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Annual Statement for the year 2020 of the Catholic Ladies of Columbia

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1

Amount

2
Percentage
of Column 1

Line 13

3

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3+4)
Amount

6
Percentage
of Column 5

Line 13

Long-Term Bonds (Schedule D, Part 1):

1.01 U.S. GOVEMMENIS......correririieirieireiseierieeiseie e iseeseeenesesseinees
1.02
1.03
1.04

All Other GOVEIMMENTS.........ccuiurerirneireereireeeseise e sessessseisees
U.S. States, Territories and Possessions, etc., Guaranteed...........
U.S. Political Subdivisions of States, Territories and

P0ssessions, GUAranteed............oceeeneereieerneeneieeeeiseeseese s
U.S. Special Revenue and Special Assessment Obligations,

etc., NOn-Guaranteed..........cocoeeerieneereinieneneiesesese e

1.05
1.06 Industrial and MISCElIANEOUS............cevereeeerrrireireireererieeeseiseiieeens
1.07 Hybrid SECUMHES. .......veereeereieeirreireiee et
1.08 Parent, Subsidiaries and Affiliates
1.09 SVO Identified FUNGS........cocuriereeeiecneeieeeese et
1.10 Unaffiliated Bank LOANS..........ccoeueeeeiurreeirieneireeieneiseeeeeeseeseeeens
1.11 Total Long-Term Bonds.........cocureeeneeneinninineieeeeseeseeseeeeeseeneiees

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

2.01 Industrial and Misc. (Unaffiliated).........ccccoevrerrrrrrrrninenereireneenes
2.02 Parent, Subsidiaries and Affiliates.............cceeverererrieieriesieenas
2.03 Total Preferred StOCK.........ccrrrrrrrirrinenrenereieeseeneiseesessseeseesesnes

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

3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ...........
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........c.cccccovverenee.
3.03 Parent, Subsidiaries and Affiliates Publicly Traded...........cc.cocvrunn.
3.04 Parent, Subsidiaries and Affiliates Other.............coccovveurrirnenrernennns
3.05 MUtUEl FUNGS......ooverirrirererireeiesiss e snes
3.06 Unit INVEStMENE TIUSES......coevvrireeieerereieceseseiseseesseseesessessssessssnenns
3.07 CloSed-ENd FUNAS........ovrrurenrinrireireinensieieessessessesssssssssesesessnes
3.08 Total COMMON SLOCKS........cerurrerrerrerireirnersnesereesssessesessessesssnesnenns

Mortgage Loans Schedule B):

4.01 Farm MOMGagES........covrurrrrmrrnrerenesnssssessssesssssssssesssssesssssssssessssssnes
4.02 Residential MOMGAges. .......c.vvvrmrerurerinrineiseieesssissiseessssessssssssenens
4.03 Commercial MOMGageS. .......evuvrrerrerirnernrereieessssseseesessessssesssessenes
4.04 Mezzanine Real Estate LO@NS.........ccccoovevenrirririneiniineseieiissssieinns
4.05 Total Valuation AlIOWANCE..........ccrvererernirniinrirsieeneessessessssesssneees
4.06 Total MOrgage Loans........ccvuveererrureninrennieisesssiseseesssssssseesses
Real Estate (Schedule A):

5.01 Properties Occupied by COMPaNY.........cccovvveeveerreerverreeesieienieseenens
5.02 Properties Held for Production of IncCOme...........cccceevevrvrivereiennnnns
5.03 Properties Held for Sale............ccovvevviererieerieieieiceeeeee s
5.04 Total Real EState.........covvevverererieiniricisscrcneeseeessesenenis
Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1)......c..cccovvvevveeriereereieeeesie s
6.02 Cash Equivalents (Schedule E, Part 2).........cccooevveveververernrennn.
6.03 Short-Term Investments (Schedule DA)

6.04 Total Cash, Cash Equivalents, and Short-Term Investments..........
CONrACE LOBNS. .....ouocerrirriierri ittt
Derivatives (SChedule DB)............ccoveueieiereeeiieeeeres s

Other Invested Assets (Schedule BA)...........ccooveveveeereevienesieeseeienienns

. Receivables for SECUMHES...........ccvvrerrerireieieieee s
. Securities Lending (Schedule DL, Part 1)........cccocvveveevvcersresensieieinnnns
. Other Invested Assets (Page 2, LiNe 11).......ccoerevereieceinsieceseesenne

. Total INVESIEA ASSELS..........covveveeiiieieiciieecsee e

............. 1,229,590

........... 11,282,818

........... 22,434,832
........... 96,059,362
................ 200,000

...... 0.0
...... 0.0
................ 0.9

............. 1,229,590

........... 11,282,818

........... 22,434,832
........... 96,059,362
................ 200,000

0.0
....0.0

................ 0.4
................ 0.0

................ 0.4
................ 0.0

................ 0.4

................ 0.4
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Annual Statement for the year 2020 of the Catholic Ladies of Columbia

10.
1.

© © N o

10.

11.
12.
13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMBET 31 OF PHOK YBAI...........cciuiiuiiiiriieie ettt s bbb a bbb bbbttt
Cost of acquired:

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

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

Current year change in encumbrances:

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

3.2 Totals, Part 3, COIUMN 11 . ..ottt bbb bbbttt b ans

Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18.........c.oiiirieeieieie ettt ettt Rt

Deduct amounts received on disposals, Part 3, Column 15...................... .. ' IR B e

Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.......oiiicviieieteeie ettt bbbt bbb e a sttt

6.2 Totals, Part 3, COIUMN 13.......oiiiiieeeeie ettt s ettt bbbt bt

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

7.0 Totals, Part 1, COIUMN 12........oouiceieceececte ettt ettt bt ss sttt et s s b snans

7.2 Totals, Part 3, COIUMN 10.......cc.ouiriieiiiiieicietece ettt ettt bbbttt sttt b nans

Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ...ttt s bbbttt a e ss bt s b as e

8.2 Totals, Part 3, COIUMN 9.t

Book/adjusted carrying value at end of current period (LINES 142+3+4-5468-7-8)........ceurrurririrrierirrieis st ssissse sttt sttt nsns

Deduct total NONAAMItEA BMOUNES.........c.ucuiuiriiiiierieriere ettt bbb+ 8888 e R

Statement value at end of current period (LINE 9 MINUS LINE 10).........cvieicuieieiciiese sttt sttt b sttt sas s b s et bt en e benes
SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDET 31 Of PHOT YEA..........covivcvcvereieeee ettt sees

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........ccueveeieieesee ettt b s nees

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........ccorirereieierereiieeee et sees

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12..........iieieieiicie sttt bbb bbbt bbb s st
3.2 Totals, Part 3, COIUMN 1. ...ttt st s bbbt
ACCIUAL OF QISCOUNL........ovvoiveiiciistsic sttt sttt b s s 4 s s s 4 R84 s bR A bR A R bR s bbbt bbb

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O.........ouiriieieiece ettt bbbttt bbbt bbbt bbb
5.2 Totals, Part 3, Column 8...........cccceevererreeieieresse e
Total gain (loss) on disposals, Part 3, Column 18..........ccccevveveervcrecren JR..

Deduct amounts received on disposals, Part 3, Column 15
Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES...........cveviviiericrcrse sttt seee
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COlUMN 13........coiiiiriri s

9.2 Totals, Part 3, COIUMN 13.........couiiieierieeieieesi stk

Deduct current year's other-than-temporary impairment recognized:
10,1 T0tals, Part 1, COIUMN 1. ...ttt bbb bbbt
10.2  Totals, Part 3, COIUMN 10........cuiieeeeieiieeireteieess ittt bbb bbbt

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-84+9-10).........ccoeveivererierriercsesieesee s
TOAl VAIUAHON AlIOWEANCE..........ouuviriirciiii itttk s
SUDLOLAI (LINE 11 PIUS LINE 12).....vuiveieiecietei ettt bbbt b2 b1 bbb s s b sttt bbbt nn
Deduct total NONAAMItEEA BMOUNTS.........c..iuiiiiiiiiiiri it bbb

Statement value of mortgages owned at end of current period (LIne 13 MINUS LINE 14)........c.ruriiiriiiriincrcieisessise ettt st
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© © N o

10.

1.
12.
13.

Eal

©® N o o

10.
11.
12.
13.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN..........uvuriiirririeirerissieiessssiss sttt ss st s bbbt st
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........cc.corririnrrrirrinisssne st sessessesssnens

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........coveiriiireieeieieeeceteese et sees

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.......cc.cueieieiiiieiessise ettt
3.2 Totals, Part 3, COIUMN 12.......ccieieiiiieieiesissise st s st s st n st

ANCCTUAL OF BISCOUNL. ...ttt R8RSR RSB REeeenen
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13........ccccoumimnerrerirereesrreresseeereseseneonns
5.2 Totals, Part 3, COlUMN 9.......ccovvvimirrrrerirerienreressesseseeneenns

Total gain (10SS) 0N diSPOSAIS, PaArt 3, COIUMN 19........c.iiiiiiieiierices ettt sttt s e sttt bbb bt s b aes st b sttt b s bt s e ben s s e sen s s
Deduct amounts received on disposals, Part 3, COIUMN 16............cccuieieiriisieiesese ettt s ettt st s st ae s s st s st b s st et b s bt en e sansaes
Deduct amortization of premium aNd EPIECIALION............cc.cvevriiieieietcees ettt bt s b b s s st b s st s bbb se et s s et st b bt en e baes
Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17.....couiiiriiiririieeiireeicsi sttt

9.2 Totals, Part 3, COIUMN 4.t sesesess s

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15........coiiicceesese ettt bbb bbb bbbt
10.2 Totals, Part 3, COIUMN 1. ..ottt bbbttt

Book/adjusted carrying value at end of current period (Lines 1+#2+3+4+5+8-7-8+9-10).........ccecvrurirrererierreieiesse et b st nee
Deduct total NONAAMItEEA GMOUNTS..........c..cuuiiiiicieiiie sttt

Statement value at end of current period (LI 11 MINUS LINE 12).......c.vcuiiiiieiiiicieeictese ettt a e bbb bbbttt s b b s s bt ss et santena

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ururiuieereeieieeciret et st ssese sttt s et f e st
Cost of bonds and stocks acquired, Part 3, COIUMN 7.............cueuiiiiiiicieice ettt b sttt bbbt bbb b b seses st anas
ACCTUAL OF BISCOUNL. ...tttk
Unrealized valuation increase (decrease):

A1 P, COIUMN 12ttt et bbb s a sttt st nae

4.2 Part2, SECHON 1, COIUMN 15, ...ttt bbbt bbbt bbb s st

4.3 Part2, SECHON 2, COIUMN 13.......cuieiieiteieietete ettt bbbt bbbt b b b st nas

A4 Part 4, COUMN 1ottt ettt bbb sttt et bbbt s et e s st 47,355

125,316,314

21,012,817

34,930

47,355

Total gain (10sS) 0N diSPOSalS, Part 4, COIUMN 19..........coiviieicirieice ettt bbb a ettt ettt s e s s bt ettt s bt s b en s sens s

(11,517)

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........ceveiiueieeieiesee ettt bbbt snann

14,137,119

Deduct amOrtiZation Of PIEIMIUM. ...t ss s st ss s s SR8t n s

620,911

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 5.t
8.2 Part2, SECHON 1, COUMN 19.......uiiiieeieiceee ettt s s sttt saen
8.3 Part2, SECHON 2, COIUMN 16........couevieieevcveieee ettt sttt s se sttt saees
8.4 Part 4, COIUMN 15........omiiiiieieceieeseesiesss s

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

9.1 PAt 1, COIUMN 1.t R 308,101
9.2 Part2, SECHON 1, COIUMN 17 ...

9.3 Part2, Section 2, COIUMN T4...........iiriirieriiee e

94 Part4, COIUMN 13ttt

308,101

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, Line 2

375,759

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)......

131,709,527

Deduct total nonadmitted amounts..............cccoeervereeeiercrsisnennns

Statement value at end of current period (LINE 11 MINUS LINE 12).......c.cuoiueiiiiirieicisisie sttt sttt bbb nans

131,709,527
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SCHEDULE D - SUMMARY BY COUNTRY

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

Description

1
Book/Adjusted
Carrying Value

2

Fair Value

Actual Cost

4
Par Value
of Bonds

BONDS
Governments (Including all obligations

guaranteed by governments)

N

Bl IS N

U.S. States, Territories and Possessions

(Direct and guaranteed) 5. TotalS...cooerereeeereeeereeees | oo, 1,229,590 | oo 1,359,004 | oo 1,284,776 | oo 1,140,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....ccovvererererereeereeeies | v 11,282,818 [ ... 12,330,136 [ ..cooovereennnen 11,559,268 | ......cocvenaen 10,740,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS....ooooesnssrseninnrisnes | s 22,434,832 [ .o 25,155,306 [ .coovioriininennns 22,975,038 | oo 20,824,753
Industrial and Miscellaneous, 8. United States........cccoovvervevees | corvrerreirieieins 87,547,281 | ceovevvviernne 101,030,815 | .ovvvveverernee. 88,944,467 | ..oovveereern 79,524,983
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada.........ccoevvererrerieieen | e 2,431,446 | ..o, 2,644,178 | oo 2,467,160 | ..ooevvrererrernen. 2,048,736
and Hybrid Securities (Unaffiliated) 10. Other Countries...........cooccoeees | covreververerrernn. 6,280,635 | ......ccoovvveen. 7222844 | ..o 6,356,628 | .......ccovvu... 6,012,000
11, TOtalS. v | e 96,259,362 | ...ovvvrrreennenns 110,897,837 | oo 97,768,254 | ..coovviovirennn, 87,585,719
Parent, Subsidiaries and Affiliates 12, TOMAIS.....veeveeeeeeeveeeeeceeeerei Lot esseeeeesteveesesens | evsiesesisssesesestesesessessesesses | eresesssseesisssssesssessessssssonsss | eessssesesssssessessssosssssssnsssseses
13. Total Bonds.......cemsmsesmsssssnss | conerireisciieona: 131,206,602 | ....oovvvvvrens 149,742,283 | ..oovvovviens 133,587,337 [ oo 120,290,472
PREFERRED STOCKS 14. United States.........ocoveveverrens | o 502,925 | ..o 504,596 | ...ovvorrrerieriinans 502,925
Industrial and Miscellaneous (Unaffiliated) 15, CaANAUA. c...eecvereceririseinniieias | cevrseeiessssissssssessesssssesenes | eerssressessssses st ssressansns | estsses sttt saessnes
16._Other Countries........couerrinrene [ o | v | e esseseens
17, TotalS...oovvrrnerssinsrissie | s 502,925 | ..o 504,596 | ...covorriirirniniians 502,925
Parent, Subsidiaries and Affiliates 18, TOtalS. ..o [ | oo | s
19. Total Preferred Stocks... ..502,925 | ..... .504,596 502,925
COMMON STOCKS 20. UNited SEALES.......covvrrriereienns | rereereiiereriesieesiessisssienes [ eereressesisnenseseses s | sersseesiesss e
Industrial and Miscellaneous (Unaffiliated) 21, CaANAA.......cieeeeeieecereieieies | e rsnieins | e snaens | sesese et en e seees
22. Other COUNTIES........ureeeerrrns | roreesseresrsrissnesssnnesesssssnesnes | eesmerssensssenssssssssnessssssssnssns | sonssssssesssssssssssssesssnsssnsssanes
23. Totals......coooniiiiiiiiciiciici | v 0 o 0 o 0
Parent, Subsidiaries and Affiliates 24, TOtAIS. ...oocvevririreriienrseniisnies | ceveessieessssenesssnnssenssssneenes | eesrasssesssenens s sensssssnses | sensssnne s
25. Total Common Stocks......uu. | coovciiiiciiciiciiciicinad 0 o 0 [ 0
26. Total StockS....onmmmmmrrsssnrnns | covvreviiinciiiniinsnnns 502,925 | ..o 504,596 | ...oveonciirirniniians 502,925
27. Total Bonds and Stocks...... | .......ccccvevvrneee 131,709,527 | oo 150,246,880 | .....cooovrveneenn 134,090,262
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

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

0.0

0.0
0.0
0.0

.0.0
.0.0
.0.0

0.0

GoIS

0.9
0.0
0.0
0.0

.0.0
.0.0

.............. 1,189,528
....40,062

................... 40,062

................. 369,541

0.9

1,282,871

1,229,590

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

XXX
XXX

XXX
XXX
XXX

XXX

............ 11,272,818

XXX

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

5.7 TOtAIS. ...

.............. 4,851,30




Annual Statement for the year 2020 of the CathOIic Ladies Of C0|umbia
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 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
................. 434,283 | ..............3,418,238 9,790,918 | ............21,683,442 | ...........27,351,376 | ........ XXXoeorivrine | veerernn 62,678,256 | ..o 478 ....58,576,039 v 54,207,618 | ..............8,470,638
................. 576,971 | ..............3,077,336 7,972,833 | ..........13,229,679 | ..............6,165,250 | ......... XXX.rotrrrrvrins | cereernnn 31,022,069 | o236 | ...........22,988,905 crreeennnn29,563,209 | .............. 1,458,860
............................................... 405,799 W 2TAAT3 | 886,645 | 102,298 | L XK X s | e 1,669,214 | 13 2,387,969 v 1,669,214
................... 22,507 | .................180,716 ....269,634 crvvrrerennenenn 212,465 [l XXX | e00885,322 |05 | i 1,482,774 revereneenenn.085,322
................. 507,678

............ 35,799,766

................. 200,000
.............. 1,304,900

9. SVO Identified Funds
9.1 NAIC1....

10.1
10.2
10.3
10.4
10.5
10.6
10.7
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
.................................... 33,041,596 96,719,762
............ 13,482,323 32,127,804
..405,799 ...886,645 ..1,669,214
180,716 | 269,834 | 0 [0 212,465 [ 0 | 685,322
..... 0 o0
........................... 0 e 4,500
117 TOMAIS .ottt ssnnnns | eeesessnesnnes 2,050,463 | ............ 15,655,438 | ............29,770,039 | ............ 47,410,564 131,206,602
11.8 Line 11.7.85@ % Of COl. 7..vuiviiiiiiiiicieisiseissisnsnssienenns | seenenensnssseseeenes 1.6 [ 119 |27 [ 361 [ 277 | 0.0 | 100.0
12. Total Bonds Prior Year
121 NAIC e | reresesinnes 3,691,142 | ..o 8,677,660 | ............ 24,463,140 | ............ 32,555,572 94,522,894 ... 76.0 [ .o 90,188,885 | ......oouc.e 4,334,009
12.2 NAIC 2. nninnens | creensennneens 1,274,270 | oo 2,785,048 6,306,125 | ........c..... 8,736,123 225,088,991 | .o 20.2 | oo 24,566,205 | ....coovereennne 522,786
12.3 NAIC 3uo ettt ssessessnnnns | reesesssssnnenns 183,470 | .o 304,166 ....375,752 1047972 | et BT6,609 | s [ e XK i [ e e XX i | i 2,387,969
124 NAIC 4.t sntesins | eeresseeenesees st eeeees ..230,163 .208,073 | ... .1,482,774
12.5 NAICS.... .507,678 | ... 507,678
12,6 NAIC Bt | enerissi s . RO IR v | e 010,250 | i e XXX [ XXX [ (€ 310,250
127 TOtAIS .ot | creeneeeeeens 5,148,882 | ........... 11,997,038 | ............ 31,860,768 | ............ 42,966,391 124,300,556
12.8 Line 12.7.a5@ % Of COL 9...ovviviiiiiieescee e | v 41 ] 9.7 [ 25.6 | 346 | 26.0 | 0.0 [ XXX [ XXX e [ 100.0
13. Total Publicly Traded Bonds
131 NAIC s eenssine | eversessnnes 1,343,881 | ..coevnee. 11,326,160 | ............ 19,548,187 | ..ovveenee 30,814,953 | .covvvnven. 25,215,943 88,249,124 | ..o ...90,188,885 |...ccvvvvrvirreecn 726 [ e 88,249,124
v NAIC 2.... 649,610 | ... 3,306,892 . v 13,322,400 | . ..6,182,765 |... 30,668,944 |.. .24,566,205 |.. .30,668,944 | ..
mum 13,3 NAIC 3ot | ereensiesenesenenennnns | e 405,799 W 2TAAT3 e 886,645 | ..coovvvnnn. 102,298 | ..ovoveeeeirereineeieien [ v, 1,669,214 2,387,969 | ..oovovrvreriieeenn 1.9 | i 1,669,214
3 ................... 22,507 | e 180,716 | .oveoveverciene 269,634 | .o | e 212,465 [ .o | e, 685,322 [ .oovvrevienenend0.5 | i 1482774 | oo 12 | 685,322
............................................................................. 507,678
13.7 Totals.....ocvevervrrienee 2,015,998 | ... ..45,023,998
13.8 Line 13.7 as a % of Col. 7.. . AT 371
13.9 Line 13.7 asa % of Line 11.7, Col. 7, Section 11.........coccoveveves | covvevvveveriieiennns 15 [l 116 208 | 34.3
14. Total Privately Placed Bonds
141 NAIC Tttt ssssinnne | seseenessessesennes 16,204 | oo 357,610 | ..o 1,610,846 | ... 2,226,643 | ooireenn4,259,335 | oo [ e 8,470,638 | ..covovvvvrereeenB8.5 | 4,334,009 | .o 35 [ )., SO [ 8,470,638
14.2 NAIC2.... ..18,261 78,260 ..1,458,860 522,786 XXX .1,458,860
14.3 NAIC 3uiir s ssenesssninnnne | ernsieiesesinsinenesenes | cnenesesinesesesnninnins [ e | ot | e | et | e 0 [ o000 | 00 | e XXX | e
14.4 NAICA4.... .0

........ 3.5

..... 76

......................................................... 0 [EOOOORROPOPOPOOON
..4,602,128 9,929,498 | .. .9,929,498
..... ..46.3 .100.0 |.. 100.0

Includes $.....9,929,498 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes $...

Includes §.......... 0 current year of bonds with 5G| designations, $.......... 0 prior year of bonds with 5G| designations and $.......... 0 current year, §..........
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

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

.05

NAIC 2§.......... 0;

NAIC3§........

...0 current year of bonds with Z designations and $.....60,000 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

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

.0; NAIC4S....

0; NAIC5$

0;

NAIC6 $

.......... 0.




Annual Statement for the year 2020 of the CathOIic Ladies Of C0|umbia
SCHEDULE D - PART 1A - SECTION 2

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

2 3 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column [ % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

. U.S. Governments
1.01 Issuer Obligations...........cccn...
1.02 Residential Mortgage-Backed Securities
1.03 Commercial Mortgage-Backed Securities..
1.04 Other Loan-Backed and Structured Securities...
1.05

0.0 |...
0.0 |...
0.0 ...
0.0 |...
0.0

. All Other Governments
2.01 1SSUET OBlGAtIONS.........cvrveieiiirerieiseirer e 0.0

2.02 Residential Mortgage-Backed Securities 0.0
2.03 Commercial Mortgage-Backed Securities.. . . e XXX 0. 0.0 ...
2.04 Other Loan-Backed and Structured Securities 0.0
2,05 TOtAIS. ... 0.0

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

3.01 IsSUEr OBlGAtioNS............cvuiuriiirierieinere e 0.9
3.02 Residential Mortgage-Backed Securities 0.0
3.03 Commercial Mortgage-Backed Securities.. 0.0 ...

