.... 00,000 500,000 575,670 (8,783) 08/13/2019.
247358 AA 2 |DELTA AIR LINES INC MED TERM NT SER 2012| .. | 05/07/2019. | PRINCIPAL PAYMENT.......cccooommvmmmmc | b 00481 | oo 20,481 | oo 20,849 0 05/07/2020.
247358 AA 2 |DELTA AIR LINES INC MED TERM NT SER 2012] .. | 11/07/2019. | PRINCIPAL PAYMENT ..cooooovvvvvvvmimcccaacaa | | 01481 | o 2148 | 21,868 0 05/07/2020.
24736W AA 8 |DELTA AIR LINES NOTE SER 2011-1 CLA......... .| 04/15/2019. | PARTIAL CALLED SECURITY. 184,970 | .o ABAOT0 | oo 197,224 | oo 185,064 | ... (93) (93) 04/15/2019.
29267H AA 7 |ENDURANCE SPECIALTY HLDGS LTD SENIOR | .. | 06/27/2019. | KEYBANK NA...
N e 893,854 | ......... 659,000 | .......... 735,708 | .ovvvcvrrenes T12472 | e | e (1,437) (574 ST S 711,034 | oo | oo 182,820 | ... 182,820 | ....... 23,065 | 07/15/2034.
31331F AX 9 |FEDERAL EXPRESS CORP BOND SER 1998-1 |..|07/15/2019. | PRINCIPAL........cccoovveeererrrirermreririrraninees
cL 527 527 618 | oo 1 I 0 K32 IR I N U p— 18 | 01/15/2022.
31331F AX 9 |FEDERAL EXPRESS CORP BOND SER 1998-1 |..|07/15/2019. | PRINCIPAL........ccccovvveemmmmrriremriniiirisaninens
15 N N S 143,257 | .......... 143,257 | .......... 139,676 | .cvoverenee 142,476 | oo [ e 0 [ e | e 142,476 | ..o | e 781 | e 781 | ... 11,037 | 01/15/2022.
347314 AK 2 |FORT EUSTIS/STORY HOUSE LLC .. [ 12/16/2019. | PARTIAL CALLED SECURITY 200,000 200,000 | .......... 213,300 | coooorreee. 201,082 | .oooveeeeeeeerrene | eeeeeeereereeeein (I TN B 201,082 [ oo | e (1,082) | .......... (1,082) | oo 12/15/2020.
362311 AG 7 |GTE CALIFORNIA INC ...|..| 06/21/2019. | STIFEL NICOLAUS I T B 185,378 | .. 200,000 | .......... 216,500 205,963 |....... (298) (298) . (20,287)| ........ (20,287) | ....... 15,188 | 05/15/2027.
362311 AG 7 |GTE CALIFORNIAINC......ccoooirviirrireriieriinens .. 106/21/2019. | STIFEL NICOLAUS........coooomvrvirrriririi 235935 250,000 | oo, 256,250 252,423 | ...... (121) (121) N O (16,367) | ........ (16,367) | ..ooorvrvvrranes 05/15/2027.
362333 AH 9 |GTEFLORIDAINC -+ 06/21/2018. | CITIGROUP GLOBAL MARKETS INC. 287,232 | ....... 300,000 | ......... 317,952 | ........... 306,683 | ...... (307) (307) e (19,144) | ... (19,144) | ......10,290 | 02/01/2028.
48203R  AF 1 |JUNIPER NETWORKS INC SENIOR BD.............. .. [ 09/25/2019. | CALLED........orvvvenriiiniiisnssiiis 518,890 | .......... 500,000 | ......... 544,905 | ..oovvvee0 509,876 | oo | e, (3,039) (3,039) | oo | cvvrerennrnn 506,837 | oo | v 12,053 | ...oco.. 12,053 | ....... 23,639 |03/15/2021.
52517P  2S 9 |LEHMAN BROTHERS HLDS EURO MED TERM | .. | 04/04/2019. | KEYBANK NA.......c.cocviiermririimrireinninins
NTZ 804 0 06/15/2027.
52517P  2S 9 |LEHMAN BROTHERS HLDS EURO MED TERM | .. | 07/18/2019. | KEYBANK NA.......c.cocviirirmririrmrirerininnnns
NTZ 1,742 0 06/15/2027.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