3.04 Other Loan-Backed and Structured Securities 0.0

305 TOtAIS.....cvueieieeiicec et 09 | .o, 1,282,871 .o 1.0 [, 1,229,590 | oovoviiiienisiaa 0
. U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.01 1SSUET OBlGAtIONS. ......vovveririeieicie et naes . I 11,282,818
4.02 Residential Mortgage-Backed Securities . . R
4,03 Commercial Mortgage-Backed Securities..
4.04 Other Loan-Backed and Structured Securities

80IS

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 ISSUEK OblIGAtIONS........oevvivrieireirieieiceieie et seeseisnsessssens | eveeneisseennas 416,729 | oo 4,850,695 | ............. 7,185,563 | ..o 8,259,025 | ............. 1,721,548 ) .0 S
5.02 Residential Mortgage-Backed SECUNtIES...........cccoveveerireerrererenieeris [ e, 665 |....
5.03 Commercial Mortgage-Backed Securities.. .
5.04 Other Loan-Backed and Structured Securities... B
5.05

........... 22,433,559
L1273

.0

. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer OBlIgations..........vevivireirierieee s
6.02 Residential Mortgage-Backed Securities
6.03 Commercial Mortgage-Backed Securities..
6.04 Other Loan-Backed and Structured Securities

.................... 8,270 | .o, 2 [ 194,906
........... 86,253,615

. Hybrid Securities
7.01 Issuer Obligations
7.02 Residential Mortgage-Backed Securities

...................................................... 2 | e 1,504,900

7.03 Commercial Mortgage-Backed SECUMEIES.........oveurerirrrrrrirreniiens | e | evereneensnsenenens | cnereenenssensnnes | cnseenennensensnsnenee | eoeeeeneensnssenssnsennes | coeeonenes ) 0.0, O ISR 0 .
7.04 Other Loan-Backed and Structured SECUNLIES. .........ceveveririieniriins | arirnserisisssisnisnsins | errsnnenisessesisrssennies | srossmsnssssnenosessonies | sesmerisssssessensessmsanses | soonsesssessesssrssesssanens | cossesens XXX eoveeaan | v, (U P 0.0 | oo
7.05 TOtalS. ..o ssnssnsssssenenes | enenonnsnsnssessenseness | oo 0 [0 |0 | 200,000 | e ) .0, SO [T 200,000 [ ..o 02 | i 1,504,900

. Parent, Subsidiaries and Affiliates
8.01 IsSUEr OBlGAtioNS............cveivriiirierieirere e
8.02 Residential Mortgage-Backed Securities
8.03 Commercial Mortgage-Backed SECURHES...........cccovieverieenieieiieins [ e [
8.04 Other Loan-Backed and Structured SECUNLIES. .........cvevrierreieniiriins | eoreireirienenenenins [ v
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
8.07 TOtAIS. ...t




Annual Statement for the year 2020 of the CathOIic Ladies Of C0|umbia

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column [ % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO..........cccoocvnncicinns | e 99,9, CRONNIN IV 90,9, CRNRTIN I ). 0,9, RN I ). 0,9, U I ),9, CORURI DTN IO (U OO 0.0 [ v e 0.0 [ v
9.02 Bond Mutual Funds Identified by the SVO..........ccoevivvrenrinreniiniens | v XXXooivres | e XXX | e XXX | e .S T XXX eorieiines [ o | o [V P 0.0 | [, 0.0 |

10.
10.01
10.02
10.03

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

0

.0

11.
11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year

ISSUET ObBIIGAtIONS. .......vvieieiiieiicere e
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities..
Other Loan-Backed and Structured Securities...
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans

Ling 11.08 a5 @ % 0Of COl. 7.t

60IS

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year

ISSUET OblIGAtIONS. .......cvveeieiiiieiicee s
Residential Mortgage-Backed SeCurities...........ccocvcvrericinierinineninines
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities...
SVO Identified FUNS........ccoviveiiireiieeccees s
Affiliated Bank Loans
Unaffiliated Bank Loans.
Totals
Ling 12.08as @ % 0f COL 9.....c.vvviverieriieeee e

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........cvcviecieiiieieieiciee e
Residential Mortgage-Backed Securities....
Commercial Mortgage-Backed Securities..
Other Loan-Backed and Structured Securities...
SVO Identified Funds.
Affiliated Bank Loans.....
Unaffiliated Bank Loans.

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

.27,299,570

225 |..

14.
14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Total Privately Placed Bonds
ISSUET ODIIGAtIONS. ........cvvviiceieice s
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities..
Other Loan-Backed and Structured Securities..........c.ccooveerirreinnen.
SVO Identified Funds

Line 14.08 as @ % of Col. 7........cccoverirrrrrrrnne
Line 14.08 as a % of Line 11.08, Col. 7, Section 11..........cccccovvruene...
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, SI14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

SLIS

1. Book/adjusted carrying value, December 31 0f PriOr YEaT..........cvirierurieieineire ettt seseseens

2. Cost of cash qUIVAIENES ACQUITET..........c..cueveveeieeeseecsee ettt st b st saees

3. ACCIUAI OF QISCOUNL........cuvuiveiicicteie ettt bbbt s bbb bbb bbb s bbbt

4. Unrealized valuation iNCrEASE (ABCTEASE)........wurererrurrrrrereeessssessssesssessssssssssssessessssssssesssssssssessessesssssessessassssssesseses

5. Total gain (I0SS) ON AISPOSAS..........c.evivireiiiriieieisieie ettt bbbt

6. Deduct consideration reCeived ON dISPOSAIS............ruririererinirnrinrisessesssesseseessssesssssssssssssssssessessessssssessesssssssssessessns

7. Deduct amortization Of PrEMIUM..........cceueieiiieiee ettt snsen

8. Total foreign exchange change in book/adjusted Carrying ValUe............cc.eurierreririrnienrineieiesineeees e ssessssesssssenns

9. Deduct current year's other-than-temporary impairment reCoOgnIZed............cocvveveerieniieeeeeee e

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

11. Deduct total nOnadmitted @MOUNES...........coveuiiriieieir et

12. Statement value at end of current period (Ling 10 MiNUS LINE 11)......cviveeriiereissieseecteesse e

............................................................. 475,241

.......................................................... 3,275,560

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment:............ccccocovvevrenen
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch.B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch.BA -Pt. 3
NONE

EO01, E02, EO3, E04, EOS5, E06, E07, EO8, E09
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SCHEDULE D - PART 1

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

1 2 Codes 6 7 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
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /| Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive 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. States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
20772J  7U 0 | CONNECTICUT ST-BAM 5.632 12/1/2029... ...119,388 | ..128.670 114,161 .....5.632 | ....3.447 09/19/2017. { 12/01/2029.
207720  AA 0 | CONNECTISCUT ST ....254,542 | ..129.930 .238,279 ...5.295 | ...2.812 07/08/2016. | 10/01/2029.
373384 RX 6 |GEORGIAST. ....106,543 | ..116.430 .103,025 .....4.000 | .....3.307 05/05/2014.  10/01/2025.
419791  YS 1 [HAWAII ST SER DX BUILD AMER BD 102,005 | ..118.940 .100,638 02/11/2010. { 02/01/2025.
419791 YT 9 |HI ST-TXB-DX-BABS 5.33 2/1/2026 . 17,732 | 122,850 10/25/2017. | 02/01/2026.
452152 GR 6 [ILLINOIS ST 6.2 7/1/21.. 40,751 | ..101.710 07/15/2010. { 07/01/2021.
57582P  UT 5 [MASSACHUSETTS ST.. 113,003 | ..128.410 07/08/2014. { 05/01/2029.
70914P ME 9 |PATXB-B-BAB ....229,258 | ..112.470 09/14/2016. | 02/15/2026.
977100 DD 5 | WISCONSIN-A-REF-TXBL ....201,554 | ..109.110 ....200,964 08/05/2016. | 05/01/2027.
1199999. U.S. States, Territories & Possessions - Issuer Obligations 1,284,776 XXX 1,140,000 ,229,590 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). 1,284,776 XXX ...1,140,000 11,229,590 XXX XXX
U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Is
01728V KR 0 [ALLEGHENY CNTY PA ..ot 121,000 | ..132.030 |.................132,030 [.................100,000 |.....ccoeurnee 112,508 12/16/2014. | 11/01/2027.
047086 AM 5 [ ATHENS FACS-B-TXBL 4.15 6/15/2035.........cvururreriirireineeeiseisiieeisenns 200,338 | ..103.170 |.................206,340 |.................200,000 |.....ccccoo.... 200,184 09/12/2017. | 06/15/2035.
052396 6A 1 |AUSTIN TX ...102,513 | ..110.680 .101,040 10/21/2014. | 09/01/2032.
05620P HJ 5 [BABYLON-TXBL-IMPT. ....200,000 | ..112.800 .200,000 07/06/2015. | 07/01/2039.
082419 ZT 2 | BENSENVILLE IL.....ouiiiiiiiicieeicieiieisieies e 200,000 | ..100.230 |.................200,460 |.................200,000 |.....ccccoo..... 200,000 11/19/2014. | 12/15/2034.
082849 CN 8 |BENTON CNTY WA FIRE PROT DIST #1 ...102,420 | ..107.520 .101,044 08/26/2014.  12/01/2029.
09088R C4 6 | BIRMINGHAM-B-TXBL ....202,000 | ..110.430 .201,057 01/27/2016. | 03/01/2030.
132380 AM 8 [ CAMBRIDGE MN INDEP SCH DIST ..o 103,450 | ..103.160 |.................103,160 |......c00e..... 100,000 |.oovovrninee 100,569 08/26/2014. [ 02/01/2027.
13741R  AE 7 | CANDLER SD-TXB-QSCB. ...120,753 | ..119.630 112,187 10/14/2016. | 03/01/2026.
167393 MV 6 |CHICAGO HTS IL ....208,505 | ..100.160 .200,034 01/03/2012. { 01/15/2027.
171466 LZ 6 [ CHURCHILL CNTY NV S/D...ccouiiuiiiiiiiiiiierseieiseieriesseesssisess e 101,759 | ..100.270 |......c.coe...e.100,270 |..oovvivrrnnn 100,000 | vocviininee 100,000 06/21/2010. { 05/01/2021.
180810 CH 4 [CLARK CNTY MO REORG SCH DIST #R-1. ....235,366 | ..121.620 .221,015 08/11/2016. { 03/01/2027.
181059 QF 6 [ CLARK CNTY NEVADA SCH DIST. 94,643 | ..106.550 ..98,942 06/21/2010. | 06/15/2024.
186392  EK 8 [CLEVELAND SD-B-QSCB........ceoieriiiieriiiciineieeneiesseiesissieessssensnins 219,846 | ..130.640 |.................261,280 |.................200,000 |.....ccevrmee. 217,233 08/19/2015. | 12/01/2040.
230723 MK 1 [CUMBERLAND-REF-TXBL 4.26 6/1/2037. ....306,303 | ..108.450 .305,386 07/10/2017. { 06/01/2037.
232291 WQ 3 [CUYAHOGA FALLS-TXBL . ....200,000 | ..106.900 .200,000 07/09/2015. | 12/01/2032.
249218  BC 1 [DENVER SCHS-B-REF-TXB 4.242 12/15/.....cccvuuvveerinririeeiireeieineiienineins 212,656 | ..121.320 |.................242,640 |.................200,000 |.....ccccoor... 210,574 06/07/2017. { 12/15/2037.
249174 MQ 3 [DENVER SD #1-C-BABS ....132,255 | ..136.460 . 09/21/2016. | 12/01/2033.
269408 LT 5 [EAGANMN 95,890 | ..100.150 ..97,621 FA...... .3,450 | 11/19/2014. | 02/01/2028.
295407 M2 3 [ERIE -TXBL -REF -A 3.879 11/15/203.........covveiririeririnirceieeieeseiniens 312,000 | ..117.720 |.................353,160 |.................300,000 |.....ccccoor... 309,721 MN...o. | 1,487 | 11,637 |09/19/2017. | 11/15/2031.
355172  ER 4 | FRANKLIN-REF-TXBL 3.4 1/15/2039 ....100,000 | ..103.140 .100,000 o 12/12/2019. | 01/15/2039.
358775 R7 1 |FRISCO TX CTF OBLIG . ....203,750 | ..100.430 .200,000 FA...... 02/20/2008. | 02/15/2033.
348764  GX 3 | FT SMITH SD #100-QZAB........oorivrieeirieiiiniieirieiserenieissisees e 114,593 | ..115.160 |........c....... 115,160 |....c0vivrrrn 100,000 | .ooivoiincnee 110,303 AO...... 07/26/2016. { 10/01/2029.
360046 Q8 2 |FULTON CNTY Ga BUILD AMERICA ...242,034 | .123.170 .228,395 o, 09/20/2016. { 07/01/2030.
368347 CS 7 | GEARY USD #475-C-TXBL 3.769 9/1/20.. ...201,976 | ..111.310 .201,264 MS...... 12/19/2017. | 09/01/2037.
392641 X2 7 | GREEN BAY-B-REF-TXBL.......cceviiiiririirniiinniiesniseesissiesisesseisesenes 201,538 | ..105.370 |.................210,740 |.................200,000 |.....ccccoo..... 200,000 | .o | e | | .2.700 | ....2.700 |AO...... 07/26/2016. { 04/01/2030.
407741 KX 4 [HAMILTON-A-TXBL.....ovvivirirririinienererernssnsnenenessissssssnsesssssssnsenss | eveneer | oo [ v | TF FEviviins | v 98,108 | ..105.200 |.................105,200 |.................100,000 | .ocvorirnnvee 98,345 | v | e 4B | o [ 4.250 | ....4.370 | MN..... 05/08/2015. | 05/01/2042.
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1°0L3

1 2 Codes 6 7 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
Designation,

F NAIC

0 Designation Current Year's

r Modifier and Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /| Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n|[ CHAR | tive 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
416415 HK 6 |HARTFORD-REF-B ..112.180 .204,288 ...4.830 | ....4.301 12/09/2015. | 07/01/2030.
438670 WQ 0 |HONOLULU-TXB-A-BABS. .137.110 .250,126 10/04/2016. | 12/01/2030.
440614 GA 7 [HORNELL NY CITY SCH DIST. ..101.560 .100,251 10/01/2010. | 06/15/2021.
44256P A2 9 |HOWARD CO -REF-F-TXBL 2.5 8/15/204 ..101.490 .202,557 10/07/2020. | 08/15/2044.
443348 DP9 [HUBBARD CNTY MN. ..105.860 .200,000 12/11/2014. | 10/01/2031.
457216 AL 3 [INKSTER BRWNFLD MI REDEV AUTH TAX... ..100.230 .197,104 01/17/2008. | 11/01/2025.
468312 EU 3 | JACKSON MI PUB SCHS BLDG & SITE SE. ..100.390 .100,000 05/12/2010. { 05/01/2024.
479545 EF 8 [JOHNSTOWN-MONROE 3.16 12/1/2052.. ..103.950 .100,792 07/29/2020. | 12/01/2052.
481502 2C 5 [JUNCTION CITY-B-REF .2 ..106.640 .200,692 08/05/2016. { 09/01/2025.
483836 TD 4 |KANE COOK & DU PAGE CNTYS IL SCH... .2 ..107.240 .100,000 01/29/2015. { 01/01/2028.
484350 KD 4 [KANKAKEE CO SD #111-B... A . 117.190 .207,859 07/21/2016. { 01/01/2036.
486116 XY 7 [KAUAICNTY HI 5.763 8/1/2033 A ..142.160 .240,068 03/21/2017. { 08/01/2033.
528828 XC 5 |LEWISVILLE TX INDPT SCH DIST SCH B A ..100.410 .100,000 . 01/22/2010. { 08/15/2027.
531680 AG 1 |LICKING HTS OH LOC S/D......cvvurerirririnirseiesissriesisssssiessssseesnens | s o2 ....101,880 | ..100.190 .100,000 .5,550 | 09/08/2010. | 09/01/2027.
534366 AN 9 |LINCOLN ETC FACS-ABA.......ceoiiiiiniieiinessicsise e | aviees I [ 1| 1BFE s [ 223,612 | ..141.220 220,502 | .covveeerernrinnnne | e (813) | s | | 05,000 | .....4.248 [UD..o.. [ 444 | 10,000 |06/05/2015. | 12/15/2045.
534366 AX 7 |LINCOLN WEST HAYMARKET NEB-BAB.........cccsuuirmmrimmereierineinsinrinines | vevens ...127,500 | ..155.640 124,704 .6,000 | 12/19/2017. | 12/15/2039.
53957K  GD 3 [LOCAL OREGON CAPITAL ASSETS PROGRA........cccovvviviiirirnrericrsinnns | ovines . ....101,298 | ..104.560 .100,288 03/23/2015. | 06/01/2035.
543096 BA 8 |LONGMONT CO COPS........ccoiriieriiererieisiieisenseiesieissssseesssssessssins | aveens . 103,120 | ..109.080 101,368 09/23/2014. [ 12/01/2037.
543298  PW 7 |LONGVIEW WA......cooiiiiiiriiiiererisiesieesssiesesisssssieesssssesesssssesseens | aevens ...102,064 | ..105.410 .100,639 . 08/26/2014.  12/01/2028.
567288 RZ 0 |MARICOPA CNTY AZ UNIF SCH DIST #48.......c.ccvvvrvirierininierieissinnns | v . . ..122,778 | ..142.080 115,283 .6,409 | 05/05/2014. [ 07/01/2030.
567337  QV 5 | MARICOPA SD B6-TXB.....cooeeueercereierierieensiseisenssesesseisssssssensssssensnsinns | aevens I [ 3 KO I SN IR 210,651 | ..114.850 192,655 | coovveeervrercrerrneens [ ererrnnenen(2,988) [ vieeiccins [ e | 2006243 | ..2.857 | Jdii | i 5,463 | e 10,925 |06/07/2017.07/01/2026.
569101  FT 0 |MARION SD 80-TXB-B.......c.ceccrvrurirrriirnriieriniseeienisissinsesessesenssssessnsens | sevens ...127,392 | ..121.900 116,743 .5,450 | 07/08/2016. | 03/01/2027.
570799 GG 5 |MARLBORO CNTY SC SCH DIST QUALIF.. e [ . . ....115,000 | ..117.020 |... . .106,701 04/08/2014. | 06/01/2025.
581391  FZ 7 |MCKEESPORT PA RFDG........ccoeciiieririiiiniieensniesesissesssesssssesessssnens | aevens . CFE i | e 51,147 | ..100.290 | ..ocoveeeren.55,160 | oo 55,000 [ oo, 52,992 03/31/2008. [ 09/01/2029.
586145 WJ 9 |MEMPHIS-C-BABS.......ccooiiiiriiiiicierintiesitissieiesisssesisisssiseesesisssienes | sevens ....126,315 | ..125.060 .115,289 07/08/2016. { 07/01/2026.
593563  AF 6 | MIAMI GARDENS FL COPS.......cooviiiiiriiriiseiieseiesiesissieseiseiesiiseins | s B - ....122,410 | ..132.410 115,133 09/25/2014. | 06/01/2032.
597502  BJ 1 | MIDLAND CNTY TXHOSP DIST......oveiriirmriieriieennineresieessissesesssensenes | sevens I [ 1| 1EFE i [ 245,294 | ..125.240 223,767 10/22/2014. | 05/15/2029.
597502  BK 8 | MIDLAND CNTY TXHOSP DIST......ccoviuirrriiiiireienieieriresiiseeesisesenes | cevens ...125,873 | ..144.760 122,784 10/12/2017. | 05/15/2039.
63165T DU 6 |NASSAU CNTY NY TAXABLE OO B [ ....205,005 | ..100.280 |... . .200,000 08/17/2010.  10/01/2027.
64763F UV 9 [NEW ORLEANS LA.......cooiiiiiiiiiirireieensisiieiessesensseisssssssesssssensssnens | coneens . FFEi | e 98,000 | ..107.970 |....ccceerereer. 107,970 |.oiiirernen 100,000 [ oo 98,244 03/26/2015. | 12/01/2044.
64763F RW 1 [NEW ORLEANS LA PUB IMPT BDS........ccccocumieiniiiniiernricrnnisennienns | coveens 92,505 | ..106.860 07/15/2013. [ 12/01/2037.
64763F QQ 5 [NEW ORLEANS-TXBL-REF RN I - 112,773 | ..107.220 06/14/2016. { 09/01/2030.
64966H 4K 3 [NEW YORKNY GO BDS BUILD AMERICA B.......covvererieriicrnricinrireens [ v . 100,020 | ..141.020 100,001 10/21/2010. | 10/01/2037.
702528 JD 3 |PASCO CNTY FL SCH BRD COPS.......covviiiiiniierereissinnisnsseeeseinssesenes | v ....103,907 | ..113.140 101,746 12/16/2014. | 12/01/2037.
709144  JC 4 | PENNSYLVANIA ST CTFS PARTN DEPT RO I B [ ....100,502 | ..100.270 .100,000 09/27/2010. | 04/01/2027.
718814  ZZ 2 | PHOENIX-TXB-BAB-B 5.269 7/1/2034...........ccovvvirmririiiirerreniseieriniesinns | vevens I [ 1B FE i |, 230,586 | ..126.580 224,622 03/23/2018. [ 07/01/2034.
721858 CN 6 |PIMACNTY AZ USD NO 013....coiiiiiiireieieiiinnsneieieisssessenensissssssenses | connens ....101,755 | ..102.340 .100,000 03/16/2010. | 07/01/2022.
729781  BX 1 |PLYMOUTH SD 287-E-QSC IO I B [ ....250,288 | ..131.530 |... . .234,928 07/27/2016. { 02/01/2029.
743787 L3 5 |PROVIDENCERI - SER B FGIC.......cccoviirriiniieienineienieisiiseeesissienes | sevens I [ 2AFE. | v 11,907 | ..100.090 | ...ccoveeerer 10,009 | oo 10,000 | s 10,000 12/28/2005. | 01/15/2021.
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777543  UF 4 |ROSEMONT IL TXBL CORP. ....202,505 | ..117.270 .....5.278 03/23/2012. { 12/01/2031.
779698 8F 9 |ROWLETT TX.... ..98,508 | ..109.530 07/11/2014. { 08/15/2039.
798764 7F 7 | SAN MARCOS TX.. ....100,000 | ..108.150 12/11/2014. | 02/15/2032.
812626 C3 1 | SEATTLE WA 5.23 8/1/2030.. ....240,758 | ..133.710 03/08/2017. { 08/01/2030.
864855 5B 3 | SUGAR LAND TX... 199,325 | ..107.970 11/13/2014. | 12/15/2044.
898735 SG 1 [TUCSON AZ COPS.... ....102,250 | ..121.880 06/17/2014.07/01/2034.
906437 AS 7 |UNION CNTY OR SCH DIST #11 IMMBLER ...119,034 | ..129.850 06/11/2014. { 06/15/2029.
942408 EX 9 |WATERVLIET NY CITY SCH DIST... 111,000 | ..112.710 02/19/2015. | 06/15/2030.

187

981306 HX 4 | WORCESTER MA . 99,252 | ..104.500 . . . .. . e .. . . 12/10/2014. | 12/15/2038.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations. XXX . ..12,330,136 | ... . O L0 L0 XXX ] XXX | XXX |, 130,020 XXX XXX
2499999. Total - U.S. Palitical Subdivisions of States, Territories & Possessions.. XXX ..12,330,136 .513,145 XXX XXX

U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover

(A ] 3|

010869 CD 5 |ALAMEDA CA CORRIDOR TRNSN ATH RV.......cccccoiriniiniiiiniiniicininens | e .|1.GFE. ..126.660 .202,878 .....6.600 | .....6.383 |AO...... . 03/07/2008. | 10/01/2029.
01179P  E4 5 [ALASKA ST MUNI BOND BANK AUTH I I e [ F FEL . ....241,498 | ..137.540 . .232,535 ....6.118 | ...4.514 |FA.... 05/26/2015. | 02/01/2039.
01354M  GK 1 [ALBUQUERQUE NM GROSS 3.5 7/1/2032..........ccccerimriiinricrneininnireins | s I [ 2 | 1BFE i | 101,050 | ..109.500 |.................109,500 |.................100,000 |......ccccc.... 100,640 ....3.500 | ....3.346 [JJ....... 09/19/2017. { 07/01/2032.
02765U  CR 3 [AMERN MUN PWR.......ccoccviiiiiininiiscecscs s | i ....114,985 | ..146.760 113,310 .....6.053 | ....5.011 |FA..... 11/19/2015. | 02/15/2043.
02765U JT 2 [AMERN MUNI PWR-C-BAM.. I I B . ....122,846 | ..148.950 . 120,275 ....6.053 | ....4.531 |FA.... 03/18/2016. | 02/15/2043.
035824 BN 0 |ANNAPOLIS WTR SYS-B......cocoviiiiriiiciiriniciscnisssissecesssiesinis | e I [ 2 (1DFE i |, 205,248 | ..113.070 |.................226,140 |.................200,000 |.......c........ 202,771 ...4.637 | ...4.301 |FA.... 12/21/2015. | 08/01/2045.
04048R  EA 0 [ARIZONA BRD REGENTS AZ ST UNIV SYS... ....100,417 | ..100.360 .100,000 .....5.500 | ....5.500 [FA...... . 07/23/2010. { 08/01/2025.
040627 DW 8 | ARIZONA ST PWR AUTH PWR RESOURCE.. ...101,005 | ..123.950 . .100,645 ...4.309 | ...4.220 |AO...... . 03/24/2014. 1 10/01/2029.
04144R DL 0 [ARLINGTON CNTY VA INDL DEV AUTH RE 198,750 | ..106.410 |................212,820 |.................200,000 |......cccec..c. 199,450 ....2.926 | .....3.000 [JD...... 03/06/2015. | 12/15/2024.
08589R  AA 0 [BERTIE CNTY NC LTD OBLIG.......ccccosuiriririinincinissieisnisienisissiniens [ v ....211,633 | ..127.690 .209,688 ....4.667 | ..4.225 [MN..... 07/03/2017. { 11/01/2035.
186371 BR 0 [CLEVELAND-TXBL. U I .- ...213,276 | ..107.150 . .206,667 .....3.400 | ....2.501 [JD...... . 09/13/2016. | 12/01/2024.
19668Q DM 4 [CO BLDG-TXB-D-QSCB........cccccevurimriirinirininciiessesisnissiessinns | coeees . 261,708 | ..136.610 |.................273,220 |.................200,000 |.......cc....... 242,562 ....6.817 | ....3.456 |MS...... 01/26/2017. { 03/15/2028.
190760  HT 8 [ COBB-MARIETTA COLISEU.........cccooiimiiriiiniiniisciinicienienissnisninnns | e ...195,904 | ..113.170 .196,473 ....4.500 | ...4.643 [JJ...... .9,000 |09/16/2015.|01/01/2047.
19648F RZ 9 |COLORADO HLTH FACS-B 4.48 12/1/204... O [V B [ I B ....206,150 | ..104.770 . .206,101 ....4.480 | ....4.103 [JD...... 11/25/2020. | 12/01/2040.
196581 AZ 5 [COLORADO ST SCH OF MINES ENTPR REV.......cccceovviiviicininiiricniiens [ e I [ TI1CFE i [ 121,576 | ..130.260 |.................130,260 |.................100,000 |......cc.ccc.... 113,303 .....6.090 | .....4.002 [JD...... 12/17/2014. | 12/01/2029.
212474 GG 9 |CONVENTION CENTER AUTH RIREV......ccocovviimiiricriinicniiniisciinis [ s ....242,324 | .127.670 .231,481 .....6.060 | .....4.313 [MN..... 04/16/2015. | 05/15/2035.
223663 HJ 7 [COWETA COWTR/SWG-B.....cociviiiiiiiciiiniseecssiccsssinissesniens | i |- ....200,776 | ..103.510 . .200,470 ...2.625 | ....2.582 [JD...... 08/05/2016. { 06/01/2027.
223777  CM 3 [COWLITZ CNTY WA PUB UTIL......ocoriniirininiccincsnsicssisisnisins | o . 226,540 | ..114.760 |.................229,520 |................200,000 |.......cc....... 211,447 .....6.188 | .....4.307 |MS...... 07/21/2016. { 09/01/2025.
207758 KM 4 | CT SPL TAX-TRANSN-B........ooriiicirinisnnesniscecsscsesninees | eneees ....349,273 | ..123.760 .333,876 ....5.459 | ...3.614 [MN.... 06/14/2017. | 11/01/2030.
249182 AQ 9 |DENVER ARPT. v [ . ...129,517 | ..148.500 . 125,324 ....6.414 | ....4.351 [MN..... 02/10/2016. | 11/15/2039.
24917D  AG 8 |DENVER CITY/CO-B-REF 3.818 8/1/203...........cccovvvrimrieiicicincininniienns [ v . 207,440 | ..111.000 |.................222,000 |.................200,000 |.......cc....... 204,824 ....3.818 | ....3.341 |FA..... 06/22/2017. { 08/01/2032.
25477G EU 5 | DISTRICT COLUMBIA INC TAXREV-BAB..........ccccoommvimmiinninniinniinniinnes [ s ....247,982 | ..137.230 237,927 .....5.582 | ....3.472 | JD...... . 04/11/2017. 12/01/2035.
259561 PU 6 [DOUGLAS CNTY WASH PUB UTIL DIS.........cccoovimiiiiniicinnicniniccisiiens | s |- ...110,024 | ..139.160 . .107,978 ....5.495 | ...4.754 |MS...... . 05/01/2014. { 09/01/2040.
270618 DY 4 [EBATON ROUGE PARISH LA SWR........cccoviriicninicinicincsnieincins | s . 201,788 | ..113.090 |.................226,180 |.................200,000 |.......cc....... 200,820 .....3.950 | ....3.841 |FA..... 03/06/2015. { 02/01/2030.
2820ON BV 0 [EFFINGHAM IDA-TXBL.......ccocoomviiciniinciiniincissiissinssssnsissinsinnies | e ....198,000 | ..100.240 198,272 .....3.625 | ....3.690 |AO...... . 07/21/2016. | 04/01/2041.
29270C ZB 4 |ENERGY NW-B-REF-TXBL 4.052 7/1/203 RO [V |- ...214,788 | ..120.920 . 211,329 ...4.052 | ...3.351 [JJ....... 05/18/2017. { 07/01/2030.
293430 CC 6 [ENNIS TXECON DEV CORP.......ceovriiriniicinininssessnisscisinienes | s . 100,703 | ..105.280 |.................105,280 |.................100,000 |......c..cc..... 100,291 ....4.500 | ...4.411 |FA.... 09/22/2014. { 08/01/2034.
299620 DZ 4 |EVANSVILLE VANDERBURGH IN SCH BLDG........cccccooniucerniirrinirciniens | v I IR 2|1BFE i | 101,830 | ..100.340 |.................100,340 |.................100,000 |................ 100,000 .....5.350 | ....5.350 | JJ....... 01/27/2010. | 07/15/2021.
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3130AE  H7 8 | FED HOME LN BANK 3.94 6/28/2033 | [ 1 . ....199,980 | ..108.680 .199,982 ...3.940 | ....3.941 09/11/2018. | 06/28/2033.
353174  FT 7 |FRANKLIN CNTY OH CNVNTN FAC AUTH L.. A . 101,905 | ..116.430 .100,581 01/21/2010.  12/01/2024.
359900 Z8 3 |FULTON DEV AUTH-B-TXB, .- . . . ....110,500 | ..124.850 .108,404 01/08/2016. | 10/01/2035.
362848 QS 5 | GAINSVILLE UTL-BABS-B I [ Bl i B ...118,150 | ..144.980 114,491 05/22/2015.  10/01/2039.
04780N  HN 0 [ GATV GEORGIA TECH ATDC PROJECT-TXB . .1 |1.FFE. . 100,975 | ..124.090 .100,664 06/10/2014. { 01/01/2035.
378294 DM 1 | GLENDALE MUN PPTY-B .- . . ....369,492 | ..129.850 05/09/2017. | 07/01/2033.
386442 XZ 5 | GRAND RIVER DAM-B-REF 2|1 97,740 | ..108.370 11/16/2016. | 06/01/2030.
387883 PP 0 | GRANT CNTY WA PUBLIC UTIL DIST #2 ..141.680 12/11/2014. | 01/01/2040.
389532 FW 7 | GRAYS HARBOUR CNTY WA PUB UTIL.... ..147.380 09/22/2016. | 07/01/2040.
392684 DW 3 | GREEN BAY WIREDEV AUTH LEASE REV... ..106.710 04/16/2015. { 06/01/2043.
403720 EG 6 | GWINNETT CNTY GA DEV AUTH 3.5 1/1/.. .104.770 01/19/2017. {01/01/2038.
427101 DD 9 [HERCULES CA RDEV AGY TAX ALLC ..100.310 04/03/2008. | 08/01/2022.
41978C AP 0 |HI ARPTS SYS CUST FAC 3.675 7/1/20.. ..106.980 . 10/25/2017. | 07/01/2031.
41980U AB 7 |HI ST BUS ECON-A-2 .- . ..107.300 |... ..97,454 ... 102,242 .. 08/11/2016. | 01/01/2031.
434682 AA 8 [HOKE CNTY N C LTD OBIG TAXABLE LTD.....cooureiiririieieiineisiiesininns . . 220,390 | ..126.120 [...cccovrrneens 252,240 |..covievrinn 200,000 |..coooverienee 215,624 | .o, 09/21/2016. { 06/01/2032.
451443 ZR 9 |ID BLDG AUTH-TXBL 3.79 9/1/2037 I [ Bl B B ....201,112 | ..110.380 ...220,760 ..200,000 .200,806 12/19/2017. | 09/01/2037.
45188R 2L 2 [ILLINOIS DEV FIN REV TAXABLE - CHI.. .- w1 45,667 | ..102.640 | .. 46,188 | ... ....45,000 | ... .45,049 |.. 10/23/2002. | 03/01/2022.
455285 4Y 9 [INDIANAPOLIS IN LOCAL PUBLIC IMPT.....covimirmeireereierieeieisenieinsninn . X 357,399 | ..124.860 |......cccon...n 374,580 |...coocovirnne 300,000 |..ooovrrienes 337,505 .o 03/23/2017. { 01/15/2030.
472149 BH 5 [JEAFL BULK PWR SUPPLY. I [ Bl I B . ....100,505 | ..114.550 .100,149 04/01/2010. | 10/01/2024.
46613C WH 4 |JEAFLELEC SYS REV .- . . . ....101,699 | ..113.970 .100,383 |.. 12/08/2009. | 10/01/2024.
46613P  YG 5 [JEAFLWES SYS REV.....coiiiiieiieieiiseise e . X 103,118 | ..115.850 |......cccoe0ee 115,850 |.oovvirnnnn 100,000 | oo 100,924 | ..ovoieririieriene 03/03/2010. | 10/01/2024.
47770V AZ 3 | JOBSOHIO BEVERAGE SYS STWD LIQUOR. | [ 1 ...216,700 | ..128.170 .213,402 04/24/2017. {01/01/2035.
485106 GX 0 |KANSAS CITY MO SPL OBLIG o2 1 . ....206,005 | ..103.940 .200,808 | .. 04/09/2012. { 03/01/2032.
485424  NF 8 [KS DEPT TRN-BABS........coiiiiiriritiniieineierentsissssiesssssess s . X 228,085 | ..129.770 |.................259,540 |.................200,000 |....ccovrrmee. 223,603 | .o 10/25/2017. | 09/01/2035.
491552 UY 9 [KY ST TPK-TXB-B-REVIT I [ Bl I B . ....233,514 | ..108.490 212,223 08/17/2016. { 07/01/2025.
546282 7J 7 |LALOCAL GOVT AUTH 4 2/1/2036.. a2 1 ....198,718 | ..105.950 198,873 .. 12/22/2017. { 02/01/2036.
511662 AT 5 |LAKELAND FL CAPITAL IMPT REVENUE.........ccccoirmiimirmriiinircerininenies . . 367,829 | ..119.440 |.................358,320 |.................300,000 |.....ccccoome.. 345,454 .o 07/11/2017. { 10/01/2030.
524803 BB 8 |LEHIGH CO AUTH WTR 3.482 12/1/2055.... | | 1 ...102,691 | ..104.170 .102,651 10/28/2020. | 12/01/2055.
546589 QW 5 |LOUISVILLE & JEFFERSON CNTY KY MET I [ Bl I B ....249,500 | ..151.390 |... . 242,290 | .. 06/05/2015. | 05/15/2040.
54675T BS 5 [LOUISVILLE/JEFFERSON CNTY KY METRO.......ccovtveriniiiireieerieirerines . . 101,205 | ..100.490 |.....corvvrrnnee 100,490 | .covveierrinnne 100,000 [..oocvvvvrnnnee 100,000 | oeovererererrerinene 01/20/2010.  12/01/2027.
57429L  AM 8 |MARYLAND ST TRANSPRTN AUTH LTD OBL.....cccocvuurmvirirnrirrinrirerrenins | vevens ....131,507 | ..123.090 ...123,090 ..100,000 . 09/21/2016. { 07/01/2032.
57429L AL 0 | MARYLAND TRANSN-LTD OBLIG REV. [V IO B [ . 27,238 | ..103.930 | .. 25,983 | ... ....25,000 | ... .25,228 | .. .1,620 | 02/06/2003. | 07/01/2022.
575898 CS 8 |MASSACHUSETTS ST PORT AUTH FACS......ccccosirmrmiiririieninneeeneireees | vevens I [ T|1.GFE i [ 239,438 | ..115.330 [...ccocrrvrrnnne 230,660 |....cccovrnnne 200,000 |..corvvrienee 223,370 | oo | eereieeen(B161) | s | | 006202 | .. 4.094 [Jde [ 6,202 | 12,404 |06/08/2015. | 07/01/2031.
57583U XX 1 |MASSACHUSETTS STATE DEVELOPMENT.......oocviverriivirreeresnrecrinenes [ cevens 96,905 | ..123.080 ....95,000 08/19/2013. | 12/01/2028.
582201 AR 0 |MCLENNAN CNTY TX PUBLIC FAC CORP.... [ IO . ....101,350 | ..109.900 ..100,000 11/07/2014. | 06/01/2035.
57419R D5 1 [MD CMNTY DEV HSG-A.....ooucviiiiiiircesiierneierissieesssisesesisensesseessniens | ovees . .106.700 |....ccorvveeerer 106,700 | .o 100,000 12/21/2016. | 09/01/2031.
626207 YF 5 [MEAG TXB-PLT VOGTLE.......cccovivvererirniiniriieieieissississssssseeessssssessensenns | covines ..152.080 01/26/2017. | 04/01/2057.
58607T AX 9 |MEMPHIS CTR CITY-B OO - ..109.570 11/22/2016. | 02/01/2030.
59067A BJ 1 |[MESA CO ST CLG AUXILIARY FACS ENT.....ccvveiiirninnresinereeeninns | e . ..144.860 02/10/2015. | 05/15/2040.
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592125 AA 6 |MET GOVT NASHVILLE & DAVIDSON CNTY ....138,448 | ..155.760 .132,079 ...4.484 .7,431 | 04/07/2016. | 07/01/2043.
592125 AM 0 |MET GOVT NASHVILLE & DAVIDSON CNTY. 138,785 | ..151.570 132,274 09/22/2016. | 07/01/2043.
592041  WJ 2 |MET GOVT NASHVILLE-B ....220,060 | ..114.060 211,622 08/18/2016. | 07/01/2026.
59259Y CA 5 |MET TRN AUTH ...128,200 | ..123.130 120,721 11/22/2016. | 11/15/2031.
59259Y DJ 5 [METROPOLITAN TRANSN AUTH NY.. 101,130 | ..102.660 .100,095 07/06/2010. | 11/15/2021.
59333P V5 4 [MIAMI-DADE CNTY-TXBL. ....202,724 | ..107.870 .201,628 08/04/2016. | 10/01/2026.
597839 CF 4 |MIDLOTHIABN TX CMNTY DEV CORP SALE.........ccovunirnminiiiineirieneiiens | vevens ....109,000 | ..111.170 .103,851 12/19/2014. | 09/01/2034.
60534R  MF 3 [MISSISSIPPI DEV BK SPL OBLIG.... .141.470 .233,882 02/10/2015. { 01/01/2035.
60534R  TM 1 [MISSISSIPPI ST DEV BANK SPL OBLG.. ..152.190 132,581 07/27/2016. | 01/01/2040.
606092 ET 7 [MISSOURIJT MUNI ELEC UTILITY COMM.....cooturiiirrmererineisrieersennes | s ..151.250 .130,146 08/24/2016. [ 01/01/2042.
60636S BM 5 [MISSOURI ST DEV FIN BRD INFRASTURC ..101.780 .101,296 09/16/2014. { 03/01/2027.
60636W NU 5 [ MO HWYS & TRANS -BABS.......ociiiiiiiciiieineiserenieissieissiesssesssenns | eees ..132.130 . 112,424 12/21/2016. | 05/01/2033.
612201 FU 2 [MONTCLAIR CA REDEV AGY.....ccosiuiriiirirmirerineisrinseeessssesssisssssinsnnns | coveens .117.390 ....75,000 ..74,643 03/27/2008. [ 09/01/2027.
65857P  AM 3 [N CHARLESTON-B-TXBL 4.049 10/1/202.........cccovverivrrrvininreneereierieinnns [ ovinns ....316,599 | ..113.730 |... ...341,190 |... ..300,000 |.... .310,863 06/14/2017. | 10/01/2029.
660043 AB 6 [NHUDSON NJ SEWERAGE AUTH GROSS RE........ccoocnieiimnrineieiniineens | e 105,449 | ..129.060 |.....ccoeorvrenee 129,060 |.coovvererinnns 100,000 |...ccvvrrnenee 104,521 07/08/2014. [ 06/01/2042.
667530 AA 7 [NW WA INFRASTRUCTURE FING CORP TR......cccovumrrrerrieincrnnicenrineens | coreens ....235,476 | ..134.560 .227,180 03/04/2015. { 01/01/2034.
63607V AA 4 [NATIONAL FIN AUTH FED 2.872 7/1/20 TN IO ....310,875 | ..103.920 .310,618 07/22/2020. | 07/01/2035.
658203 V8 4 [NC PWRAGY 1-C-TXBLuouriuiiiiieiriiineierieisiiseiessssiesssisnsssiessssisnenens | aoveens 106,087 | ..111.690 |......cocoeeee 111,690 | .o 100,000 | oo 104,427 10/25/2016. | 01/01/2030.
64542P  BH 7 [NEW HOPE CULT EDU-A2 4.25 7/1/2031........ccovvvvvrirnrrnerecnireerernninns | s ....204,988 | ....94.000 .204,109 01/18/2018. [ 07/01/2031.
645916 TV 9 [NEW JERSEY DEV AUTH.....c.oviiiiiiriinineenerersississssseeeesssessensnnes | ovies ....122,702 | ..107.800 04/14/2003. | 04/01/2025.
64578)  AQ 9 |NEW JERSEY ECONOMIC DEV AUTH MTR V...cooovovevireernerncrnnncernnnens | vevvens [ [erveieend T [ 2B Bt | v 20,214 | ..114.940 08/26/2011. { 07/01/2026.
645913 BA 1 [NEW JERSEY ECONOMIC DEV AUTH ST PE 38,322 | ....99.400 ....65,000 08/26/2011. { 02/15/2022.
64972H QZ 8 |NEW YORKNY CITY TRANSITIONAL FIN RO ....125,005 | ..114.200 |... ..142,750 |... ..125,000 |.... 11/24/2010. | 07/15/2025.
650035 52 7 [NEW YORK ST URBAN DEV 3.37 3/15/20.......cccceerrmreirneireerseicineinsinns | s 201,150 | ..112.300 [...ccocrvrrneens 224,600 |...cocoevrnne. 200,000 |..orvereenee 200,906 12/18/2017. | 03/15/2030.
734876  BD 6 |NEWPORT PORT-TXBL-REF 3.196 8/1/20.........cccvuveriirnriiiiirereninniens | cevens ....300,000 | ..104.240 .300,000 12/06/2019. | 08/01/2031.
646139 X8 3 |NJ TPK-TXB-A-BABS. [T I ...137,442 | ..163.290 131,853 10/28/2015. [ 01/01/2041.
6471IN  Z2 4 [NM FIN AUTH-TXBL-F 3.655 6/15/2036...........ccovuererrreirermnririerseirerrneinerens | veeens 303,738 | ..110.130 |.................330,390 |.................300,000 |.....cccevemee. 303,235 11/21/2017. | 06/15/2036.