€via

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
52517P  2S 9 |LEHMAN BROTHERS HLDS EURO MED TERM | .. | 10/03/2019. | KEYBANK NA.......c.cocniumrmiirimmrirerininenns
NTZ ST N IS I IS I, 0 06/1512027.
52517P  3Y 5 |LEHMAN BROS HOLDINGS MED TERM NTS...... .| 04/04/2019. [ KEYBANK NA.......ovmiiirieiernreeieeis 666 0 07/27/2027.
52517P  3Y 5 |LEHMAN BROS HOLDINGS MED TERM NTS......| . | 07/18/2019. | KEYBANK NA.....ccvvrccsvsvsvsrsnns 1442 0 0712712027,
52517 3Y 5 |LEHMAN BROS HOLDINGS MED TERM NTS......| .. | 10/03/2019. | KEYBANK NA... 1,019 0 0712712027,
52517P  SZ 5 |LEHMAN BROTHERS HOLDING NOTES........... .. | 0410412019, | KEYBANK NA... 404 0 11152017,
52517 SZ 5 |LEHMAN BROTHERS HOLDING NOTES.. .| 07101/2019. | KEYBANK NA... 875 0 1512017,
52517P  SZ 5 |LEHMAN BROTHERS HOLDING NOTES... ..110/03/2019. | KEYBANK NA... 618 0 11/15/2017.
52519F DJ 7 |LEHMAN BROS NOTES SERIES A.... .| 04/04/2019. | KEYBANK NA... 265 0 1211412029,
52519F DJ 7 |LEHMAN BROS NOTES SERIES A .| 0711812019, | KEYBANK N 575 0 1211412029,
52519F DJ 7 |LEHMAN BROS NOTES SERIES A.... .| 1010312019, | KEYBANK NA... 406 0 L 12n1a2029.
5252M0 BZ 9 |LEHMAN BROS HOLDING INC MED TERM .| 04/04/2019. | KEYBANK NA... 309 0 0112412013,
525M0 BZ 9 |LEHMANBROS HOLDING INCMEDTERM .. | 07/18/2019. | KEYBANK NA... 865 0 01242013,
5252M0 BZ 9 |LEHMAN BROS HOLDING INC MED TERM .| 10/03/2019. | KEYBANK NA... 611 0 01/24/2013.
570535 AJ 3 |MARKEL CORP SENIOR NOTE. .| 10/18/2019. | CALLED 526302 | ... 500,000 | ... 537.465 (2.484) 06/01/2021.
585055 BT 2 |MEDTRONIC INC o | O7TM2I2019. | TENDER cvtsvsctssessnins | 489,060 | ... 426,000 | ... 428,497 0 03/15/2035.
620076 AH 2 |MOTOROLA INC. .|.. | 05/24/2019. | TENDER... 229 504 200,000 | ......... 186,520 164 05/15/2025.
620076 BB 4 |MOTOROLA SOLUTIONS INC SENIORNT......... .| 05/24/2019. | TENDER... H519 | oo 219000 | ... 219372 0 05/15/2022.
629400 AE 2 |NP FERRUM LLC/NP FERRUM CDALP .. | 11/20/2019. | PRINCIPAL PAYMENT. . 504,531 | .......... 500,000 | ......... 514,347 | ... . (2,869) . 03/01/2023.
644693 KV 4 | NEWHAMPSHIRE ST TPK SYS REV o | 1211612019, CALLED.oovvvsvsvsrsvsvsvscssnss | ] 500,000 512,500 | v 501,714 (1,885) | v | v 499,829 11/01/2029.
647677 AF 0 |NEW ORLEANS NAVY HSG LLC ..| 06/17/2019. | PRINCIPAL PAYMENT. 5.000 ..5,126 5216 | .. 0 5216 12/15/2029.
647677 AF 0 |NEW ORLEANS NAVY HSG LLC... .| 09/116/2019. | PARTIAL CALLED SECURITY .o | | 5000 | 5,000 | o 512 so0 | | 0 1211512029,
647677 AF 0 |NEW ORLEANS NAVY HSGLLC... - | 12116/2019. | PARTIAL CALLED SECURITY ] FSS — 10,000 | v 10,000 | o L5 — (VAT IR N P 0 12/15/2029.
655664 AH 3 |NORDSTROM INC DEBS .. | 05/17/2019. | SOUTHWEST SECURITIES.........cc.oevvne. 355.908 | ..........300000 | oo 296,451 | .... 298,752 | ....... 45 45 . 03/15/2028.