660043 AG 5 [NORTH HUDSON SEW AUTH N J GROS SR.......ccvtveririiirererneieerniens | e ...116,790 | ..119.440 111,372 10/25/2016. | 06/01/2032.
649902  S6 1 [NY DORM-TXB-SER C-BAB.........cccooveriiiiiiiiieinsiiseinsiiseiesieseienioss | cereens ....125,791 | ..135.230 118,818 10/18/2016. | 02/15/2030.
649670 KR 6 [NYC EDL CONSTR FD-BAB.......cccovtuviiiirirmiiereierinsiseesiinenssesenensssens | coveens 236,000 | ..156.340 |.................312,680 |.................200,000 |.....ccc0ere.. 230,457 05/22/2015. | 04/01/2040.
64966N  AC 1 [NYC HSG-A-I-FT HAMILT .c.oocvuiiiriiriereieienieesniesesieiesieessniesenine | veiens ....255,295 | ..134.500 .249,791 03/18/2016. | 06/01/2049.
67766W QG 0 |OHIO ST WTR DEV AUTH WTR POLL CONT.....coecourvrerrmirricerneicrrerieens [ reiane ....229,536 | ..122.350 .220,712 04/24/2017. [ 12/01/2034.
678331 DD 8 [ OKANOGAN CNTY WA PUBLIC UTIL DIST.....cvuveviereereieireienineierineens | e 239,500 | ..143.750 |................287,500 |.......cc....... 200,000 |..oovonineee 234,021 10/27/2016. | 12/01/2040.
681725 LH 8 [ OMAHA NE ARPT AUTH 4.064 12/15/203.........cccovurvrrerreireinnninnsereensnnnes | covenes ....200,000 | ..109.710 .200,000 02/10/2017. | 12/15/2031.
68607D NL 5 [OR TRN-TXB-A-SUBLIEN JRO IO ....276,070 | ..145.080 .260,170 07/26/2016. | 11/15/2034.
709221 TG 0 | PENNSYLVANIA ST TPK COMMN OIL FRAN.......coviierirnrireirenrsnirerenis | vevens 129,382 | ..144.460 |.................144,460 |................100,000 |.....cccosurue. 125,094 06/22/2017. { 12/01/2037.
73358W  XP 4 |PORT AUTH OF NEW YORK......coostiriiviierercinsisirnieneieississssnssesessssssenses | cevenes ....203,542 | ..112.510 .201,762 . 05/26/2015. | 06/01/2045.
733911 BU 4 |PORT CORPUS CHRISTI v | e ....100,000 | ..113.900 .100,000 4,607 | 05/08/2015. | 12/01/2035.
735541  GP 3 | PORT VANCOUVER WA REV 3.903 12/1/2......cccvvviiiriccrniiinrrcerininens | e 308,604 | ..110.550 |.................331,650 |.................300,000 |.....ccco..... 305,846 11,709 |05/18/2017. | 12/01/2030.
74442P QB 4 [PUB FIN AUTH-TXBL 3.127 7/1/2050........ccuviiriinirerenereisiinisseeeneinnens | ovenes 204,466 | ..102.040 |.................204,080 [................200,000 |.......ccc0.... 204,459 12/08/2020. | 07/01/2050.
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212474 JB 7 [RHODE ISLAND ST CONVE 3.265 5/15/2......ccccuverieeerrnrineineireinssineirenns | e ....100,733 | ..105.380 ....3.265 | ....3.174 12/13/2017. | 05/15/2027.
76245E  HH 0 [RIALTO CA REDEV AGY TAX ALLOC. 102,500 | ..152.610 04/21/2008. [ 09/01/2037.
76904K  BX 9 |RIVERSIDE CA REDEV AGENCY ..100.030 07/23/2003. | 10/01/2024.
83759R  AK 5 S DAVIS SWR-A-TXBL 4.5 12/1/2037 ..114.150 05/10/2017. { 12/01/2037.
795681 GM 1 | SALT LAKE CNTY UT MUNI BLDG AUTH ..128.960 08/05/2016. | 12/01/2029.
79642B° HU 0 [ SAN ANTONIO TX WTR REVENUE ..136.940 06/05/2015. | 05/15/2039.
798343 CB 3 | SAN JUAN CAPISTRANO CA CMNTY REDEV... .111.250 09/17/2010. { 08/01/2023.
79844P  AM 0 [ SAN LEANDRO CA PENSION.. ..116.060 03/21/2012. { 06/01/2024.
837151 AA 7 | SC PUB SVC-TXB-C-BABS ..165.840 03/15/2016. { 01/01/2050.
837151 VD 8 | SC PUB SVC-TXB-SER C ..118.150 12/20/2016. | 01/01/2029.
825437 AV 8 | SHREVEPORT ARPT-TXBL.. ..107.880 11/12/2015. | 01/01/2040.
833102 XE 1 | SNOHOMISH PUD 1-A-BAB 5.63 12/1/20. ..136.870 12/13/2017. | 12/01/2035.
837151 NP 0 | SOUTH CAROLINA ST PUBLIC SVC AUTH I [ ..133.630 02/19/2015. | 12/01/2045.
837227 H9 1 |SOUTH CENTRAL CT REGL WTR AUTH WTR.. T IOV .- . . .149.140 | ... . 05/05/2014. | 08/01/2040.
83755L XV 3 | SOUTH DAKOTA ST BLDG AUTH REVENUE..........cccovremiineiriinnireinins | v . 104,659 | ..114.250 |....cccoovrrenee 114,250 | .o 100,000 |...ccvvrrnenee 101,893 12/16/2014. | 06/01/2032.
792905 DW 8 | ST PAUL HSG-B-TXBL.....ccoccuuririereieireeiererineissesseiessssisssssssessssensassnns | sevens ....100,000 | ..113.020 ...113,020 ..100,000 .100,000 05/29/2015. [ 07/01/2027.
852413  AQ 6 | STAFFORD CNTY & STAUNTON VA......ooiiiirininiererierssinsssneneeinnns | i . 45,790 | ..100.340 | .. 45153 | .. ....45,000 | ... ..45,000 |.. 03/05/2010. | 02/15/2025.
86657M  BK 1 [SUMTER LANDING FL CDD.....ccovvririeeririsiniecseieiesnseiesssesssssessennas | woveens . 197,484 | 112140 | .o 224,280 |...covvcernne 200,000 |..corvrrienees 197,790 | oo 11/09/2016. | 10/01/2047.
873547 HN 6 | TACOMA WA WTR REVENUE 5.371 12/1/2.....ccvviirirriniririnnererncinns | s ...118,075 | ..127.590 .113,256 03/08/2017. { 12/01/2030.
87354T BG 9 [ TACOMA WTR-TXB-B-BABS........ccccoeririiniriiiieireieinssssseeesissnssenenes | ovines . ....118,500 | ..143.540 115,281 .. 05/22/2015. | 12/01/2040.
87638T EG 4 [TARRANT CNTY TX CULTURAL EDU FACS.......cocrierirermeiererircenninees | oo . 101,200 | ..124.090 | ..o 124,090 |..ooviirnnnn 100,000 | oo 101,070 [ oo 04/17/2015. { 11/15/2047.
88278P VN 1 [TEXAS ST UNIV SYS FING REVENUE..........cccooniivirirrinirerncennreirens | e ....100,000 | ..108.140 .100,000 02/27/2015. { 03/15/2045.
89546R  HQ 0 |TRI-CNTY TRN-BABS-B......coiiiiviiiiieiiiisseseneeneneissssssssesees | e . ....238,629 | ..140.430 01/26/2017. | 09/01/2033.
914440  SZ 6 |UNIV MABLDG-SR-PRERE 4.212 11/1/2u...ccvvuivirrniierinsisineireessieerinnis | vevens | [ D FE i | e 34,788 | ..111.140 12/11/2020. | 11/01/2038.
914440 TC 6 |UNIV MABLDG-SR-UNREF 4.212 11/1/2.....ccouiiirrirnineninirinnniernsiens | v 64,606 | ..105.532 12/11/2020. | 11/01/2038.
91428L  GY 6 | UNIV OF HAWAII BOR-A RO (v - ....101,066 | ..108.950 09/22/2015.  10/01/2044.
914760 W6 6 | UNIVERSITY OK REVS SER B BOOK ENTR......ccocvvrrieeireerieicreeininines | vevens . ..110.450 09/18/2008. [ 07/01/2024.
916277 KU 9 |UPPER OCCOQUAN SWR-BA........ccetrriiiniiiiiniiresieisineesesisssesinsins | avvens ..123.820 09/14/2016. { 07/01/2026.
917563 JF 6 |UT HSG CORP-TXBL-RGTS JRO IO - ..126.910 10/27/2015. | 12/01/2039.
91756T  AS 0 [UTAH ST MUNI PWR AGY....ccoeviriiirireirierersrinsinessesessssissssessssssennas | coneens e T LE FE s | e 197,186 | ..109.210 11/16/2016. | 07/01/2029.
92812V CD 6 [VIRGINIA STHSG DEV AUTH.....ccovviireriiininiieessierenisiesieessisenenins | e ....199,353 | ..104.850 11/13/2014. | 11/01/2044.
928077 KD 7 |VIRGINIA ST PORT AUTH PORT FAC REV......cccovurmirierineinnineisirsnienns | ceiens B [ 99,500 | ..106.260 ..99,538 01/04/2017. [ 07/01/2045.
93878L AN 7 | WASHINGTON DC CONVENTION & SPORTS.......ccovvuvirerriicirririernrirenns | cevens I [ TI1DFE i [ 101,204 | ..100.260 |.................100,260 |................ 100,000 |....cccvrreee 100,000 10/27/2010. | 10/01/2021.
940855  BF 5 | WASHOE CO SLS-H-BABS........ccocviuiiriiiiiiiiiniinieisisississssssesenessninnes | coniens ....139,950 | ..150.860 . 133,011 08/24/2016. | 02/01/2040.
975680 DG 1 |WINSTON SALEM NC LTD OBLG........cciieiriiiiiiiireriieieiineisiisnirenscienns | ceiens N ....101,997 | ..110.570 |... ..110,570 |... ..100,000 {.... .100,790 | .. 09/22/2014. { 06/01/2029.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.................covvevriiencnoiinsricnscneceseciesnns | i 22,973,719 XXX | 25,153,956 | ............ 20,823,454 | ........... 22,433,559 | ..o 0 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
312910 UP 5 |FHR 1303 Leuuiouieeiicieeieieeicieieiess et es s sssssenssinns | avinees I [ 2 | 1TA e | 102 | ..104.068 | ..oovoovevrircirnnee 108 | o 104 | o 109 | oo | e (<)) [T [N ..8.250 | .....0.844 |MON...| cocorirriinnes L [ 9 | 06/30/1992. | 06/15/2022.
31358U VB 9 [FNR 1993-B2 E.......coouriuiriiiriiiiiceieiseririniessiesssiesesisssesiessenienenissens | oviens I [ A11TA e | 205 | ..104.970 | ..o 196 | oo 187 | v 170 | e | e B | e e ...7.000 | ...16.406 |MON...| c.ocovrrrrinee. LI 13 | 04/30/1993. | 04/25/2023.
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313580 WB 8 |FNR G93-17 K ..103.730 ....7.000 | .....7.922 | MON... 04/30/1993. | 04/25/2023.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations... XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
01609W AU 6 | ALIBABA GROUP 4 12/6/2037.. M7.770 02/16/2018. | 12/06/2037.
219878 BC 1 |CODELCO INC 3.75 1/15/2031 .112.910 05/06/2020. | 01/15/2031.
606822 BB 9 |MITSUB UFJ FIN 4.286 7/26/2038.... ..127.290 04/22/2020. | 07/26/2038.
80414L 2E 4 | SAUDI ARAB OIL 4.25 4/16/2039.. ..116.440 05/21/2019. { 04/16/2039.
806854 AJ 4 | SCHLUMBERGER INV 2.65 6/26/2030. ..106.420 09/02/2020. | 06/26/2030.
88032W AH 9 | TENCENT HOLDINGS 3.925 1/19/2038... ..114.380 06/03/2020. { 01/19/2038.
892330 AC 5 |TOYOTA INDUSTRIE 3.566 3/16/2028. ..112.490 03/19/2018. [ 03/16/2028.
902133 AU 1 |TYCO ELECTRONICS 3.125 8/15/2027.... ..110.780 01/17/2019. | 08/15/2027.
88579Y AH 4 [3M CO 3.875 6/15/2044. ..121.360 .3,875 | 05/22/2018. | 06/15/2044.
88579Y  BD 2 [3M CO 4 9/14/2048.........ooveiviiiriieriereiieisssisissssssssse e | conines ....111,959 | ..128.530 .4,000 |11/21/2019. [ 09/14/2048.
604059  AE 5 [3M COMPANY......coiiiinirniieineieinniecrienseissiessnsssnsssseessssessssssssssessesnnns | wverne | oo [ oeveeen T | TE FEviviiis [ 136,164 | ..132.450 |.................132,450 |.................100,000 |..ocovirrninnee 123,987 | oo [eveirneeen(3,021) [ [ | 206375 | 1....2.657 |FAo | i 2,408 | e 6,375 | 10/18/2016. | 02/15/2028.
00037B  AC 6 [ABB FINANCE USA INC.......ccootririieriieiieicrerieessieeensenesieessessenenis | coveens ...216,378 | ..132.080 .215,090 .8,750 | 01/09/2018. | 05/08/2042.
002819  AC 4 | ABBOTT LABORATORIES........ccvviirirmrrerereiiiniisieieieisssessessssesssssssenes | conven ...123,115 | ..157.130 119,377 .6,150 | 07/06/2015. | 11/30/2037.
002824 BN 9 | ABBOTT LABORATORIES 4.754-15-43..........covrvenrenernnnernnncnsnneirenns | wvvens [ [ v [ LG FE i | v 140420 | 112,336 | 80,000 | e 76,817 | s [ e 78 [ [ [ 04750 | ...5.049 | AO..ci. | viieeen802 | 3,800 | 03/29/2017. | 04/15/2043.
002824 AV 2 | ABBOTT LABORATORIES 6% 4/1/39......c.ccuiveirreriiinrireeieineienissiesinsens | vevens ..155.880 .6,000 | 11/18/2014. | 04/01/2039.
00724F  AC 5 |ADOBE SYSINC SrUnsecured 3.25 2/.........ccocevrvemvenrrnneernernseirnniienenns | ceveens . ..110.100 . .200,085 .6,500 |02/01/2017.02/01/2025.
008117  AG 8 | AETNAINC - DEBENTURE........cccovvnirerineirnineiieneienneessrnsiensnssennnnnens | avnees oo [evemvneioens [ .G FEuviiivis [ 148,900 | ..116.150 |...ocrverrenee 162,610 | .covevrreirnnne 140,000 |...corvrrinnee 140,218 | oo [ eeverrneieeee(T3) [ [ | 0007250 | 107184 | FAL 3,834 | e, 10,150 | 06/17/2003. | 08/15/2023.
008117  AH 6 |AETNAINC - GTD DEB.......ccceviieuiieirriirerieesiieeeeisenesiseissiseeessssnsenes | sevens ..56,938 | ..131.430 65,715 ....50,000 52,117 .3,813 | 12/18/2003. | 08/15/2026.
00817Y  AG 3 [AETNAINC ..ottt | onines ..99,918 | ..152.190 ...162,190 ..100,000 .100,000 .6,750 | 12/07/2007. | 12/15/2037.
001055  AF 9 |AFLAC INC....oveiierieicrericinrineirennseneniensseisnsnsissnssssensssssssnsssssssssnesnes | avvnees oo [evemvneeend [ .G FEuvviivis [ 140,004 | ..146.200 |......coccrvrenee 146,200 | .coovvoirrinnne 100,000 |..oocvrevrninee 138,629 | oo [ (1,328) [ s [ | 206450 | ... 3.671 | FA o | i 2437 | 6,450 | 12/17/2019. | 08/15/2040.
001055 AR 3 | AFLAC INC 4 10/15/2046...........ccovrorirririerinriiiniieiiniserenissiesieesnissnenss | aevens ...110,395 | ..120.360 .110,230 .2,000 | 05/06/2020. | 10/15/2046.
001055  AY 8 | AFLAC INC 4.75 1/15/2049.........ccriuiiriiniiiieinieeseiseiesisesssssesssssienes | seeees ...131,202 | ..139.550 .130,641 .2,375 | 03/04/2020. | 01/15/2049.
001306  AB 5 | AHS HOSPITAL CORP.......cccvuvmrrernriierrrirerieiseneienssnssssssessnssesenanssnnes | avvnees oo [eveeveenee? [ 1D FEiiioii oo 122,992 | 139120 | ..o 139,120 | 100,000 | oo 120,837 | covvveerernerernens [ evervrineennn(814) [ [ | 20.5.024 1 103720 | e | 2512 | 5,024 | 07/14/2016. | 07/01/2045.
00912X  AY 0 [AIR LEASE CORP 3.625 12/1/2027.........ccovvimiinrieririnerersricneiensninerienns | e ..107.950 .97,114 .3,625 | 02/27/2018. | 12/01/2027.
009158 BA 3 | AIR PROD & CHEM 2.8 5/15/2050...........cceermreerreinireireirneieiesiseienineis | aeeees . ..109.910 .217,552 11,517 | 12/08/2020. | 05/15/2050.
022249 AU 0 |ALCOA INC.....cvveereiernrircisninereniserensnsisssnssensssnssssnsssssssssessenssenensnne | avvnees [ oo [evenvneneed [ QA FEuvivins [ 173,525 | ..122.280 |...cccoreeen213,990 | oo 175,000 | oo 174,473 | o | e D2 [ [ | 2008750 | .....6.808 | JJuceices | v 5,447 | e, 11,813 | 12/05/2011. | 01/15/2028.
01166V AA 7 [ALK 2020 TRUST 4.8 8/15/2027.......ccocvveriierireirerrneierinninissiessssienenens | ceveens ....207,250 | ..110.130 .206,712 07/28/2020. { 08/15/2027.
01959L  AB 8 [ALLINA HEALTH 4.43 4/15/2047........coovvvvrnireineecrneineissieissessessissinns | e ...103,129 | ..126.460 .102,925 05/19/2017. | 04/15/2047.
01959L  AA 0 | ALLINA HEALTH SYSTEM......covvvirvrrieirnerreninernrineesnnenensseessssneessnnens | avvvens [ [evervene [ 1D FEwoiiiiii e 200,780 | ..131.520 |.................263,040 |.................200,000 |.....ccccoo..... 200,700 09/16/2015. | 11/15/2045.
020002 AP 6 |ALLSTATE CORP.....ovvvtirireiririeereieississsssssisiese e issssssssssssesssssnsessenens. | consens 92,978 | ..133.440 07/28/2008. | 12/15/2032.
022098  AM 5 [ALTRIA GROUP INC....coooimiairiiinriieieiiseiesineisisseiessssisessesssssssiessssines | soneens . ...101,848 | ..111.760 05/19/2017. [ 08/09/2042.
022098 AU 7 [ALTRIA GROUP INC.......ovvvivermririnrireeininerenineeseieesnssenensssessssesssnnens | eonvne | oo [ evvvveen T | 2B FEvviiis [ 100,692 | ..107.950 09/14/2016. | 09/16/2026.
02209S AV 5 [ALTRIA GROUP INC SR UNSECURED 3.87.......ccouvuvirerneriinnrnreriersninnns | covenes ..105.630 . 04/10/2017. | 09/16/2046.
023771 82 5 [AMAIRLIN 16-3 A 3.25 10/15/2028........c.ccoovrereicrenrneinernenneiserenseinns | e ....90.590 ..81,375 07/11/2017. { 10/15/2028.
023761  AA 7 |AM AIRLN 17-1 AA st lien 3.65 2/1......ccoovvivrirniiinniceenseisesesnieens | e ..100.800 |....ccovvveeere i 167,076 | 165,750 | oo 168,171 02/23/2017. { 02/15/2029.
023135 AP 1 | AMAZON.COM INC.....oouriimiiriiiininiieinseie et esssisesiesssssees | avesens 2137210 | 137,210 100,000 | e, 105,706 11/20/2018. | 12/05/2034.
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023135 BJ 4 |AMAZON.COM INC ....133,375 | ..132.050 .133,316 ...2.339 12/08/2020. | 08/22/2047.
02361D AN 0 [AMEREN ILLINOIS 4.3 7/1/2044 116,680 | ..126.000 .116,209 12/27/2019. | 07/01/2044.
02361D AM 2 |AMEREN ILLINOIS CO ...119,770 | ..132.850 17,735 09/19/2016. | 12/15/2043.
025816 AZ 2 | AMERICAN EXPRESS CO ....159,051 | ..161.650 157,712 06/10/2020. { 03/19/2038.
026609 AC 1 | AMERICAN HOME PRODUCTS 116,342 | ..114.620 .102,376 01/26/2005. { 03/01/2023.
03040W AD 7 [AMERICAN WATER 6.593 10/15/2037. ....138,905 | ..156.230 10/11/2017. [ 10/15/2037.
03073E AP 0 [AMERISOURCEBERGE 3.45 12/15/2027 95,097 | ..113.950 02/20/2018. | 12/15/2027.
030955 AJ 7 |AMERITECH CAP FDG CORP - DEBENTURE ..122.840 10/28/2004. | 10/15/2027.
030955 AN 8 |AMERITECH CAPITAL FUNDING ..123.060 02/06/2008. | 01/15/2028.
031162 BE 9 |AMGENINC ..135.280 08/12/2013. [ 10/01/2041.
032654 AK 1 | ANALOG DEVICES INC. ..139.720 03/15/2016. | 12/15/2045.
035229 CJ 0 [ANHEUSER BUSCH COS INC - NOTES.. ..141.550 06/21/2007.  08/20/2032.
035229 CG 6 |ANHEUSER BUSCH COS INC NOTES ..137.620 08/22/2008. [ 01/15/2031.
03765H AF 8 | APOLLO MNGMT HLD 2.65 6/5/2030.........cccuvrvvrrieriereeriiniinirereisensisnenses | cevenes ....203,083 | ..102.210 08/06/2020. | 06/05/2030.
037833 AL 4 [APPLE INC.....iiiiiiiiciniieseiciesicisnie s essssisnsesisnns | coeens 185,331 | ..126.340 187,263 11/13/2014. | 05/04/2043.
037833  BX 7 |APPLE INC....cooiiiiciceiereeiceeessien st sssssessssisnenns. | avvees ...108,944 | ..142.150 .108,265 03/27/2017. | 02/23/2046.
038222 AG 0 |APPLIED MATERIALS INC....c.ovviviviiiiiiinnieieiereississeseseessssssssssseees | coneens ....115,969 | ..157.520 113,978 06/02/2015. | 06/15/2041.
038222  AK 1 | APPLIED MATERIALS INC.....cootimiieiriicieiisisnieiessseresseisssssesessssssenes | aevees 220,705 | ..139.030 217,576 07/25/2017. { 10/01/2035.
039483 AT 9 | ARCHER DANIELS MIDLAND........cooivimiiimriieneierenieiesieessessesenssssens | sevens ...223,948 | ..144.800 .219,645 05/03/2017. { 10/01/2032.
039483 BL 5 | ARCHER-DANIELS-MIDLAND C.. [T IR ....100,700 | ..109.020 .100,405 08/11/2016. | 08/11/2026.
040555 CM 4 | ARIZONA PUB SERVICE.......cccciuiriirreieiirieisnsieesssiseniseeenssesesssessiees | aevees 114,226 | ..136.320 112,796 03/24/2017. { 09/01/2041.
040555 CK 8 | ARIZONA PUBLIC SERVICE..........cccocomiiiimiinieiinereninsessieesseisenenssssnns | sevens ....289,682 | ..148.760 .275,190 08/15/2016. { 08/01/2036.
042735 AK 6 |ARRO ELECTRONICS INC... R ....111,366 | ..127.100 .103,933 06/15/2005. | 01/15/2027.
046353  AD 0 | ASTRAZENECA PLC NOTE.......cocmimiiriiiinierenseissieessssesenssesensnsens | aevens 124,359 | ..153.030 119,798 03/11/2014. [ 09/15/2037.
00206R  BA 9 [AT & T INC GLOBAL NOTE........ccomiuiriiiriiirenieiniiseenienesisessiessenies | ovien ...102,375 | ..132.970 .101,981 10/07/2013. | 08/15/2041.
001957 AW 9 | AT&T CORP......ovviiiiiiiiciei et siens | ariaens ...214,993 | ..128.610 .213,801 03/27/2008. | 03/15/2029.
04650N  AB 0 [ATET INC ..ottt nsenenssnsens | oeien 295,398 | ..131.130 296,201 10/29/2013. | 09/01/2040.
00206R  DH 2 [AT&TINC 5.15 ...t sesenissesisessniees | veie ....203,991 | ..126.990 .203,585 03/22/2016. | 03/15/2042.
04685A 2P 5 [ ATHENE GLOBAL FU 2.45 8/20/2027.........ccovvovirieennieniireisieneeeesenesiseens | e ....205,092 | ..103.690 .205,019 11/24/2020. | 08/20/2027.
049560  AK 1 | ATMOS ENERGY CORP........ccovvuirrriiinriierieiseeiessssiesisissessesenssssessnsens | aevens 236,915 | ..144.130 232,934 06/28/2017. | 06/15/2041.
049560 AL 9 |ATMOS ENERGY CORP........ccovvuirrriiiniiiiriiineiesitissisisiiseiessssiesinnens | avvens ...107,264 | ..125.090 .106,482 09/19/2016. { 01/15/2043.
053015 AE 3 [AUTOMATIC DATA PROCESSNG... JRO I ...106,921 | ..112.240 .103,595 05/18/2016. [ 09/15/2025.
053332 AR 3 |AUTOZONE INC 3.25 4/15/2025..........ccvererreinireirirnererineensnneerennnnienss | wevens [ [ evneeeine [ 2B FEviiviis | v 96,989 | ..109.570 98,098 02/22/2018. | 04/15/2025.
05348E BB 4 [ AVALONBAY COMMUN 4.15 7/1/2047.......ocovrvrrvrerererirnisnsreereensnnenns | covenes ....103,199 | ..125.310 102,983 06/26/2017. | 07/01/2047.
05348E AZ 2 [AVALONBAY COMMUN SR UNSECURED 3.9......cccemmrvniemeineirnercinrnneens | e . ....186,230 | ..122.160 .187,188 03/09/2017. | 10/15/2046.
05379B  AQ 0 [AVISTA CORP 4.356/1/2048..........cccovvmririenirernrincrnrrcersnneniensenenneenne | wovvne | oo [ cevvenreens 1.GFE i | e, 204,596 | ..127.030 204,381 06/04/2018. [ 06/01/2048.
057224  AK 3 | BAKER HUGHES........c.oiiiiieieirnineeneeesssssesssessenensissssnsenses | coniens ....133,691 | ..131.670 .120,665 04/09/2014. | 01/15/2029.
05723K  AF 7 [BAKER HUGHES 4.08 12/15/2047.........ovoriemiverineinsineireernsinsensinsissieens | e ...106,217 | ..112.990 .106,097 01/28/2020. | 12/15/2047.
057224  AZ 0 | BAKER HUGHES INC.......ccoeouviiimiiiiniiiiirieiesiieeesssisenesissiesieessnins | arvens 107,406 | ..132.190 106,441 08/05/2015. | 09/15/2040.
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06051G EE 5 |BANK AMER CORP FIXED .|1.GFE. ..100.000 .100,007 ...(644) ] .... .....5.206 04/25/2012. { 01/05/2021.
06406R  AB 3 | BANK OF NY MELLO Sr Unsecured 3.44. 1.F FE.. . .114.190 .200,918 (134) 02/09/2017. { 02/07/2028.
06684N AL 3 |BAP HLTH OBL GP 4.1 12/1/2049..........ccoerirriinriiiirerininiersissessissennes | e |1 FFE....|. ..102.460 .294,122 12/05/2019. | 12/01/2049.
06684Q AB 8 |BAPTIST HEALTH 3.54 8/15/2050.... ..111.560 .107,797 11/17/2020. | 08/15/2050.
066836 AB 3 | BAPTIST HEALTH 4.342 11/15/2041 .119.710 .304,655 06/01/2017. { 11/15/2041.
070101 AH 3 | BASIN ELEC POWER 4.75 4/26/2047.... ..119.480 .344,231 02/19/2020. | 04/26/2047.
071813 BQ 1 [BAXTER INTL 2.6 8/15/2026. . ..109.170 12/04/2018. | 08/15/2026.
071813  BP 3 |BAXTERINTL 3.5 8/15/2046. ..93,238 | ..114.000 07/23/2019. | 08/15/2046.
07274N  BC 6 |BAYER USFIN II 5.875 4/15/2038 ....125,809 | ..129.040 02/04/2020. | 04/15/2038.
07284R  AA 0 |BAYLOR COLLEGE OF MEDICINE ...109,802 | ..141.340 09/10/2014. | 11/15/2046.
072863 AF 0 |BAYLOR SCOTT & W SECURED 3.967 11/. 194,890 | ..122.030 04/10/2017.  11/15/2046.
072863 AC 7 [BAYLOR SCOTT & WHITE HOL ..123.900 05/08/2015. | 11/15/2045.
075887 AN 9 |BECTON DICKINSON ..127.600 03/11/2014. { 08/01/2027.
07786D AA 4 | BELL ATLANTIC PENNSYLVANIA. ....122,900 | ..122.090 01/14/2006. | 12/01/2028.
079860 AE 2 |BELLSOUTH CORPORATION......coiumiiuiiriieiiniiciniieiseeie e 101,787 | ..133.640 101,097 03/20/2008. | 06/15/2034.
079867 AW 7 |BELLSOUTH TELECOMMUNICATIONS.. 96,980 | ..124.430 ..98,665 07/26/2006. | 06/01/2028.
08658E AA 5 [BESTFOODS 6.625 4/15/2028 ....130,010 | ..134.440 121,436 07/07/2017. | 04/15/2028.
09062X  AD 5 [BIOGEN INC.....coovuiirieiiirieiieieeeieiesieisnsse e ssissssssesssnisnsenens | aoneens 346,190 | ..135.790 344,905 01/15/2020. { 09/15/2045.
092114  AB 3 | BLACK HILLS POWER INC......ccoivriiiririieniieeesieresieesssiseeenssensesssens | aevens ....254,636 | ..144.750 .248,249 11/09/2016. | 11/01/2039.
09256B  AG 2 |BLACKSTONE HLDGS 5 6/15/2044...........cocovvemrriirinnrinrinernssinsiinssinnes | ceveens ....139,650 | ..136.650 139,526 11/24/2020. | 06/15/2044.
09256B AH 0 [BLACKSTONE HOLDINGS FINA.........cooiiiirniiernrieenieeesninereesssesnseens | coneens 211,478 | ..127.140 210,692 09/12/2017. | 07/15/2045.
093662 AE 4 | BLOCK FINANCIAL LLC.....covviieriiiririererisesiireeeeisesesseesssiseeesssnssenes | sevens ....516,333 | ..106.280 .502,687 03/07/2013.  11/01/2022.
05565E  AY 1 [BMW US CAP LLC 3.75 4/12/2028 [T [ ....293,575 | ..114.910 .294,931 11/07/2018. | 04/12/2028.
097023  AM 7 | BOEING CO....ovvmiuriiieiiciceneieiesisis it isssssssssssssensssssssssens | avinees 273,915 | ..122.690 238,719 06/21/2016. { 06/15/2025.
097023 AN 5 | BOEING CO 6.875 10/15/2043..........ccovvurirreriiiniiiiinireienisessieissisnienss | avvens ....149,847 | ..140.240 .145,705 06/26/2017. { 10/15/2043.
100743  AK 9 [BOSTON GAS CO 3.15 8/1/2027........ovverriirirriniesiseiesiieseisesieneienns | v ....100,332 | ..111.020 .100,234 12/06/2017. | 08/01/2027.
100743  AJ 2 [BOSTON GAS CO 4.487 2/15/2042..........ocoovrmreirriireerieinerneissessireesnines | cveis 120,000 | ..126.820 119,556 04/22/2020. { 02/15/2042.
10373Q BG4 [BP CAP MKTS AMER 3 2/24/2050............coccvvvevniieiniiiinnrersniecinninnens | v ...100,973 | ..102.670 .100,967 09/16/2020. | 02/24/2050.
110122 AX 6 |BRISTOL-MYER SQB 4.5 3/1/2044...........coovvreiniencrnrreineireessissiseissiens | evi .. . ...107,165 | ..139.980 .106,720 06/04/2018. | 03/01/2044.
110122 AP 3 | BRISTOL-MYERS SQUIBB CO........cocovrrirnriierieireneernerersssesnsssseesnienns | eveeee | oo | cvvrinninns LFFEeii |, 249,580 | ..142.510 244,261 03/13/2018. | 11/15/2036.
114259 AP 9 [BROOKLYN UNION 4.504 3/10/2048...........ccoomrimrmirmrinirernrisneercrernniens [ eviens ....120,800 | ..129.660 .120,295 01/15/2020. { 03/10/2046.
115637 AL 4 [BROWN-FORMAN CORP. coe [ ....288,914 | ..118.220 .289,928 06/26/2017. { 01/15/2043.
12189T  AZ 7 |BURLINGTON NORTH = 6.150% 5/01/....ccvuiverriieririrerinierierieeneireens | e 137,092 | ..152.530 135,866 04/02/2020. { 05/01/2037.
12189T  AA 2 | BURLINGTON NORTHERN SANTA FE CORP......cccccovvvrrererrivinieirsinnnnns | v ....104,372 | ..129.150 .101,502 06/16/2008. | 12/15/2025.
12189T  AD 6 | BURLINGTON/SANTA 7.29 6/1/2036........cocvvmeemeereereicierieisiiseieessenenes | aeeees ....149,526 | ..157.200 .147,893 04/22/2020. { 06/01/2036.
130789  AF 7 [ CALIFORNIA WATER SERVICE..........cccoovimiiniimiiieieireienineissnsisessirenns | covees 245,822 | ..140.410 239,510 08/24/2016. | 12/01/2040.
133434  AC 4 | CAMERON LNG 3.402 1/15/2038.........cccvreieririrnnrenenerisisnisisisessensissenss | vevenes ....304,888 | ..109.030 .304,679 01/15/2020. | 01/15/2038.
136385 AL 5 [ CANDADIAN NATL RESOURCES.......c.ceoniimiieireiererieisseneeessserensssens | eee . ....128,455 | ..131.530 127,272 11/26/2019. | 03/15/2038.
14020A CY 8 | CAPITAL IMPACT 2.7 9/15/2035........c.covrivnirerniieinniinnnrenisnisineerennns | evivens [ [ ereriveninns LFFE i |, 200,000 | ....96.920 200,000 09/16/2020. { 09/15/2035.
14149Y AW 8 | CARDINAL HEALTH INC.....ovivriiiirieiririneineneenerensssssssseneessssnsenens | eonnns | o [ evveinns 1[2BFE .o [ 133,775 | ..118.200 133,144 05/07/2013. | 03/15/2043.
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141781 BC 7 | CARGILL INC 4.1 11/1/2042 | 1.FFE..... | ....203,420 | ..116.560 .203,183 ...4.100 | ....3.990 04/11/2018.  11/01/2042.
141781 AU 8 | CARGILL INC 6.125 9/15/2036.. 1.F FE.. 125,334 | ..135.670 .123,651 05/21/2019. { 09/15/2036.
149123 BJ 9 |CATERPILLAR INC 1.G FE. ....102,125 | ..146.250 10/14/2008. | 05/01/2031.
149123 BN 0 [CATERPILLAR INC 1.GFE ....246,096 | ..149.850 03/27/2017. | 08/15/2036.
14916R  AD 6 | CATHOLIC HEALTH INIT.. 2AFE. ..98,823 [ ..117.170 03/15/2016. | 11/01/2042.
15189X AD 0 | CENTERPOINT HOUS Secured 6.95 3/15... 1.FFE. ...410,762 | ..149.340 08/16/2017. | 03/15/2033.
158525 AS 4 [ CHAMPION INTERNATIONAL CORPORATION.. 85,830 | ..118.910 08/08/2008. | 02/15/2026.
166764 BL 3 [CHEVRON CORP.. 101,309 | ..110.950 06/02/2016. | 05/16/2026.
166764 CA 6 [ CHEVRON CORP 3.078 5/11/205 ....109,258 | ..111.630 11/17/2020. { 05/11/2050.
166754 AP 6 [ CHEVRON PHILLIPS 3.4 12/1/2026.........c.coconvuriieenienernsieissineisninerienes | veis ....205,106 | ..112.410 12/13/2017. | 12/01/2026.
16876A AA 2 | CHILDREN'S HOSPITAL MEDI. ..98,154 | ..125.950 06/02/2015. { 05/15/2044.
17108 AA 1 |CHRISTUS HEALTH 4.341 7/1/2028. ....210,434 | ..118.570 03/27/2019. [ 07/01/2028.
171232 AS 0 [CHUBB CORP 6.5% 5/15/38.......cccceerrieiririreeninierneiseissiseessisesesisenens. | veee ....1567,072 | ..159.680 . 09/23/2020. | 05/15/2038.
171232 AE 1 | CHUBB CORPORATION......cvvierierierriiiniriereiseisisssesssisissssssnsensenesssssnss | cevenes ....105,532 | ..145.910 .6,800 | 05/07/2008. | 11/15/2031.
172062  AE 1 [ CINCINNATI FINANCIAL CORP.......occviiiimiieineineiesieiseieisssssiessesinens | eeia 192,890 | ..139.290 | ..o 278,580 |..ooivirirrrnni200,000 | .ooiioivncnee 195,564 | ..ovoveevencieinens [ 195 s [ | 20006125 ] ..6.369 |MN..... | ...........2,042 | ... 12,250 | 05/05/2008. | 11/01/2034.
17275R  AD 4 [CISCO SYSTEMS INC......oceviriiiricirinierenineierieeseisesessssiesssssssessenenes | coneens ....246,370 | ..154.210 .241,349 06/27/2018. | 02/15/2039.
17275R  AF 9 [CISCO SYSTEMS INC... JROR [ ....116,545 | ..149.670 113,836 04/16/2014. | 01/15/2040.
172967 AL 5 [CITIGROUP INC.....cooiiiiiiiriiiierieisiinsieesssiessseesssisssesissssssessssssssenins | eein 122,975 | ..128.580 | ..o 128,580 |..ooiviirrnn 100,000 | oo 108,328 05/03/2011. { 05/15/2025.
172967 MM 0 [CITIGROUP INC 3/26/2041.......co.coeveiireeririererisiniieesseisesesiseeesisesssnines | veee ...136,715 | ..140.810 .135,934 06/09/2020. { 03/26/2041.
17858P  AA 9 [ CITY OF HOPE.......ooiiiiiiirieicrcitisesseieessssssssisissensenenssssisnsens | i .143.350 |... .226,656 03/22/2016. | 11/15/2043.
189054 AV 1 [CLOROX CO 3.1 10/1/2027.....ccovvuereririerieernnisiesieessseeeesissssssssesssiees | vvens 2470 | 112,470 03/23/2018. | 10/01/2027.
12572Q  AF 2 [CME GROUP INC.....coocviiiiireiiieritisieieeissiessssiesissesessssensssiensenes. | coneens ..149.300 ...298,600 12/08/2020. | 09/15/2043.
126117  AE 0 | CNA FINANCIAL CORP. [T [ ....315,515 | ..118.580 |... ...355,740 .302,821 11/01/2004. | 11/15/2023.
191216 BW 9 [COCA-COLA COITHE. ...ttt sesssssssiessenines | eeees 101,323 | ..109.580 |...ocrvrrrenee 109,580 |...ccerrrrrrnrn 100,000 [ .ooovrvrnvnee 100,753 06/06/2016. | 06/01/2026.
191219 BC 7 [COCA-COLA REFRESH USA.......c.cooiiiiiiniiirniisinnieeenieseniseresieens | v ....276,648 | ..144.710 .265,944 03/19/2018. { 01/15/2038.
19416Q EJ 5 | COLGATE-PALM CO 4 8/15/2045...........ocvorreiririieriineieeinseseniseienies | cereens ....105,082 | ..134.140 104,702 07/19/2017. | 08/15/2045.
195869 AQ 5 [ COLONIAL PIPELIN 4.25 4/15/2048............ccoconmeereenninerinnnrerneensenereenns | evveee | oo | evvvevnons [ G FEeviiin | i 97,548 | ..118.140 03/05/2019.  04/15/2048.
195869 AL 6 [ COLONIAL PIPELIN 6.375 8/1/2037..........oocovvvrmririeririierininnirerieessiseeenns | vvies ....263,228 | ..134.010 10/04/2017. | 08/01/2037.
199575 AT 8 [ COLUMBUS SOUTHERN PWR CO.......ccooovrviriirririinninseieeineeisseinniins | e ....394,124 | ..140.850 12/12/2017. { 03/01/2033.
00209T AB 1 [COMCAST CABLE COMM HLDGS.........covverererrneenineerinnenenneinsnneenennne | eoveens | oo [vrvenne | LG FEuviviis | e 79,910 | ..117.030 11/19/2002. | 11/15/2022.
20030N  AK 7 [COMCAST CORP.....ccoevrriciiririiiiesienieriesisesesiessesiesssisssssiessenisenienes. | ovies ....255,850 | ..154.580 251,734 04/23/2019.  11/15/2035.
200340 AT 4 [COMERICA INC 4 2/1/2029........ccovvomreriemirerineisiineieesssisesssinsssseisesssienes | woneens ...102,779 | ..119.130 .102,570 04/02/2020. { 02/01/2029.
202795 HT 0 [ COMMONWEALTH EDISON CO......cocuriviireriieriineirenineiesinsesesssseesssieens | coveens 260,869 | ..153.390 |.................306,780 |.................200,000 |.....ccoverec. 253,338 02/20/2018. { 01/15/2038.
20369E  AA 0 [COMMUNITY HOSPITALS OF l.ocvoereiiiririinrerererssississssseneesisssssssnens | ovenes ....216,662 | ..112.080 .208,696 06/08/2016. | 05/01/2025.
205887 AF 9 [ CONAGRA INC SR NTS BOOK ENTRY IO I ...102,788 | ..128.200 .101,088 08/15/2008. | 10/01/2026.
207597 DV 4 [CONNECTICUT LT & PWR COMTG 6.35......ccomrvrrnriiernrireereeiererieens | e 133,012 | ..148.220 |.................148,220 |................ 100,000 |....ccccorsirues 126,303 11/13/2014. | 06/01/2036.
208251  AE 8 [CONOCO INC....covvriiriiiiriieiieisinsinseseseississssssssseessissssssessenssssssssenssnsns | ovenes ....132,615 | ..140.140 .120,309 . 03/11/2014. | 04/15/2029.