668027 AT 2 | NORTHWESTERN BELL TEL CO.. |- | 06/21/2019. | NATIONAL ALLIANCE SECURITIES C.... | .| e 218,325 | .........200,000 | ....... 196,843 | oo 198,826 |...... 43 43 | | o 198,869 05/01/2030.
677050 AE 6 |OGLETHORPE POWER CORP NOTE 2009-A .. 103/15/2019. [ MATURED.........cooviererieiercirsie e
SERM L | 500,000 | ........ 500,000 | ........ 499,590 | oo 500,000 |...... 1 T IO B 500,000 | | s | s 0|.....15.250 | 031512019,
677071 AF 9 | OHANA MILITARY COMMUNITIES LLC BOND |.. | 04/01/2019. | PARTIAL CALLED SECURITY........ccco.u...
SR i 9,568 | v X 9,760 L 1 T S 0 9,653 R — G —— 1] 10/01/2026.
677071  AF 9 | OHANA MILITARY COMMUNITIES LLC BOND |.. | 10/01/2019. | PARTIAL CALLED SECURITY........c.c......
SER 9,738 | oo 9,738 | v 9,933 9,819 | oo | oo 0 9,819 R — G| —— [3)] 10/01/2026.
677071  AM 4 | OHANA MILITARY COMMUNITIES BND SERB |.. | 10/01/2019. | PARTIAL CALLED SECURITY.................
wee L e 26,314 | .o 26,314 | ..cooee. 28,290 | ... 27,166 | oo | s (V1 SOOI ISP 27,166 | oo | e ({1572 E— (1572 10/01/2026.
677071 AM 4 | OHANA MILITARY COMMUNITIES BND SERB | .. | 04/01/2019. | PARTIAL CALLED SECURITY.......cccoouuce
W | e 25556 | ... 25556 | ... 27519 0 10/01/2026.
677400 AG 1 |OHIO NATIONAL FINANCIAL SVCS INC SENIOR| .. | 07/25/2019. | FTN FIN SECURITIES CORP.................. . 576,996 | .......... 500,000 | ......... 597,490 (2,590) 05/01/2031.
677400 AG 1 |OHIO NATIONAL FINANCIAL SVCS INC SENIOR | .. | 07/25/2019. | FTN FIN SECURITIES CORP 111,513 | oo 100,000 | ......... 210,816 (2,303) 05/01/2031.
677400 AG 1 [OHIO NATIONAL FINANCIAL SVCS INC SENIOR| .. | 07/25/2019. | SAMUEL A. RAMIREZ & CO. INC 460,786 | .......... 400,000 | .......... 374,784 0 05/01/2031.
70213B  AA 9 |PARTNER REFINANCE B LLC SENIORNT......... .. 1 07/19/2019. | CALLED........cooveririeriicrerrens 513,765 500,000 552,855 (2,473) 06/01/2020.
705322 AJ 4 |PEDERNALES ELECTRIC COOP INC BOND .. | 11/15/2019. | PARTIAL CALLED SECURITY......ccocvuuee.
SER 02 100,000 | ....... 100,000 | ... 110,750 0 111512022.
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743674 AX 1 |PROTECTIVE LIFE CORP SENIORNT................ .. | 10/15/2019. [MATURED........oorvvvveveeercsererncerereeererenans . 500,000 | ........ 500,000 | ......... 598,000 | ......rrrr504,083 | oo | v (4,083) (4,083) cevneerennnnn 500, (1)) e : 10/15/2019.
837004 CK 4 |SOUTH CAROLINAELECTRIC & GAS CO........... | .. | 02/26/2019. | TENDER. . 505,680 | ......... 500,000 | ......... 498,970 | ............ 499,061 |..... 3 3 R OO X X I A 06/15/2046.
842471 BY 9 |SOUTHERN CALIF PUB PWR AUTH .. [ 07/01/2019. | PARTIAL CALLED SECURITY w.ooovvvvvvraaa | ol 80,000 | oovovoo 80,000 | oo 90,620 | vvvvvrerer 85,718 | oo | coveerreeseeessrinns 0 [ eooreeeeereernnne | evenereennne 85,718 | e | eereenn(5,718) | ereeeann(5,718) | s 07/01/2024.