718507 BK 1 | CONOCOPHILLIPS OO ...121,323 | ..136.420 117,823 .7,000 | 12/18/2018. | 03/30/2029.
209111 EL 3 [CONS EDISON CO OF NY....ccoviiiiirririinnierinicrinnisesssieseniessenssesssienns | soeens 192,256 | ..138.940 |.................277,880 |......c.0ee.....200,000 |.oocvoiiininee 195,143 | oo [ 190 [ | e | 25,850 | .....6.097 |MS......] ............3,445 | ......... 11,700 | 03/27/2008. | 03/15/2036.
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209111 EJ 8 | CONSOLIDATED EDI 5.25 7/1/2035 ...114,046 | ..131.560 (594) | .... ...5.250 | ....4.141 05/15/2017. { 07/01/2035.
210518 CY 0 [CONSUMERS ENERGY 4.1 11/15/204 ..99,588 | ..124.270 06/27/2018. | 11/15/2045.
210518 DD 5 [CONSUMERS ENERGY 4.35 4/15/2049... ....133,114 | ..135.950 10/27/2020. | 04/15/2049.
210518 CU 8 [CONSUMERS ENERGY CO ..125.840 05/22/2018. | 05/15/2043.
219023 AC 2 |CORN PRODUCTS INT'L INC .143.720 02/14/2020. | 04/15/2037.
219350 AH 8 [CORNING INC DEBENTURE.... 99,660 | ..135.740 03/01/2010. | 03/01/2029.
12626P AL 7 |CRH AMERICA INC ....229,657 | ..100.140 04/17/2012. { 01/15/2021.
126408 HJ 5 |CSX CORP 3.8 3/1/2028 ..99,992 | ..116.580 02/22/2018. { 03/01/2028.
231021 AJ 5 [CUMMINS ENGINE SR UNSECURED 7.125... ....130,358 | ..134.090 03/20/2017. | 03/01/2028.
231021 AD 8 [CUMMINS INC... ...127,195 | ..126.730 05/21/2014. [ 02/15/2027.
231021 AQ 9 [CUMMINS INC 106,620 | ..140.000 11/04/2015. | 10/01/2043.
126650 BJ 8 [CVS CAREMARK CORP... ....100,398 | ..128.540 . 12/18/2007. | 06/01/2027.
12665U AA 2 [CVS PASS-THRU TR 4.704 1/10/2036. 86,883 | ..113.450 ....78,793 . 02/04/2020. { 01/10/2036.
233851 DF 8 | DAIMLER FINANCE 3.75 2/22/2028 e [ ....301,760 | ..114.740 |... ...344,220 |... ..300,000 |.... .301,330 03/23/2018. | 02/22/2028.
235851 AR 3 [ DANAHER CORP.......cooiiimiiiiiiieiinsieiiesiesss s siesiessssiensss s sesssssnenns | coneens 213,724 | .132.270 | ..cooovvrrnnend 264,540 |..covivrinn 200,000 |..coooverienee 212,879 | oo 03/13/2018. [ 09/15/2045.
237194  AE 5 | DARDEN RESTAURANTS NOTES.........cccomurmirmriniirinneieerseiernsesssnseenns | woveens ....587,161 | ..120.280 .590,132 09/03/2013. { 08/15/2035.
244199 BA 2 |DEERE & CO SR UNSECURED 7.125 3/3/.. R ...136,111 | ..147.320 128,107 03/20/2017. | 03/03/2031.
244199 AZ 8 [DEERE & CO...oovuiiiciicieiiieesieissieisiessssiesssisnsssssssssisssssisnsenes. | soneens 141,130 | ..153.020 |......cccoe.....153,020 |...ocvviirnn 100,000 | voivoiincnee 133,154 | oo 02/21/2018. | 05/15/2030.
244199 AW 5 [DEERE & COMPANY......coiviiiiririieriienieesseisenesssssesissesssssssessssssssnnens | soneens ...129,760 | ..135.800 .118,394 10/06/2014. | 10/01/2028.
24702R  AM 3 | DELL INC .ottt | oevnes ....107,042 | ..112.590 105,546 11/08/2012. | 09/10/2040.
250847 DZ 0 [DETROIT EDISON 5.45 2/15/2035.........cccvvumierirmnererineesineieesssisernsinsnnns | coveens 241,402 | ..138.250 |.........c.......276,500 |.....c00e0rer..200,000 | .ooovoneneee 235,313 | oo 07/25/2017. { 02/15/2035.
25243Y  AH 2 [DIAGEO CAPITAL PLC......ovriuririirerineiniieeeeissiesssisisnsesessssessssisssnnes. | coveens ...132,100 | ..145.180 .127,959 09/13/2017. { 09/30/2036.
386088 AH 1 | DIAGEO INVESTMENTS CORP......ccvviiriiririiinienerererssisssseseseeneinnns | i ....300,044 | ..164.340 .282,854 10/18/2016. | 04/15/2035.
25389 AR 7 | DIGITAL REALTY 3.7 8/15/2027......ccocuverireenrieenernererineessineessnsnenensneenns | svvvens [ o [ evneverinne [ 2B FEuviviis | v 98,103 [ ..114.940 |...ccovverere. 114,940 | 100,000 [ oo 98,602 ..o 02/26/2018. | 08/15/2027.
254010  AD 3 [DIGNITY HEALTH. ....ooviviiiiiniiniiineienieiesisiseissessssiesiesessssssenseniens | soeens ....107,930 | ..108.900 .103,910 08/04/2016. | 11/01/2024.
254010  AB 7 [DIGNITY HEALTH DEB.......ccoiiriiiiniiiineieineisiseeieseiesesiessesiessssines | coveens ...104,253 | ..112.200 .103,806 05/19/2016. | 11/01/2042.
257375  AF 2 [DOMINION GAS HLDGS LLC......cooriieirrerrererieiniseieerseisssseessssssenns | coveens 201,525 | ..128.440 |.................256,880 |.................200,000 |.....ccovrmec. 201,366 | .o 10/21/2015. | 11/01/2043.
257559 AJ 3 [DOMTAR CORP ST UNSECURED........cccouuvriirricrnniiiniireeininerieninnins | e ...212,891 | ..119.970 .210,971 01/02/2013. { 09/01/2042.
260003 AG 3 [DOVER CORP......coviiiiiiieiecireieeiiseiesissies s | ereens ....268,395 | ..140.810 .258,547 10/26/2017. | 03/15/2038.
260003  AK 4 [DOVER CORP.......ccootririiiiiriirieiseississisisseiesssssessesssssssiessssssessesssnsens | coneens 113,165 | ..127.170 | .o 127,170 | 100,000 | e 111,458 | oo 07/06/2015. { 03/01/2041.
260543 BE 2 [DOW CHEMICAL CO....ceouririiriiiirriiieriiiniiseiesissiesissiniissiessssiesenens. | coeens ..112,276 | ..112.310 .102,170 02/04/2008. { 03/01/2023.
26138E AY 5 [DR PEPPER SNAPPL 4.42 12/15/2048............coorvvemrrnrireinieneireesernseneens | e ...115,931 | ..127.340 .115,596 02/11/2020. | 12/15/2046.
26138E  AJ 8 [DR PEPPER SNAPPLE GROUP.........cccoouivirereicrinniiesireessinereninsins | cereens 150,602 | ..160.200 |.................160,200 |................. 100,000 |....ccvvrrreee 148,790 | evvevevirereriene 02/04/2020. { 05/01/2038.
26442C  AA 2 | DUKE ENERGY CAROLINAS.......c.ocviviimiririiirininnierererssissssssesesesssns | cevenes ....248,387 | ..148.080 .240,799 03/28/2016. | 06/01/2037.
277432  AB 6 [EASTMAN CHEMICAL CO - DEBENTURE.........cccoooniiniiiiiineieerneierineens | e ...112,960 | ..117.220 .102,557 11/30/2004. | 01/15/2024.
278058 DB 5 [EATON CORP 5.8 3/15/2037.......ccvvuirririirnrieerieineresieissieesssesenenssinnns | woveens 132,966 | ..139.950 | ... 139,950 |..oiiiirrnenn 100,000 | eoivinininee 131,619 v 01/29/2020. { 03/15/2037.
278642  AE 3 [EBAY INC.....ooiiiiiciiiniere et ssenssssssssansennes | onines ..102.930 . 03/25/2014. | 07/15/2022.
278865 BD 1 [ECOLAB INC 3.25% 12/01/2017 IO I ..113.480 ..97,455 04/19/2018. | 12/01/2027.
532457 BT 4 |ELILILLY & CO 3.95 3/15/2049.......c.cemiuiririreriiinrineinineienissiesinseninns | avvens 2131190 | 393,570 | 300,000 | e 383,651 [ .o 10/07/2020. | 03/15/2049.
268648 AN 2 [EMC CORP....ovuuitiicieiceetieis e iessniens | aineens ..104.800 |................104,800 |................ 100,000 |...ovvvrncrne 100,133 | oo 04/08/2014. | 06/01/2023.
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291011 AQ 7 [EMERSON ELECTRIC CO.... oo A | 1FFE.... ] ....247,342 | ..139.200 .236,070 | .. . - N . 4.041 s 03/20/2017. { 08/15/2032.
291011 BB 9 [EMERSON ELECTRIC CO. 1.F FE.. . 124,289 | ..143.100 .120,884 11/20/2015. | 04/15/2039.
29364W AT 5 |ENTERGY LOUISIANA LLC.. .- A (1LFFE... ). ....102,748 | ..106.620 101,456 04/21/2017. | 07/15/2044.
29379V AM 5 [ENTERPRISE PRODUCTS OPER.......c.cooriiriimrinrieinneicirnsineeensseresssens | coveens | A |2AFE . ....152,080 | ..152.620 .150,261 02/14/2020.  04/15/2038.
26875P AQ 4 |EOG RESOURCESINC.... 1.G FE. 124,102 | ..124.510 122,841 12/20/2019. | 01/15/2036.
293562 AD 6 |EOG RESOURCESINC.... ... |1.GFE. ....126,254 | ..131.600 115,574 05/21/2014. | 04/01/2028.
26884A BB 8 [ERP OPERATING LP 4.5 7/1/2044.........ccoovveiinirieiieeeiscisecennniseeenis | e .1 1.GFE ...216,922 | ..132.180 .215,637 08/07/2017. { 07/01/2044.
29736R  AG 5 |ESTEE LAUDER COINC.. 1| 1.EFE. . 104,384 | ..132.840 .104,013 12/07/2016. | 06/15/2045.
29736R  AC 4 |ESTEE LAUDER COS INC.... A 1EFE.. . ...243,762 | ..147.270 .236,811 04/10/2017. | 05/15/2037.
30231G AT 9 |EXXON MOBIL CORPORATION .1]1.CFE ....208,276 | ..110.800 .204,533 06/02/2016. { 03/01/2026.
313747 AX 5 |FEDERAL REALTY | Sr Unsecured 3.6 .1 [1.GFE. 174,318 | ..104.870 176,151 01/25/2017. { 08/01/2046.
313747 AV 9 | FEDERAL REALTY INVESTMENT .1[1.GFE. ....106,242 | ..117.840 .105,793 10/04/2017. | 12/01/2044.
31410H AQ 4 |FEDERATED DEPT STORES INC DE DEB..........ccceuvevierneieerinnsererseens [ veiene A ...112,500 | ....89.840 .105,144 02/22/2005. | 04/01/2029.
316773 CH 1 |FIFTH THIRD BANCORP SUBORDINATED.........ccccsurvuiireireiriininnseersineinns | covnens . ....224,378 | ..169.310 |... ...355,551 |... » .220,097 04/09/2008. | 03/01/2038.
338915 AM 3 | FLEET BOSTON FINANCIAL CORP......ovteiiriiieiieieieeieisrieeisssiesienns | aveens . 104,986 | ..132.790 |...cocrirrrinnee 132,790 | e 100,000 |...ccvvrrnenee 102,579 03/29/2011. | 07/15/2028.
341081  FE 2 |FLORIDA POWER & LIGHT........coiiiiiiiiciiereeieieieeseisenesiseessieessnies | avvees ....232,531 | ..138.040 .229,215 04/10/2017. { 06/01/2041.
341081 EU 7 | FLORIDA PWR & LT 5.4 9/1/2035. [T [ . ....122,661 | ..143.050 119,588 10/12/2017. 09/01/2035.
341099 CB 3 |FLORIDA PWR CORP......cootvuiimimiieienisriesieisssieiesssesesseesssssesssssnsenes | anvees . 117,477 | ..135.340 |.................135,340 |...oevviirrnn 100,000 | .oovoiivninee 112,803 02/24/2014. { 03/01/2033.
30251B  AB 4 [FMRLLC ..ot ssssssssiennas | coeens ....269,498 | ..152.310 .262,699 09/25/2017. { 11/15/2039.
345370 BJ 8 |FORD MOTOR CO - DEBENTURE TR IV . ....226,500 | ..106.420 .202,104 02/14/2005. | 01/15/2022.
345370 CA 6 |FORD MOTOR CO - GLOBAL LANDMARK SE.........ccnirerreenirneerierneienns | vevens I [ BBFE . [ 101,750 | ..128.250 | ... 128,250 |..oooviiirnnnn 100,000 | voivoiiininee 100,857 12/16/2004. | 07/16/2031.
355611  AA 2 | FRED HUTCH 3.949 1/1/2050.........ccovrreriririeriireereeiseresineessiseesssssennees | aevens ....329,403 | ..114.840 .329,068 07/07/2020. { 01/01/2050.
358885 AA 9 |FROEDTERT & COMMUNITY HEALTH e [ . ....204,377 | ..122.420 .203,914 08/18/2015. | 04/01/2045.
361500  AE 0 [GBG 4.1 9/1/2050........ccueemrireireieriesieisesieessssesessssessseesssssessesssessssssens | evee . 223,600 | ..111.900 |................223,800 |......cc0e.... 200,000 |.ovovoneneee 223,569 12/14/2020. | 09/01/2050.
36158F AD 2 [ GE GLOBAL INSURANGCE..........cccoeiimiirimiierinriciinnisesnsiensnierenisessnienns | coeens 99,500 | ..149.150 ..99,725 01/26/2009. | 06/15/2030.
368710 AC 3 | GENENTECH INC 5.25 7/15/2035. OV . ....244,508 | ..136.370 .238,798 01/24/2018. | 07/15/2035.
369550 AZ 1 | GENERAL DYNAMICS 2.625 11/15/2027........coovvrveerererreerscrernninerisenenns | vevens . 191,321 | ..109.060 |........cc.e....218,120 |..ooevvrirrnni 200,000 | oovvinrninee 193,584 03/23/2018. | 11/15/2027.
369550 BH 0 | GENERAL DYNAMICS 4.25 4/1/2040...........covvovirnririninirinsirierinsieninnes | cvvens ....128,750 | ..130.170 .128,349 08/26/2020. | 04/01/2040.
369622 SM 8 | GENERAL ELEC CAP CORP. e [ B [ ....103,767 | ..100.470 .100,049 10/18/2011. | 02/11/2021.
36966R 6E 1 [ GENERAL ELECTRIC CAPITAL CORP.......cevvivirmrieenrirereniseresicessninens | veie . BFE i | e 27,944 | .105.370 | v 26,343 | coiiieneni25,000 [ oo 25,681 03/08/2012. | 04/15/2023.
36966T DU 3 [ GENERAL ELECTRIC CAPITAL CORP MTN....covvuiimiiirnirernricinnirinns | e ....120,005 | ..109.970 .120,000 11/25/2011. | 11/15/2024.
372546 AU 5 | GEORGE WASHINGTON UNIVER........cconiimiiriimeienineinsiineieessseensnies | sevens - ..211,115 | ..136.930 .210,041 08/21/2015. { 09/15/2045.
373298  BP 2 | GEORGIA PAC CORP......c.cevriririieeinitiesieesssieeesisesesssesssesesensssnsenes | avveens . 126,540 | ..135.870 |........c.e..... 135,870 |.ooiirirrnern 100,000 | oo 120,672 06/04/2018. [ 06/01/2028.
373298 BU 1 | GEORGIA PAC CORP NOTE R P . ....157,887 | ..161.640 146,528 10/12/2017. | 05/15/2031.
373334  UN 2 |GEORGIA POWER CO v [ - ....247,986 | ..137.110 .241,954 03/20/2017. { 02/01/2039.
373334 KE 0 | GEORGIA POWER CO......corvumiiiriiiiiirieesssiesesississsieessnisesesssssesineens | aevens 106,895 | ..111.860 |......c.coeeee. 111,860 |..oviirnenn 100,000 | oo 103,858 08/03/2016. | 04/01/2026.
373298 BN 7 | GEORGIA-PACIFIC 7.375 12/1/2025..........covriririnieiirininniesieneresissinnnens | cviens ...127,745 | ..130.360 17,220 07/07/2017. | 12/01/2025.
375558  AX 1 | GILEAD SCIENCES INC v | e - ....206,907 | ..131.970 .206,245 03/20/2017. | 04/01/2044.
375558  AZ 6 | GILEAD SCIENCES INC.......cccoevmiiiiniiiiininiienieieinsiesssiesssienenisiens | aevens . 100,832 | ..110.470 |.................110,470 |................100,000 |......cccsuuue. 100,354 11/13/2014. | 02/01/2025.
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377372 AE 7 | GLAXOSMITHKLINE CAP INC.. ..157.890 .375,697 .....4.301 03/27/2017. | 05/15/2038.
38143Y AC 7 [GOLDMAN SACHS.... ..146.270 .204,736 06/13/2013. { 05/01/2036.
38141E T8 2 | GOLDMAN SACHS GROUP.. .119.510 .100,000 09/16/2011. { 09/15/2026.
38141G  CU 6 | GOLDMAN SACHS GROUP INC.. ..144.040 .100,382 08/24/2004.  02/15/2033.
38141G  ES 9 | GOLDMAN SACHS GROUP INC.. ..126.060 .100,298 01/17/2007. { 01/15/2027.
38141E W8 8 | GOLDMAN SACHS GRP INC NOTES.. ..112.260 .100,000 06/17/2011. | 06/15/2024.
39138Q AC 9 | GREAT-WEST LIFEC 4.581 5/17/2048. ..136.460 122,444 04/29/2020.  05/17/2048.
362320 BA 0 |GTECORP..... .131.570 .105,620 02/17/2005. | 04/15/2028.
40621P  AA 7 |HALLIBURTON COMPANY-MEDIUM TERM NO. .125.010 .128,089 09/02/2011. | 02/01/2027.
412822 AE 8 [HARLEY-DAVIDSON INC .115.410 .308,038 06/01/2017. [ 07/28/2045.
41652P AB 5 [HARTFORD HEALTHCARE COR ..125.750 .349,355 05/19/2017. [ 04/01/2044.
419838 AA 5 [HAWAIIAN AIRLINE 3.9 1/15/2026... ....89.050 .260,277 03/26/2019. { 01/15/2026.
422188 AH 1 [HEALTH CARE SVCS 3.2 6/1/2050 ..108.170 .212,986 . 08/25/2020. { 06/01/2050.
427866 BB 3 [HERSHEY COMPANY 3.125 11/15/2049.........ccovriirireriiniiniereinsinsinnnnns | ovines |1 . . ...110,812 | ..114.310 110,681 . 11,563 | 06/25/2020. | 11/15/2049.
428236 BR 3 [HEWLETT PACKARD CO....cooevuiiiiiiriiciiniieineieensinenessssnssssessssnssnes | covnees o [ reernnns 1|2BFE i [ 522,931 | ..130.650 518,778 [ oo | v (69) | v [ | 126,000 [ .....5.690 [MS..oo. | covenee. 8,833 | ..o 30,000 | 04/03/2013. [ 09/15/2041.
437076 AS 1 [HOME DEPOT INC.... 83,198 | ..151.620 ..87,588 02/21/2008. | 12/16/2036.
437076 AU 6 [HOME DEPOT INC.... ....242,388 | ..146.240 .237,493 07/06/2017. | 09/15/2040.
438516 AT 3 [HONEYWELL INTERNATIONAL......ccovriririmiieieierenieesnieennsenensssins | woveens 129,460 | ..142.950 124,700 05/18/2016. [ 03/15/2037.
438516 BB 1 [HONEYWELL INTERNATIONAL......ccvvierirmiireneierinnieesssieesnierenssnens | woreens ...117,323 | ..143.580 114,762 09/16/2014. { 03/01/2041.
438516 AR 7 [HONEYWELL INTL INC NOTE 5.700% 3/....cevrevrierrirrririneireinnerenseisninnns [ evenes ....126,385 | ..141.280 |... . 122,742 07/07/2017. | 03/15/2036.
42824C  AX 7 |HP ENTERPRISE. ......cottiiitiiiciieineieeieissieissssesessse st eesssssssessssianns | aevees 125,325 | ..129.030 |.ccvvvrverrinnee 129,030 | .covrvieriinns 100,000 [..oocvvevrinee 124,231 02/14/2020. | 10/15/2035.
443510  AH 5 [HUBBELL INC 3.15 8/15/2027.........cooviueriierineieersnieresisiissieesssienenens | woveens ....200,819 | ..106.280 ...212,560 ..200,000 .200,572 10/18/2017. | 08/15/2027.
444859 BB 7 [HUMANA, INC R 29,559 | ..128.170 | .. 38,451 | .. ....30,000 ..29,632 03/05/2013. | 12/01/2042.
459200 AR 2 [IBM CORP......coooitirieiriciiieieeseisrie st sssiesssnisnsssisnnns | coeens 123,470 | ..131.080 |.ccoovvrvrrrnnee 131,080 | .cvvrviiiinnne 100,000 |..oocvrevrninee 113,094 03/24/2014. [ 08/01/2027.
459200  GS 4 [IBM CORP......ccoivritieritiiieieeiseissirineisi e | coeens ...116,754 | ..147.650 114,484 10/27/2015. | 11/30/2039.
459200 JH 5 |IBM CORP.. [T .. 111,495 | ..138.680 .110,670 06/01/2017. { 02/19/2046.
45138L  BD 4 [IDAHO POWER CO 3.65 3/1/2045...........covvmiirerineinineireerseinerneissrnsieens | coveens ..115.750 06/14/2019. [ 03/01/2045.
45138L  BF 9 [IDAHO POWER CO 4.2 3/1/2048..........coccrvvvirrernrieinriiinnrennniecrnrinnens | s ..129.570 11/24/2020. | 03/01/2048.
45138L AT 0 [IDAHO POWER CO 6.25 10/15/2037.........cvvuorverriririneieeriseereniiseienies | ceveens ..142.810 06/15/2018. | 10/15/2037.
452308  AX 7 [ILLINOIS TOOL WK 2.65 11/15/2026...........ccoorververerreernererineersenenrennennnns | eoveens [ oo [0 12,3 [ LF FE oot | e 92,516 | ..110.500 04/25/2018. | 11/15/2026.
452308  AQ 2 [ILLINOIS TOOL WKS INC.......ccrvvuirriiiriiiirinineierisesiinseseessssenisienennes | woveens ...120,573 | ..137.930 10/25/2016. | 09/15/2041.
452308 AR 0 [ILLINOIS TOOL WORKS INC IO I S ...129,248 | ..125.980 09/02/2020. { 09/01/2042.
455434 BQ 2 [INDIANAPOLIS P&L 4.65 6/1/2043..........ccooevrvemrrieiirerenincesrineerinsenienns | ovene | oo | ceviveieens 1.GFE i | v, 227,831 | ..128.460 |.................256,920 |.................200,000 |.....cccooore.. 226,695 08/07/2019. { 06/01/2043.
455434 BL 3 |INDIANAPOLIS P&L 6.6 6/1/2037........overereriiririereeeeeissisissssesessssssnnnes | covenes ....162,267 | ..147.280 .152,008 11/24/2020. | 06/01/2037.
45780D BX 9 |INSTITUTE ADV 4.394 12/1/2045..........conieriniinirneiierineisineirsesseieninsins | aeeees ....220,634 | ..112.650 .220,040 11/21/2019. | 12/01/2045.
458140  AK B [INTEL CORP....ovouieeiiercieiericieieiei st esssnenes | coeens 101,934 | ..135.830 | ..o 135,830 | 100,000 | oo 101,696 06/15/2015. [ 10/01/2041.
458140 AV 2 [INTEL CORP 4.1 5/19/2046...........cocovurririnrercreinnisnsieiessisssssssssessinsinns | covines ....203,318 | ..127.290 .203,123 03/13/2018. | 05/19/2046.
46051M  AF 9 [INTERNATIONAL TR 4.625 8/15/2043..........cocooermrerienrerceneineineineesninenns [ eonvns | oo [ orvene 1,2 |1.FFE....... ...113,917 | ..125.260 112,861 01/08/2018. | 08/15/2043.
461070 AG 9 [INTERSTATE POWER & LIGHT.......ccoiiviiiircrnineinrrensnvensnieenenienns | v [ e [ veerinine 1|12AFE. i [ 128,934 | ..145.640 |.................145,640 |................ 100,000 |....ccccosurues 124,024 05/01/2014. { 07/15/2039.
46132F  AC 4 [INVESCO FIN PLC......coiiniiiiiieiineieinesinseiensssisssesesnsessessssisssessssnns | connes | oo | evenenenns 1]2AFE i | 252,064 | ..130.370 |.................260,740 |.................200,000 |................ 250,707 02/18/2020. | 11/30/2043.
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450319  AA 6 [ITC MIDWEST LLC 6.15 1/31/2038........ccoveuerrerreicreereieineeseiscrensseenns | e ..139.430 .124,556 ...6.150 | ....4.132 03/13/2018. { 01/31/2038.
472319 AC 6 |JEFFERIES GROUP INC.. ..133.370 460,879 06/11/2013. { 01/15/2036.
472319 AE 2 [JEFFERIES GROUP INC.. .126.770 .258,495 06/17/2013. | 06/08/2027.
476556 CP 8 [JERSEY CENTRAL PWR & LT WI SENIOR......ccovvurvreirrerrireineincireernnins | e ..128.150 .208,542 12/03/2013. | 05/15/2036.
477164  AA 5 |JETBLUE AIRWAYS 4 11/15/2032.... ..107.940 .103,408 09/25/2020. | 11/15/2032.
832696 AM 0 [JM SMUCKER CO 4.25 3/15/2035.... ..122.640 101,267 02/26/2018. | 03/15/2035.
478160 AN 4 [JOHNSON & JOHNSON.......couriirririreireersienieisessesessssiensssesssssssensas | soneens ..159.010 .248,496 03/20/2018. | 08/15/2037.
478165 AH 6 [JOHNSON (S.C.) & SON INC ..139.040 .231,130 09/15/2017.  10/15/2046.
48125X  GW 0 [JP MORGAN CHASE & CO... ..100.800 .100,000 03/22/2011. 03/25/2031.
48125X SN 7 [JP MORGAN CHASE MULTI STEP UP.......c.courverirrnirerneierineieesnierinnis | vei ..101.470 .200,000 06/07/2011. { 06/10/2031.
487836 BP 2 [KELLOGG CO 3.25 4/1/2026 112,440 7,062 02/22/2018. [ 04/01/2026.
491674 BG 1 [KENTUCKY UTILITIES CO... ..138.120 .119,857 09/19/2016. | 11/01/2040.
494368 BC 6 [KIMBERLY CLARK CORP........coocoiiriiinireriisinseiensserssineissssssessssnnns | coneens ..163.070 137,715 09/13/2017. { 08/01/2037.
494368 BU 6 |KIMBERLY-CLARK CORP.........cecovviiiiriinirnireieieinnississsisenssnssessenenssinnes | covines . . . ....102,140 | ..110.720 |... 101,192 05/25/2016. | 02/15/2026.
494368 BL 6 | KIMBERLY-CLARK SrUnSecured 3.7 6/........cccoeurvverrerineeneneerneeneniennneens | eovnee [ e [vrirnnns T A FEeiin | i 94,873 | ..124.860 |.....cccovvenee. 124,860 |.........e......100,000 | oo 95,342 01/25/2017. { 06/01/2043.
494550  AJ 5 [KINDER MORGAN ENER PART.......ccosiuiimiirmnirerieisineieessesssssensinnns | coveens ...104,141 | ..133.910 ...133,910 .102,298 07/01/2008. | 03/15/2031.
494550 AT 3 |KINDER MORGAN ENER PART... TN IOV . . ....429,718 | ..125.580 ...502,320 421,467 09/27/2013. | 03/15/2035.
494550 AL 0 [KINDER MORGAN ENERGY PARTNER NOTE........coccovurmrrnermrineenrincnrenes | covvee [ e [reirinn 1]2BFE i | i 83,388 | ..141.390 06/19/2003.  03/15/2032.
482490  AA 9 | KKR GROUP FIN CO Il.cueuiiiiriiirericiiieieeiseresicessiseeesssssensssessinees | cevens ..131.980 04/22/2020. { 02/01/2043.
48250A AA 1 | KKR GROUP FINANCE CO lll...coviiiiiinrierercieinninsinsesererceississsenesenes | e ....252,308 | ..131.270 .251,058 02/18/2020. | 06/01/2044.
500255 AN 4 | KOHLS CORP.......covviitiricireieieeieie it essssienssens | aeiees 318,066 | ..106.020 |.................318,060 |.................300,000 |.....ccccoo.... 312,773 [ oo | i (P33) | e [ [ ..6.000 | .....5.512 [ [ iiirn.8,300 | e 18,000 |08/28/2013.01/15/2033.
50075N  AC 8 [KRAFT FOODS INC.....cooivmireriieriiiirieneierinsissessiessssssessesisssessessessens | covees ....106,389 | ..135.280 .103,329 .6,500 | 02/05/2007. | 11/01/2031.
501044 CN 9 |KROGER CO 5.4 7/15/2040..........cccovvrreriiriinrierererssinnisnsseeeinsisssessssenes | v ....122,656 | ..135.820 121,976 02/04/2020. | 07/15/2040.
505588  BJ 1 |LACLEDE GAS GO......ccovvuirrricimiieireieiesiseissseessssesessssissssssssssssenss | avvees 100,863 | ..106.750 |........c.o...... 106,750 |...ocvvrivrrrnnnn 100,000 | veivivininee 100,251 04/16/2014. [ 08/15/2023.
512807 AT 5 |LAM RESEARCH 4.875 3/15/2049.........cccouomimiiiiiienniieinsniseirenienieens | cevens ....428,424 | ..144.550 427,887 10/27/2020. | 03/15/2049.
524901 AR 6 |LEGG MASON INC RN I ...422,421 | ..143.500 421,545 . 110/27/2020. | 01/15/2044.
525555 ~AB 4 |LELAND STANFORD JR UNIV CALIF = DE......cccomriermiireerieinererincesiinees | vevens 102,145 | ..118.250 01/14/2003. { 02/01/2024.
530715 AJ 0 |LIBERTY MEDIA CORP - SENIOR DEBENT.........cccovvuiimernnniicrinniiiines | vevens ...116,606 | ..112.130 01/21/2005. { 02/01/2030.
534187 AR 0 |LINCOLN NATIONAL CORP RN I . . ....109,165 | ..129.770 06/29/2012. | 04/07/2036.
539830 AZ 2 |LOCKHEED MARTIN CORP........ccocrivmirerrrierinriienrieeseniserensssesssneesinns | eevinne [ oo [ coverenees 1| 1.GFE i [ 389,361 | ..133.790 |.................401,370 |.................300,000 |.....ccccoor... 387,648 06/10/2020. { 09/15/2041.
546676 AV 9 |LOUISVILLE G & E 4.65 11/15/2043.........cooviiinirnrireieinreisinrciennnes | cvvens 113,117 | ..129.280 .112,001 06/28/2017.  11/15/2043.
546676 AU 1 |LOUISVILLE GAS & ELEC.........ccoosieriiicierieineieieesseiesiseisssseissssensenes | aeeens . .- ...122,684 | ..133.550 .119,884 09/19/2016. | 11/15/2040.
548661 AK 3 |LOWES COMPANIES NOTE BOOK ENTRY.......cccovvriermrennrrnrirmenrineenennnns | wvvens [ [ v 2AFE . [ 302,668 | ..135.140 |.................405,420 |.................300,000 |.....cccoo..... 301,292 06/03/2008. | 03/15/2029.
571903 AX 1 |MARRIOTT INTERNATIONAL, INC. NTS.....corimimrererneinnnnnneensisnenns | v ...102,877 | ..114.240 102,499 .4,500 | 02/26/2018. [ 10/01/2034.
571676 AN 5 |MARS INC 2.375 7/16/2040.........cccovemirericiniieieeneienineissssssiessessensssins | aeiens ....100,666 | ..102.420 .100,657 09/02/2020. | 07/16/2040.
571676  AE 5 |MARSINC 3.95 4/1/2044...........ccovvmririrnircrninninrreessinerenissresiseesninenss | cvivens [ [ renneinns LFFE i |, 202,582 | ..118.860 |...............237,720 |.................200,000 |....covovrrnee. 202,466 03/27/2019. | 04/01/2044.
573284 AJ 5 |MARTIN MARIETTA MATERIAL SR NOTES.........ccocovmrrinnnnierenennniens | v ....100,005 | ..128.080 .100,003 05/08/2012. | 05/01/2037.
57636Q AL 8 | MASTERCARD INC 3.65 6/1/2049 IO [ ...373,146 | ..124.230 .372,823 10/27/2020. | 06/01/2049.
578454  AC 4 |MAYO CLINIC.....cccovvivvrernririinrriennreiiensniserienissisnssessssenenssnessneess | evvvens | o [ eveeveeen] [ O FE i | v 93,063 | ..126.970 |................. 126,970 [|................ 100,000 | ...coovvrrrrnee 93,826 04/09/2014. [ 11/15/2047.
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58013M EF 7 [MCDONALDS CORP 6.3% 3/1/38. ..150.880 .125,709 ....6.300 | ....4.186 07/28/2014. { 03/01/2038.
78409V AB 0 [MCGRAW-HILL COS INC.. ..149.030 .311,730 08/06/2020. | 11/15/2037.
582839 AG 1 |MEAD JOHNSON NUT 4.6 6/1/2044. ..132.960 108,157 10/26/2017. | 06/01/2044.
582839 AF 3 |MEAD JOHNSON NUTRITION C.. ..148.340 06/27/2018. | 11/01/2039.
58506Y AR 3 |MEDSTAR HEALTHINC... .94,774 | ..107.530 05/25/2016. | 08/15/2031.
585055 AQ 9 |MEDTRONIC INC.....coooriiririiiiiireieriieeiesiiesiessissiesseesiessesnsensnns | s ..127,776 | ..152.330 03/10/2014. { 03/15/2039.
585055 BD 7 |MEDTRONIC INC ...102,623 | ..131.110 08/18/2015. [ 03/15/2044.
585055 BU 9 |MEDTRONIC INC 4.625 3/15/2045 126,757 | ..141.880 03/24/2020. | 03/15/2045.
586054 AA 6 | MEMORIAL SLOAN-KETTERING ....135,671 | ..136.790 09/23/2020. | 07/01/2042.
806605 AH 4 |MERCK&CO INC ....137,694 | ..160.070 11/09/2016. | 09/15/2037.
589331 AD 9 |MERCK & COMPANY INC SENIOR NOTE.. 103,713 | ..131.680 07/28/2008. [ 03/01/2028.
589331  AM 9 |MERCK SHARP & DOHME CORP..........cocovvuiiirieieiiniieissieissineiesinsins | aveees 118,774 | .142.820 10/23/2018. | 11/15/2036.
59022C  AB 9 [MERRILL LYNCH & CO......couririemiicrineierisieessisesesisensesseesssisesenssenens | vvees ....297,788 | ..127.290 08/21/2012. { 09/15/2026.
59156R  AE 8 |METLIFE INC...oooveriiiiiieiiseereiessiseses et enssnes | oevenes ....100,476 | ..151.290 . 08/06/2008. | 12/15/2032.
59156R  AY 4 [METLIFE INC 5.875 2/6/2041........ovorieeiiirneieiincinsiineirenseesenneisssessennne | eeveee | oo | cvrerinnins 1.GFE i | e, 292,653 | ..152.330 [...ccccrrrrnenn 304,660 |....cccccevnne. 200,000 11/18/2020. | 02/06/2041.
594457 BT 9 | MICHIGAN CONS GAS.......ccoivrieririierniieeeeiseresiseesssssesesssssessssesssnees | avvees ..135.840 95,088 ....70,000 04/04/2012. { 03/15/2033.
594918  AJ 3 | MICROSOFT CORP.......ccovuiiiriiriireireisisiisissessesississsessesessssssssssssessesssnns | consens ..140.290 ..140,290 |... ..100,000 01/23/2014. | 10/01/2040.
594918  BL 7 |MICROSOFT CORP.......coovviutimiiriiriieriesieeseieiessenesseisssseeessssssenssins | aevees 2141920 | 141,920 |.covvviiinne 100,000 | covveerernen99,686 | oo 11/10/2015. | 11/03/2045.
594918  AX 2 |MICROSOFT CORP 4.875 12/15/2043..........cccovevvenririerienireesniserreiriens | verens ..143.960 03/13/2018. | 12/15/2043.
61746B  CY 0 [MORGAN STANLEY. TR IV .127.590 . . 04/10/2008. | 08/09/2026.
61747TW  AF 6 | MORGAN STANLEY SR UNSECURED..........ccccstueriieririeienneierineisiinnes | rve 195,587 | ..100.300 |....ccrverrenee 195,585 | .covvvieriinnns 195,000 [..ocvrvrrennee 195,005 | oovveerererneriens 03/26/2012. | 01/25/2021.
61945C  AB 9 [MOSAIC CO...ovvuuirrrriiririceneiee st ssssessenssssesssens | oveens 14,939 | ..115.580 18,493 ....16,000 ..15,081 01/03/2014. { 11/15/2041.
61945C  AD 5 [MOSAIC CO....couirmririririeisiissiseiesiesieeiesssssiessssssesssssiessssnins | aviees ....208,206 | ..124.330 ...248,660 |... ..200,000 {.... .205,807 12/19/2013. [ 11/15/2033.
620076 AH 2 [MOTOROLA INC - DEBENTURE..........ccosvuiimrieerernernrieenneineesensseressneens | coneens 109,573 | ..120.460 |......coccrvvenee 120,460 |.coovvvrirriinnns 100,000 |..oocvrevrninee 102,854 | .oovvoierierireriens 04/16/2007. | 05/15/2025.
02766P  AH 7 [MSM NAT HSTY 4.374 T/15/2045.........cccovvivnicirnnrienirerisnecrennsisnienns | e ....236,520 | ..114.210 .236,332 10/21/2020. | 07/15/2045.
623115 AF 9 |MT SINAI HOSP 3.391 7/1/2050... O I ....207,848 | ..109.190 .207,831 . | 11/24/2020. | 07/01/2050.
637071  AK 7 [ NATIONAL OILWELL VARCO L...covvucriiiriiiiienniicrinsisiseineesssineessinsinens | coveens 185,464 | ..101.730 |.................203,460 |.................200,000 |..oocvrirrnrnee 187,189 | o 08/05/2015. | 12/01/2042.
637432 MS 1 [NATIONAL RURAL UTILITIES.....c.cioiiriiriririrerineininnieniseiesnsieinnisnns | v ....318,882 | ..123.140 .315,430 07/11/2017. { 11/01/2032.
638612 AM 3 [NATIONWIDE FIN 3.9 11/30/2049 O I ...323,128 | ..111.370 .322,750 04/28/2020. | 11/30/2049.
641062 AL 8 [NESTLE HOLDINGS 3.9 9/24/2038..........ocovvvrivrnirerinriirneieesseiernsinsinns | coreens 193,942 | ..125.360 |......c.ces0e250,720 |..ooviirrnni 200,000 | ooivivinines 194,403 10/03/2018. | 09/24/2038.
645767 AY 0 [NEW JERSEY BELL CO - DEBENTURES -.......c.cceovivvmririnrrennireirenens | e ....207,875 | ..110.170 .200,698 08/06/2002. | 06/01/2022.
650094 CJ 2 [NEW YORK TELEPHONE CO - DEBENTURES.. RO I ....250,388 | ..124.070 .237,686 07/10/2012. { 04/15/2028.
651639 AM 8 [NEWMONT MINING CORP.....c.cvuuiveirreriirerieeiiseiessseiesieessssssenseniens | woeens 382,535 | ..151.350 |.................569,076 |.................376,000 |.....cccoremee. 381,290 .o 08/01/2013.  10/01/2039.
654106  AF 0 [NIKE INC 2.375 11/1/2026..........ccceverririiiireieireiniisisississesssessenenesssinnns | covines 95,708 | ..109.370 MN..... .2,375 110/11/2017. { 11/01/2026.
654106 AM 5 [NIKE INC 3.375 3/27/2050.........cccururiiimrierrneiciinsieesssieesssisessesseesssseens | coneens ...120,418 | ..123.710 MS...... 12/08/2020. | 03/27/2050.
662352 AA 1 [NORTH SHORE LONG IS JEWISH NOTE.........cocovumrrrernerrerneenennirennnis | covvee [ e [ reerinnn 1| 1.GFE i [ 103,721 | ..117.920 | ..o 117,920 | .. 100,000 | oo 103,333 | v MN..... 03/11/2016. | 11/01/2042.
662352 AB 9 [NORTH SHORE LONG ISLAND........ccceviiiriiririinirenenereisnissssnseseeneennns | ovenes ...122,787 | ..142.670 120,064 MN..... 08/13/2014. | 11/01/2043.
665772 BS 7 [NORTHERN STATES POWER CO.....ccovvumiiivrirrreinnieinnineeensseresseens | coveens ...111,982 | ..125.950 .103,751 o 12/19/2007. | 07/01/2025.
665772 CA 5 [NORTHERN STATES PWR-MINN.......cccoovmririimririiinerienineienieesnnenennns | e 117,349 | ..136.850 |.................136,850 |......c.0e0..... 100,000 |.oovoiininee 115,282 | oo . 03/23/2018. [ 07/15/2035.
665789 AW 3 | NORTHERN STATES PWR-WISC........covviirirrinrieiiinrinerieninneissinenins | ceveens 143,496 | ..147.810 |.....cc.......... 147,810 | .o 100,000 | 137,290 | oo MS...... 08/12/2016. | 09/01/2038.