84474Y AA 4 |SOUTHWEST AIRLINES CO BOND SER 2007-1 |.. | 02/01/2019. | PARTIAL CALLED SECURITY
L 41726 | ... 41726 | ... 45899 | ..o 43,290 | oo | s 0 [ e | 83,290 | v | e (1,564) | e (1,564) | s 02/01/2024.
84474Y AA 4 |SOUTHWEST AIRLINES CO BOND SER 2007-1 |.. | 08/01/2019. | PARTIAL CALLED SECURITY.................
Cbo L | 44,808 | o 88 | 49,333 [ e 46,361 [ | 0 513) 02/01/2024.
845389 DY 8 |SOUTHWESTERN CMNTY COLLEGE CALIF GO |.. | 08/01/2019. | CALLED.........coovvvmemrrierrrereiieneiieneiis 250,000 | ..........250,000 | ...... 252218 | ... 250,255 | ...... (255) (255) 08/01/2039.
84858D AA 6 |SPIRIT AIRLINES INC.... .| 04/01/2019. | PARTIAL CALLED SECURITY .coorvienc| 19,753 | oo 19,753 | oo 19,615 0 19,619 04/01/2028.
84858D AA 6 [SPIRIT AIRLINESINC.... ...|.. | 10/01/2019. | PARTIAL CALLED SECURITY. . 19,753 | v 19753 | oo, 19,615 0 19,626 04/01/2028.
88163V AD 1 |TEVA PHARMACEUTICALS.......ccooovrmmrrimrrrirannes .. | 08/16/2019. | BPU INVESTMENT GRP INC.........cccc0eenee . ) 391,623 | .........500,000 | .......... 565,580 (2,008) 02/01/2036.
893526 8Y 2 | TRANSCANADA PIPELINES LTD FGN NT .. 1 01/15/2019. | MATURED.... 500,000 | ......... 500,000 | ......... 531,950 0 01/15/2019.
893830 AF 6 | TRANSOCEAN SEDCO FOREX INC NOTE... .. [ 10/25/2019. | KEYBANK N, 163,229 250,000 288,750 0 .| 04/15/2031.
90345W AD 6 |US AIRWAYS BOND SER 2012-2 CL A .. | 06/03/2019. | PRINCIPAL PAYMENT 0 12,578 12/01/2020.
90345W AD 6 |US AIRWAYS BOND SER 2012-2 CL A .. [ 12/03/2019. | PARTIAL CALLED SECURITY. (01 T B 12,802 12/01/2020.
90783V 3 | UNION PACIFIC RAILROAD BOND 2005-1 .. 107/02/2019. | PRINCIPAL.........oovvvrriririirriirecniieeens
TRUST 01/02/2029.
90931C  AA 6 [UNITED AIRLINES INC......cooovoerriirrirariireneinns .. | 12/30/2019. | PARTIAL CALLED SECURITY 08/25/2033.
90932P AA 6 |UNITED AIRLINES INC.. .. | 04/11/2019. | DEUTSCHE BANK 04/11/2026.
90932P AA 6 |UNITED AIRLINES INC.. .. | 10/11/2019. | PARTIAL CALLED SECURITY 04/11/2026.
91311Q  AE 5 |UNITED UTILITIES PLC FGN SR BD ..102/01/2019. | MATURED.... 503,307 08/01/2019.
915137 X7 3 |UNIVERSITY TEXAS FIN REV BOND.... ...| .. | 08/15/2019. | CALLED | 400000 | oo 400.000 | oo ATAALO | 409,715 08/15/2041.
97064E AA 6 |WILLIS ENGINE SECURITIZATION TR................ .. [12/16/2019. | PRINCIPAL.......oooovnnrivinniiinsiriisis . . 24,576 | oo 24576 | oo 24,891 | ... 24,814 . 09/15/2043.
3899999. Total - Bonds - Industrial and Miscellangous............c...ccoccevnciniinniinnes s | 16,701,383 | ..... 16,216,932 | ..... 17,493,660 | ......... 16,675,807 0l 103,916 | ....... 103,916 | ..... 679,483 XXX
8399997. Total - BONAS = PAMt 4...........oooi s st | 24,585,445 | ... 24,105,582 | ..... 25,456,533 | .. 4,577,265 w0 [ 89,653 | ........ 89,653 | ..1,086,372 XXX
8399998. Total - Bonds - Summary fem from Part 5.............cccoevvvviiriiiiiiniiiiiiins o | 541,029 | .......... 500,000 | .......... 542,500 | oo, ) XXX
8399999. Total - Bonds L | 25,126,473 | ... 24,605,582 | ..... 25,999,033 | ......... 24,577,265 0 | 89,653 | ... 89,653 | ..1,086,372 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00206R 10 2 [AT&TINC e [ | 04108/2019. |UBS..oooovoiicrvrvensessssscsienennensssssssen | 3845000 | oo 114,394 XXX XXX
16115Q 30 8 |CHART INDUSTRIES INC........ccoooormmirririririrri .. | 04/08/2019. 65,776 XXX XXX
16115Q 30 8 |CHART INDUSTRIES INC .. | 04/08/2019. XXX XXX
16115Q 30 8 |CHART INDUSTRIES INC.......cccoooimmvrrmrirrirnii .. | 04/08/2019. | UBS...... XXX XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded XXX XXX
9799997. Total - Common Stocks - Part 4.. XXX XXX
9799999. Total - Common Stocks............... s | 224,026 XXX | e, 200,085 | ... . 0 | . 0. . . .0 . XXX
9899999. Total - Preferred and Common Stocks e R I 224,026 XXX | 200,085 | ............. 200,085 | ... 18,889 | oo [ I 0 [ 18,889 | ..o 0 [ 200,085 |.....ccoccennt 0 . 23,940 | ......... 23,940 |........ 1,808 XXX
9999999 Total - Bonds, Preferred and COMMON StOCKS.........ovvvvivvrrssiernsins s | 25,350,499 XXX 26,199,118 | ........ 24,777,350 | ........ 18,889 | ........ (82,944)| .............. (o — (64,055) 0 25,236,906 0]...113,593 | ...... 113,593 | ..1,088,180 | XXX
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1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - Industrial and Miscellaneous
151020 AF 1 |CELGENE CORP.......cccooviivmriiniiririiniins ‘ . | 02/01/2019 | EXCHANGE.......c.coiiiiiriniiiierisnissirenines 11/22/12019 | EXCHANGE..........coociviiinsrisnieniinniinsiinnnes | craeeenne500,000 | oo 542,500 | ............ 541,029 541,029 | .o | e, (Y40 I P (AT [ L [ | e (V] I I 8,708
3899999. Total - Bonds - Industrial and Miscellaneous. 542,500 ( )} I | ) [ (147 cvee0 [0 | 0 | 0 | 0 8,708
8399998. Total - Bonds.. ..542,500 i ) - (1,471)] .
9999999. Total - Bonds, Preferred and Common Stocks. 542,500 ( ) TSN | I ISR (1,471)
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number  |NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - Other Affiliates
47235 10 8 [JEDNOTAINC. ..cccvvvvrvrirene NO | i | e 3,694,098 | ..o | i 86.000 100.0
1799999. Total - Common Stocks - Other Affiliates..............ccc.ceueviieuereiiieeiceecee e 0 ...3,694,098 XXX XXX
1899999. Total - Common Stocks.. 3,694,098 XXX XXX
1999999. Total - Preferred and Common Stock. ...3,694,098 XXX XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.

913

SCHEDULE D - PART 6 - SECTION 2

1 2 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

Common Stocks
000000 00 O
000000 00 O

JEDNOTA GENERAL INC

JEDNOTA PROPERTIES INC

JEDNOTA INC
JEDNOTA INC

0299999. Total - Common Stock

0399999. Total - Pre

ferred and Common Stock
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SCHEDULE DA - PART 1

ned December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Ow
5 6 7

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 11 14 15 16 17 18 19
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
U.S. Government Bonds - Issuer Obligations
U.S. TREASURY NOTE.......coitrierimirierieeineisensssssessesssseessssssssssesssnes | sessessens | o0 12/20/2019. | JP MORGAN 07/16/2020. | ....cconvvnnd 991,702 [ .ooververieeiine [ e | cervnerienineinens | e | s 1,000,000 991,702 | ..vvovvreerreinee [ e | eerveniinens [ e | cernee | e [ e
U.S. TREASURY NOTE. .. | 12/20/2019. | JP MORGAN 08/13/2020. | ....ovveeerei990,412 | oo [ | e | e | s 1,000,000 990,412
U.S. TREASURY NOTE. revenneenne | -+ | 12/20/2019. | JP MORGAN 09/10/2020. | vvvvvvveeren 989,193 | oo [ | e | e | e 1,000,000 989,193
U.S. TREASURY NOTE......cooiiimriiiniinsiieiieeisseisesssssisesssesssssssssssnns | cesesssnens . [ 12/20/2019. | JP MORGAN 10/08/2020. | ...cvveervree 988,199 | oo | e [ v [ e | i 1,000,000 988,199
U.S. TREASURY NOTE......coiiiiiiriiiiniinininiemisssississsssssenesensssesssnssnns | cossensens . [ 12/20/2019. | JP MORGAN 11/05/2020. | . 986,971 [ | | | | e 1,000,000 986,971
0199999. U.S. Government Bonds - ISSUET OblIgations...........c.ovewueiieiiieirieiisisci e sniene eersensessnasnseseesnens 4,946 477 0 0... 0 0 5,000,000 | ........... 4,946,477
0599999, Total - U.S. GOVEIMMENT BONGS.............c.oveiveevrereeeeeeeeeeteseeseesseevseetesevss s eesessanaene aeovessasseseseesessessseseaasesesssesessessasasesasasssssasesssssasesesasassssssassassasnsssasssnsssesesnssine | ovisrissines 4946 477 | ..o (| 0]... 0 0 5,000,000 | ........... 4,946 477
Total Bonds
7699999, SUDLOAIS = ISSUET OBIIGAHONS. ... vvu vtttk e84 eEE 18£8ttt sttt | onisensnes 4,946,477 | oo (L] 0]... 0 0 5,000,000 | ........... 4,946,477
8399999. SUDLOLAIS = BONMS........veuieiiiiirisirisstii s s snesssnssnsssens st | enneeesedy 84T | i | o0 0 0 5,000,000 | ....co...u 4,946,477
9199999. Total - ShOrt-TEIM INVESIMENES..........cooeieiicieieeceeice ettt seniets saetesessesesesssesesssesesssssesesssesessssesesessssesessssesesessssesensssesesssssesensnsesesssnsenensnsens | evenverensdy QB ATT | o0 [ o0 | e 0 0 XXX oo | e 4,946,477
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25, E26



Annual Statement for the year 2019 of the

FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANAI

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
KEY BANK - General Accnt CLEVELAND OH 3,033,726 | XXX
KEY BANK - FCSU Corp Center. CLEVELAND OH. . 74,753 | XXX
KEY BANK Investment Sweep. CLEVELAND OH.....ccotuiiiiiieieiseissineisseessessesssssssssssssssssssssssssnns | soeesses | eevenees 0.17 225,547 9,162,797 | XXX
KEY BANK - Jednota Youth Building Fund CLEVELAND OH . 3.00 351,278 | XXX
FHLB CINCINNATI OH B 0.02 37,105 2,470,974 | XXX
BANK OF MONTREAL TORONTO ONTARIO CANADA. 4,977 | XXX
KEY BANK - CANADIAN FOREIGN CURRENCY UTS......ccoovumririierineieeins CLEVELAND OH 491,552 | XXX
PETTY CASH CLEVELAND OH.....ovvuiiriiiiiieiieeieeiesiesiesiesiesiessssssssssssensenins. | cvneions 500 | XXX
US BANK - NORTH CAROLINA DEPOSIT. MINNEAPOLIS MN 100 5,000 | XXX
UBS CASH ACCOUNT CLEVELAND OH 391 288,111 | XXX
0199999. Total - Open Depositorie: XXX XXX 263,143 0 15,883,668 | XXX
0399999. Total Cash on Deposit XXX XXX 263,143 0 15,883,668 | XXX
0599999. Total Cash XXX XXX 263,143 0 15,883,668 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 10,855,061 | 4. April 9,963,048 | 7. July. 12,052,057 | 10. October. 14,202,762
2. February. 12,691,225 | 5. May. 9,825,512 | 8. August 14,755,633 | 11. November. 22,565,892
3. March 14,738,118 | 6. June 9,818,314 | 9. September. 11,915,020 | 12. December. 15,883,668
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Annual Statement for the year 2019 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

cusip

2
Description

3
Code

4
Date Acquired

5
Rate of Interest

6
Maturity Date

7
Book/Adjusted Carrying Value

8
Amount of Interest Due & Accrued

9
Amount Received During Year

NONE
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......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 . .
B PR €Yo o - OO GA|.. STATUTORY SECURITY DEPOSIT 35,000 35,000
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. . | STATUTORY CASH DEPOSIT 5,000 5,000
35.  North Dakota.
36.  Ohio...
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | . STATUTORY SECURITY DEPOSIT. 125,000 125,000
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other.......... XXX XXX 0 0 0 0
59.  Total XXX XXX 165,000 165,000 0 0
DETAILS OF WRITE-INS
5801.
5802. .
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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