Annual Statement for the year 2020 of the CathOIic Ladies Of C0|umbia

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

gL'0L3

1 2 Codes 6 7 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
Designation,

F NAIC

0 Designation Current Year's

r Modifier and Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /| Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n|[ CHAR | tive 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
667274 AA 2 [NORTHWELL HEALTH 3.979 11/1/2046.. .|1.GFE. ...103,230 | ..114.640 .103,117 ...3.979 | ....3.784 06/21/2019.  11/01/2046.
66765R CH 7 [NORTHWEST NATL 3.869 6/15/2049... 1.F FE.. 116,947 | ..116.010 .116,841 09/22/2020.  06/15/2049.
668074 AU 1 [NORTHWESTERN CRP 4.176 11/15/204 1.G FE. ....316,248 | ..120.600 .315,003 07/19/2017. | 11/15/2044.
668444 AP 7 [NORTHWESTERN UNI 3.812 12/1/2050.. ....100,699 | ..108.290 .100,506 10/27/2017. | 12/01/2050.
66988A AE 4 [NOVANT HEALTH INC.. 104,038 | ..123.330 12/16/2014. | 11/01/2043.
66989H AN 8 [NOVARTIS CAPITAL 3.1 5/17/2027.. 95,717 | ..112.360 09/25/2018. | 05/17/2027.
67021C AL 1 [NSTARELECTRIC CO.. ....195,392 | ..108.570 02/13/2019. { 06/01/2026.
670346 AH 8 [NUCOR CORP... 137,043 | ..152.220 11/21/2019. | 12/01/2037.
670346 AN 5 |[NUCOR CORP 5.2 8/1/2043.. ....118,020 | ..143.370 07/11/2019. | 08/01/2043.
67066G AE 4 |NVIDIA CORP 3.2 9/16/2026. ....190,947 | ..113.230 01/17/2019. { 09/16/2026.
67066G AH 7 |NVIDIA CORP 3.5 4/1/2050... 124,550 | ..121.310 08/06/2020.  04/01/2050.
649322 AC 8 [NY & PRESBYTERIAN HOSPIT. ....213,204 | ..111.040 09/26/2016. { 08/01/2036.
649757  AA 9 [NY PUBLIC LIBRARY ...111,962 | ..105.040 11/24/2020. | 07/01/2045.
649840 CR 4 [NY STATE ELECTRI 3.3 9/15/2049.. [T [ . ....224,804 | ..107.940 |... 08/21/2020. | 09/15/2049.
62952E  AC 1 [NYU HOSPITALS CENTER.......ccooiiuiiriireierieieiiseiensseieseeisnsesiessninns | coveens I [ 1 108,100 | ..124.630 |...ccccoverrenee 124,630 |...cccoeveeeree. 100,000 [ .o 107,176 02/18/2015. [ 07/01/2044.
674599 CG 8 [OCCIDENTAL PETROLEUM COR.....coovvuieirirrirerienieineieesseiseeenssenens | woveens ....106,877 | ....96.600 .96,600 .103,562 08/17/2016. | 06/15/2025.
674599 CJ 2 [OCCIDENTAL PETROLEUM COR.... o [ . . ....102,524 | ...87.150 | .. 87,150 |... . 102,298 04/07/2016. | 04/15/2046.
675553  AA 9 [OCHSNER CLINIC FOUNDATIO.......cvvurirrriierieisiineieesssisnssesssssinennas | coveens I [ 1 391,382 | ..137.260 |[......cocvrnens 411,780 | 300,000 |..ooovrrienes 389,145 10/14/2020. | 05/15/2045.
678858 BP 5 [ OKLAHOMA G&E CO....c..cvouveriririiiierineierieseiseiessssiesssesssssssessesiens | coneens ..114,412 | ..124.590 .112,959 09/15/2016. | 03/15/2044.
678858 BL 4 | OKLAHOMA GAS & E SR UNSECURED 5.85.. o [ . .. 122,473 | 141720 ... . 120,173 04/10/2017. | 06/01/2040.
678858 BM 2 [ OKLAHOMA GAS & ELEC CO......cooririmiierreiciineieessieessissrsnssssesssieens | coveens . 119,429 | 133510 | .o 133,510 e 100,000 [..oocvvevrinee 117,017 04/21/2016. | 05/15/2041.
679574 AG 8 [OLD DOMINION ELECTRIC........cocvmriiinriierinieienieeerieesseisesensssieninnens | coveens ..91,833 [ ..117.390 97,825 ....83,333 ..90,439 12/11/2018. | 12/01/2028.
68217F  AA 0 [ OMNICOM GP/OMNI 3.6 4/15/2026...........coooverierieriiriiniernisiseinsinsenenien | ovenes . ..99,353 [ ..114.110 |... 114,110 |... ..100,000 | ... ..99,427 03/25/2020. | 04/15/2026.
68233) AH 7 |ONCOR ELECTRIC D 5.25 9/30/2040.........c.cvmerereerrieeerierererieisesneirennns | aevees I [ TF FE s [ 241,134 | ..142.440 |......c.cc...... 284,880 |....cccoernne. 200,000 |..orvereenee 237,354 10/26/2017. | 09/30/2040.
68235P AE 8 [ONE GASINC.... ....105,596 | ..108.280 .102,265 05/19/2016. [ 02/01/2024.
68235P AF 5 |ONE GASINC.... . I e [ ....221,739 | ..131.000 219,724 07/06/2017. { 02/01/2044.
682680 AN 3 [ONEOK INC NEW NOTE.......ccoscumriiirireireerirsrineisisssieesssissesssssssssennns | coneens I [ 1T 2CFE i [ 484,766 | ..122.470 |.................612,350 |.................500,000 |.....ccccoom... 488,198 08/14/2013. | 06/15/2035.
68389X AV 7 [ORACLE CORP......cootuiriiiriiiierisieiinsieeissiesise s siessesienenisnenns | coeens ..126.560 ..99,884 11/10/2015. | 07/08/2034.
68389X BF 1 |ORACLE CORP SR UNSECURED 4.125 5/1.........covumiriiiniriieinniireeienes | v .- . ..123.440 199,681 .. 02/20/2018. | 05/15/2045.
686515 AA 5 [ ORLANDO HEALTH OBL GRP.........ocrieireriiiriencieerseisernsisisesieessninens | coveens . 207,136 | ..109.840 |.................219,680 |.................200,000 |.....cco0rre.. 206,429 | .coovveerreis 04/15/2016.  10/01/2044.
694032 AT 0 [PACIFIC BELL - DEBENTURES.........cccoevniimiiiirininnienieisinniesisnieninnies | cveens ....226,484 | ..126.470 .207,890 10/29/2004. | 03/15/2026.
694308 JM 0 [PACIFIC GAS & ELECTRIC IO IR - ...119,250 | ..113.910 .118,342 07/02/2020. { 07/01/2030.
694308 UN 8 [PACIFIC GAS & ELECTRIC.......ccovviirreiireriienrireieeissrenieisniseeenssnnens | coreens . 119,250 | ..119.160 |.....ccocoeeer. 119,160 | ...vvvveren 100,000 | oo 119,073 07/02/2020. { 07/01/2050.
70109H AJ 4 | PARKER HANNIFIN CORP.......cccorimiininiereisinnisneneeeisisssssssssesssssssnses | vevenes ....250,924 | ..144.340 .244,381 11/19/2018. | 05/15/2038.
70152R  AA 7 | PARKVIEW HEALTH 3.452 11/1/2050.. [ IO B [ b B ...191,510 | ..108.570 .191,641 05/06/2020. | 11/01/2050.
713409  AC 4 |PEPSIBOTTLING GROUP INC.......ccccviriirmiieiiicrienieisiieesseienenssianns | sevens I [ TIFFE s [ 269,684 | ..138.410 |.................276,820 |.................200,000 |.....ccccoore.. 247,604 06/27/2017. { 03/01/2029.
713448  BS 6 |PEPSICO INC....coviiiiiiieieieicissisisieesisssense s sensenesssssssssssenses | coniens ....106,662 | ..142.850 105,815 11/10/2015. | 11/01/2040.
718172 BD 0 |PHILIP MORRIS IN RO I B [ ..221,113 | ..134.110 219,113 06/26/2017.  11/15/2043.
718172 AC 3 | PHILLIP MORRIS INTL INC.....ccovviriiiiiriniiinniiessieeeniseresieessienenis | avvens I [ LFFE i |, 123,221 | ..152.580 |......c.c0ee...r 152,580 | ... 100,000 | oo 119,753 | v 09/16/2015. | 05/16/2038.
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718546  AH 7 | PHILLIPS 66... et |2, ....262,078 | ..139.040 ...5.875 | ....3.818 12/17/2019. | 05/01/2042.
718546 AL 8 | PHILLIPS 66 . 12 . ..99,298 | ..126.130 11/13/2014. | 11/15/2044.
724479 50 6 [PITNEY BOWES INC N .- e |4 ....212,698 | ....21.500 09/20/2013. | 03/07/2043.
693475 AX 3 [PNC FINANCIAL 2.6 7/23/2026 | [ 1 . ....187,382 | ..109.780 03/24/2020. | 07/23/2026.
737679 DB 3 |POTOMAC ELECTRIC POWER .1 |1.FFE. . 137,459 | ..151.950 10/06/2014. | 11/15/2037.
693506 BE 6 |PPG INDUSTRIES INC I P V5 . ....356,618 | ..134.560 03/24/2017. | 11/15/2040.
74005P BD 5 [PRAXAIRINC ..121.050 07/08/2020. | 11/07/2042.
74005P BQ 6 [PRAXAIRINC. ..112.000 05/10/2016. { 01/30/2026.
74052B  AA 5 [PREMIER HEALTH PARTNERS ..105.070 05/29/2018. | 11/15/2026.
740816 AD 5 |PRES & FELLOWS OF HARVAR ..147.090 09/16/2014. | 10/01/2038.
741503 BC 9 |PRICELINE GROUP 3.55 3/15/2028. ..115.180 02/22/2018. [ 03/15/2028.
74251V AF 9 | PRINCIPAL FINL GROUP ..127.920 04/28/2020. | 09/15/2042.
742718 AV 1 |PROCTER & GAMBLE ..154.610 04/04/2014. { 10/26/2029.
742718 BH 1 |PROCTER & GAMBLE CO/THE .- . .126.870 |... 05/10/2016. | 01/15/2026.
742718 CB 3 |PROCTOR & GAMBLE CO.......couiimiiniriiciiicieiseiesiseiesicesssisiesssiaens . DFE i |, 128,754 | .143.530 | ..o 143,530 |..ccoeerereeen 100,000 [ .o 123,923 07/11/2017. { 02/01/2034.
743315 AL 7 |PROGRESSIVE CORP e LFFE i | ....199,870 | ..145.590 ...291,180 .199,924 05/08/2008. | 12/01/2032.
74340X BQ 3 [PROLOGIS LP 2.125 10/15/2050.. .- R S 92,345 | ...92.820 | .. 92,820 |... . 192,352 |.. 12/16/2020. | 10/15/2050.
743756 AB 4 | PROV ST JOSEPH HLTH OBL......coviuriiriciiieienseiesieisesssieesssiesinens . DFE i |, 202,100 | ..109.160 |......ccccvrnees 218,320 | 200,000 |..ovvrreenee 201,271 | oo 09/21/2016. | 10/01/2026.
74456Q AP 1 |PUB SVC EL & GAS 5.25 7/1/2035... I [ Bl I B . 117,739 | ..137.850 115,184 07/06/2017. { 07/01/2035.
74456Q BK 1 |PUBLIC SERVICE ELECTRIC .- . . . ....211,232 | ..108.200 .205,251 |.. 06/21/2016. | 11/15/2024.
74460D AC 3 [PUBLIC STORAGE 3.094 9/15/2027.......ccccvumiuiineisiinsieisisnsinneesiinsensinns . F B |, 201,068 | ..111.780 |......c..c.0s....223,560 |.....c00e0ver.r.200,000 | .ovovonenees 200,746 | .ceovveerrieiiins 10/11/2017. | 09/15/2027.
74531E  AA 0 [PUGET SOUND ENERGY INC . I [ Bl I B . ....398,004 | ..133.910 .362,431 05/02/2017. { 12/01/2027.
745867 AP 6 | PULTE HOMES INC - SENIOR NOTES . .- . . ....102,750 | ..137.010 101,613 07/21/2005. | 05/15/2033.
747525  AK 9 | QUALCOMM INC......iimiiririiciieisiisiees e . GFE i | e, 326,528 | ..142.280 |.................426,840 |.................300,000 |.....ccccoom... 325,377 11/07/2019. | 05/20/2045.
74836H AD 9 [QUESTAR PIPELINE CO. et |2, . ...104,892 | ..116.780 .104,204 09/16/2014. [ 12/01/2041.
751212 AC 5 |RALPH LAUREN 3.75 9/15/202 I I A X ....198,801 | ..112.400 199,135 01/17/2019. | 09/15/2025.
75513E  CJ 8 [RAYTHEON TECH 4.8 12/15/2043........cccvvuieriemireeineiieiineiseiseeesssienies . AFE. i |, 227,332 | ..127.489 |.................254,978 |.................200,000 |.....cccovrmee. 227,286 12/10/2020. | 12/15/2043.
75513E  BZ 3 |RAYTHEON TECH 7 11/1/2028.... I [T /3 . ...123,152 | ..136.376 .123,005 12/10/2020. | 11/01/2028.
75513E  BY 6 [RAYTHEON TECH 7.2 8/15/2027.. | |22 . ...127,593 | ..134.715 127,372 12/10/2020. | 08/15/2027.
755250  AA 4 |RAZA DEVELOPMENT 3.534 7/1/2034.........ocovvurivniinieeiniereeieiseiinsisenn . DFE i |, 300,000 | ..112.360 |.................337,080 |.................300,000 |.....ccevrree. 300,000 11/20/2019. | 07/01/2034.
756109 AG 9 |REALTY INCOME CORP I [ Il I B ....207,274 | ..140.080 .205,471 09/17/2013. { 03/15/2035.
771196 AU 6 |Roche Holdings Inc. | 1 ....139,933 | ..164.950 .136,806 | .. 08/08/2018. [ 03/01/2039.
773903  AE 9 | ROCKWELL AUTOMATION......ccuivrieueriiirimiireessieriesisesssiessssisenenieeen . GFE i | e, 381,445 | ..146.100 |.................438,300 |.................300,000 |.....cccoo..... 368,942 [ ..cooviiivirie 03/20/2017. { 12/01/2037.
778296 AA 1 |ROSS STORES INC .- . . ....308,099 | ..107.120 09/13/2017. | 09/15/2024.
78349A AB 9 [RWJ BARNABAS 3.949 7/1/2046.. I [ ..121.800 ..98,807 | .. 04/10/2018. [ 07/01/2046.
79585T AR 4 | SALVATION ARMY 4.428 9/1/2038.........ccovvmirmnriieniieeriniseresiseesiiseeinin . DFE i |, 303,615 | ..109.820 |.................329,460 |.................300,000 |.....ccccoo..... 302,903 .o 12/18/2018. | 09/01/2038.
797440 BH 6 |SANDIEGO G &E. .- . . . ....129,239 | ..124.650 116,767 05/25/2016. | 06/01/2026.
78387G  AQ 6 | SBC COMMUNICATIONS. et |2, . ....105,881 | ..135.990 104,374 | .. 09/16/2013. { 09/15/2034.
78387G  AM 5 | SBC COMMUNICATIONS INC - GLOBAL NO . BFE i |, 100,411 | ..136.490 |.................136,490 |.................100,000 |...cccvvrureee 100,236 | .oovvevvernirierinene 06/07/2007. | 06/15/2034.
78408L  AA 5 | SCUOHNSON. ..ottt . GFE i [ 105,456 | ..120.110 |...cocccereeer 120,110 | 100,000 | 105,283 | oo 11/07/2019. | 05/15/2043.
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808626 AG 0 | SCIENCE APPLICATIONS INT. ..122.560 |... . .205,373 | .. - o .....5.205 RO 12/18/2012. | 07/01/2033.
828807 CE 5 | SIMON PROPERTY GROUP. ..148.150 . .388,967 | .. . . . Y 08/15/2017. { 02/01/2040.
78490F KA 6 [SLM CORP - EDNOTES ....85.970 | .. . .100,000 |.. e R R | 02/09/2004. | 03/15/2029.
832432 AC 2 | SMITHSONIAN INST 2.695 9/1/2044 ..102.990 |... . .207,730 | .. . - ]2l 09/22/2020. { 09/01/2044.
833034 AL 5 | SNAP-ON INC 4.1 3/1/2048... ..125.680 . .100,923 | .. . . Y . 03/13/2018. [ 03/01/2048.
833034 AK 7 | SNAP-ON INC Sr Unsecured 3.25 3/1/. 111170 .. . .200,927 .. o] o 02/15/2017.03/01/2027.
837004 BW 9 | SOUTH CAROLINA ELECTRIC & GAS.... ..129.630 |... . 112,842 | .. - P X s . 10/27/2015. | 01/15/2033.
837004 CE 8 | SOUTH CAROLINA ELECTRIC & GAS ..143.570 . 116,526 | .. . i . 08/12/2014. { 02/01/2041.
842329 AA 2 | SOUTHERN BAPTIST HOSPITA ..122.080 |... . 102,501 .. o] o X PR . 06/02/2015. | 07/15/2045.
842400 FH 1 |SOUTHERN CA EDISON ..135.860 |... . 124,751 |.. - P R s . 05/23/2017. { 02/01/2038.
842400 FC 2 |SOUTHERN CAL ED 5.625 2/1/2036 ..127.480 . 121,829 | .. . . . . . 10/04/2017. | 02/01/2036.
842434 CG 5 [SOUTHERN CAL GAS 5.75 11/15/2035... ..135.980 |... . 122,111 | . - O IR . . 07/07/2017. { 11/15/2035.
842400 ES 8 | SOUTHERN CALIF EDISON CO. ..139.200 |... . 123,690 | .. . - I X s . 04/25/2016. [ 01/15/2034.
84265V AA 3 [ SOUTHERN COPPER 7.5 7/27/2035 . .- . .1562.520 |... . 140,393 |.. . e R . . 02/04/2020. | 07/27/2035.
844741  BE 7 [SOUTHWEST AIR 3.45 11/16/2027........couvirieeiriireiericisieeieesseienieens . . ..108.250 97,940 3 02/22/2019. | 11/16/2027.
845011  AB 1 | SOUTHWEST GAS 4.15 6/1/2049..........ovvevrirrririeiererreerseierineessissienns | vevens ..122,127 | .122.790 |... . 122,067 | .. - P . . 11/17/2020. | 06/01/2049.
844895 AW 2 [SOUTHWEST GAS CORP PR IO . . ....237,317 | ..125.850 |... » .235,980 |.. e R X . . 04/28/2020. | 10/01/2043.
26439R  AK 2 [SPECTRA ENERGY CAPITALGE.75 2/15/32.......ccvvuirrerreicrinsisinneirenssnienns [ v I [ 1 2CFE i [ 108,019 | ..120.890 104,392 ... 02/23/2007. | 02/15/2032.
84858X  AA 2 [SPIRIT AIR 17-1 3.65 2/15/2030.........cc0evrrieriririeneieneierinsieessniensnnies | e ....268,518 | ....90.190 |... . 267,912 |.. - o] 3 R . 12/17/2019. | 02/15/2030.
852891  AC 4 [STANCORP FINL GROUP INC NOTE.......ccccvirirmiirirnieieieieisisnsnseneenes | ovenes . . ....103,152 | ..106.390 |... . 100,554 |.. e R R . . 09/11/2012. | 08/15/2022.
854502 AJ 0 | STANLEY BLACK 4.85 11/15/2048.........ccovererierirerineesiineireenssiensssisinnnes | aevens I [ 1.GFE i | e 258,504 | ..140.950 257,666 o, 06/09/2020. | 11/15/2048.
855244  AH 2 | STARBUCKS CORP.....c.eeuiririiiriieienieresisessiieeesssesesseessssseesessssnsenes | seveens .- ....105,098 | ..124.750 |... . .104,780 | .. - o] . . . 03/13/2018. | 06/15/2045.
855244  AK 5 [ STARBUCKS CORP.......cccvuriiiiiinrieriereiniississeeeieissississssssissssssssensenenas | ovines . ....198,460 | ..107.970 |... » 199,118 |.. e R R . . E 05/18/2016. | 06/15/2026.
862121  AA 8 | STORE CAPITAL 4.5 3/15/2028..........covoirrerreiniiciiniseressssessieessissnnne | aevees . BFE i | e 99,840 | ..113.840 03/14/2018. [ 03/15/2028.
863667 AG 6 [STRYKER COPR......oovivriiirriciniicrieiniei e sissiseiessssiesisseniins | coeens 98,890 | ..126.330 06/18/2014. [ 05/15/2044.
867914 AH 6 [SUNTRUST BANKS INC IO I . ...104,048 | ..122.970 06/01/2011. { 02/15/2026.
86944B AE 3 [SUTTER HEALTH 4.091 8/15/2048...........ccoovvrmrnircrnrineierneeneincrenineines | e . ..121.050 10/03/2018. | 08/15/2048.
871829 AN 7 [SYSCO CORP.....ooiviriiiieeiierrisissiesssiesi s siennas | coeens ..135.330 07/28/2014. { 03/17/2039.
875127 AW 2 [ TAMPA ELECTRIC 6.15 5/15/2037........coovveeeriririrniieinseinereeieisesineessninnes | e . ....263,084 | ..140.540 06/25/2019. | 05/15/2037.
87612E  BG 0 [ TARGET CORP 3.9 11/15/2047......ccovvurieirerinierineirenseisesiesissisesiseessninens | coveens . 133,000 | ..131.290 12/22/2020. | 11/15/2047.
87236Y AF 5 [TD AMERITRADE 3.3 4/1/2027........cccovvviimiiiiriernrncinnssissienssiscrnnes | e ....300,120 | ..112.050 . . - e . R . 07/11/2017. { 04/01/2027.
882508 BC 7 | TEXAS INSTRUMENT 2.9 11/3/2027......cocuiriieirneireerneisrineisesssieesssiens | aeeens . 99,255 | ..111.810 |... . ..99,465 | .. - I A . . 11/20/2017. | 11/03/2027.
882508 BD 5 | TEXAS INSTRUMENT 4.15 5/15/2048..........oovverireirerinceniineerinisnnerineins | wevens . 101,946 | ..133.800 101,857 o, 06/27/2018. | 05/15/2048.
882587  AZ 1 | TEXAS-NEW MEXICO PR.....coocvuiviiiiiiriiirereressisessseeeississsssssssessnns | ovenes ....166,356 | ..158.550 |... . .165,665 |.. e R R . . 09/02/2020. | 04/01/2043.
88732) BB 3 | TIME WARNER CABLE INC COMPANY GTD. [V I B [ ...1567,910 | ..128.490 |... . .156,534 | .. - O IR RO . 05/15/2013. [ 09/01/2041.
887315 BM 0 | TIME WARNER INC - DEBENTURES.........ccooovuvmiininirieiieesniserenieens | vevens I [ 2BFE. . [ 220,000 | ..124.530 207,415 ... 10/28/2004. | 01/15/2028.
872540 AU 3 [ TIX COS INC 4.5 4/15/2050.......cciriirirrirerereiniinnreneneissississssnseeenssnnnes | covenes ....322,662 | ..140.990 |... " 322,359 |.. e R X . . 04/02/2020. | 04/15/2050.
88875A AP 9 | TMC3 DEV CORP 3.293 5/15/2050... v [ B [ ....202,970 | ..101.810 |... . .202,967 | .. - P R . 12/16/2020. | 05/15/2050.
889184 AD 9 | TOLEDO HOSPITAL 5.75 11/15/2038.........cccrmriiriirerineicrerineinereninniees | cevens I [ LFFE i |, 110,970 | ..119.880 109,286 b 03/26/2019. | 11/15/2038.
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889184  AA 5 | TOLEDO HOSPITALITHE.......cooitiiieiriiciiniieirsseeeineississsiessssessssssesnsnes | aevees ....208,938 | ..105.850 .208,111 (175) ] .... ..4.982 | ....4.701 10/21/2015. | 11/15/2045.
89236T EZ 4 [TOYOTA MTR CRED 4/27/2048 ..96,700 | ..100.090 03/21/2019. | 04/27/2048.
89236T DR 3 [TOYOTA MTR CRED SrUnsecured 3.2 1 ....201,096 | ..112.340 02/09/2017. 1 01/11/2027.
89417E AP 4 |TRAVELERS COS 4.1 3/4/2049 ..131.680 06/09/2020.  03/04/2049.
896516  AA 9 | TRINITY HEALTH.. ..122.700 11/27/2017. | 12/01/2045.
89566E AH 1 | TRISTATE GENERAT Secured 4.7 11/1/.. ..123.340 03/20/2017. | 11/01/2044.
87305Q CN 9 |TTX CO 4.6 2/1/2049 ..132.880 02/21/2019. { 02/01/2049.
902494 AD 5 | TYSON FOODS INC - DEBENTURES.. ..128.460 02/18/2005. | 01/15/2028.
904764 AH 0 |UNILEVER CAPITAL CORP .147.240 04/25/2016. | 11/15/2032.
906548 CH 3 |UNION ELECTRIC CO... ..171.350 07/23/2019. { 03/15/2039.
907818 DX 3 | UNION PACIFIC CORP. ..129.390 02/17/2016. | 06/15/2044.
907818  CF 3 |UNION PACIFIC CORP - DEBENTURE... .134.710 07/17/2008. | 02/01/2029.
911312 AJ 5 |UNITED PARCEL SERVICE.. ..156.900 03/20/2018. { 01/15/2038.
911312 AN 6 | UNITED PARCEL SERVICE.. . . .137.330 10/27/2016. | 11/15/2040.
913017 AT 6 |UNITED TECH CORP 6.7 8/1/2028..........ocvvereimiierineisiinsieiseieinsiasiiens 133,298 | ..136.160 |................136,160 |......c.c.e...... 100,000 |.oovoirninee 123,971 | v 06/27/2017. { 08/01/2028.
913017 BK 4 |UNITED TECHNOLOGIES CORP ....136,339 | ..145.100 .130,241 07/25/2016. { 06/01/2036.
913017 BP 3 |UNITED TECHNOLOGIES CORP ...125,727 | ..148.190 121,747 08/21/2015. | 07/15/2038.
91324P  BU 5 [UNITEDHEALTH GRP 4.625 11/15/2041........c0cvvevireerinricrenicisiienieene 108,288 | ..136.730 | ..o 136,730 | v 100,000 | oo 107,875 | coovveeeiciiene 03/21/2019. [ 11/15/2041.
91324P  CR 1 [UNITEDHEALTH GRP 4.75 7/15/2045.. ...215,206 | ..140.690 .214,370 05/07/2018. [ 07/15/2045.
914746 AQ 5 |UNIV OF LOUISVILLE FOUND ....114,361 | ..126.050 112,501 04/09/2014. | 03/01/2043.
90931E  AA 2 [UNTD AIR 19-1 A 4.55 8/25/2031.......cocvuurrrerreireieerseiereeiseseieesssienienes 180,748 | ...97.810 | ..o 169,483 | oo 173,278 | 179,582 | oo 05/03/2019. | 08/25/2031.
911684 AD 0 |US CELLULAR CORP ....530,528 | ..129.750 .522,068 06/03/2013. | 12/15/2033.
919451  AA 2 |VALLEY CHILDREN 4.399 3/15/2048... ....110,125 | ..116.890 .109,820 06/25/2019. | 03/15/2048.
92344W  AB 7 | VERIZON MARYLAND INC.....corivmiimriiririeieeieiesisisesseeessssse s 211,952 | ..1117.290 |......c..c.......234,580 |.......e0.er.200,000 | .oooioneneee 207,889 11/01/2012. | 06/15/2033.
928668 AU 6 | VOLKSWAGEN GRP 4.75 11/13/2028 ...197,666 | ..121.850 .198,076 11/08/2018. | 11/13/2028.
929903 AM 4 | WACHOVIA CORPORATION SENIOR NOTES... e [ e ....571,849 | ..134.360 566,346 07/15/2013. | 08/01/2035.
931142 CM 3 | WAL-MART STORES INC......c.oevrreirriieririeerneiseessniseniseeenssesessssessninees | aevees 262,170 | ..159.480 |.................318,960 |.................200,000 |.....ccccoo..... 256,817 07/25/2018. | 04/15/2038.
931422 AK 5 |WALGREEN CO....coooiiiiiiiiiiiieieniiesieesniseesss i sensesieens | avveens ....194,046 | ..108.550 .194,908 07/05/2013. { 09/15/2042.
931142 DK 6 | WALMART INC 4.75 10/2/2043. VR DV X ....109,297 | ..136.830 108,748 08/08/2018. | 10/02/2043.
25468P BW 5 [WALT DISNEY COMPANY.......cooviiirmiieemnierinnieesrieessnserensssessssneessnsnens | woneene | oo [ ceveveeenns 2AFE. . [ 425,069 | ..149.780 |.................449,340 |.................300,000 |.....ccccoome.. 396,235 ..o 03/20/2017. { 03/01/2032.
254687 DH 6 [ WALT DISNEY COMPANY 7.43 10/1/2026...........c.ccovvvrermrerrrnrricnrrerenens | e ....102,895 | ..135.050 .102,339 03/21/2019. { 10/01/2026.
93884P DU 1 |WASH GAS LIGHT 5 12/15/2043 OO . ....347,829 | ..133.440 .344,239 10/04/2017. | 12/15/2043.
92928Q AD 0 | WEAFINANCE LLC 4.625 9/20/2048...........c.cocovvmrerernrrernnnninnreersnnene | cvvvens [ [ e 2AFE . [ 125,860 | ..106.400 |.................106,400 |.................100,000 |.....ccccrsurue. 125,384 | .ovvvieicriene 03/04/2020. { 09/20/2048.
92890H AD 4 |WEAFINANCE LLC/ 4.75 9/17/2044..........coovevvivrerniierenisrinssnsinsenns | e ....218,082 | ..108.150 217,410 06/13/2019. | 09/17/2044.
94973V AY 3 [WELLPOINT INC....oviiiirricieieieeieienteessieiesssessenseisssssssesssssesssenns | soneens ....102,346 | ..130.390 .101,873 08/29/2012. | 05/15/2042.
95040Q AC 8 | WELLTOWER INC 4.25 4/1/2026..........couvevirirnririienereeineisrineesssenrenns | ceveens ..116.440 05/23/2018. [ 04/01/2026.
95709T  AK 6 [WESTAR ENERGY .....ccoiviirereiiiniiiieieesssssssisisssssssensensssssssssnsenses | covines .127.920 10/27/2017. 1 09/01/2043.
959802 AH 2 | WESTERN UNION CO.. v [ ..127.060 01/22/2013. [ 11/17/2036.
959802 AM 1 |WESTERN UNION CO...cooocvriiuiririiiriicrenitiesieesssisenesisiessessssissieens | sevens .124.780 05/02/2013. | 06/21/2040.
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962166 AW 4 |WEYERHAEUSER CO ....100,000 | ..130.220 .100,000 ....6.950 | .....6.950 10/05/2006. | 10/01/2027.
962166 AS 3 | WEYERHAEUSER CORP.. 112,828 | ..115.350 .102,159 04/11/2005. | 07/15/2023.
963320 AW 6 | WHIRLPOOL CORP 4.75 2/26/2029. ...102,717 | ..121.940 102,523 03/25/2020. | 02/26/2029.
96812W  AA 3 | WILDLIFE CONSERYV 3.414 8/1/2050..........ccovuuererreineierrneinsiineeenssninenns | eeee ...199,398 | ..101.920 .199,402 10/27/2020. | 08/01/2050.
969133 AJ 6 |WILLIAMETTE INDUSTRIES.... 106,204 | ..125.070 .102,155 11/17/2006. | 07/01/2026.
976656 BZ 0 |WISC ELEC POWER ...127,178 | ..141.030 123,701 08/16/2017. | 12/01/2036.
976826 BK 2 | WISCONSIN P&L 4.1 10/15/2044.. ....103,680 | ..122.130 .103,385 06/28/2017.  10/15/2044.
976826 BE 6 | WISCONSIN POWER & LIGHT. 140,122 | ..147.620 134,157 09/19/2016. | 08/15/2037.
976843  BJ 0 |WISCONSIN PUBLIC SERVICE... ...234,978 | ..135.410 08/08/2017. | 11/01/2044.
384802 AB 0 | WW GRAINGER INC ....199,254 | ..134.200 06/10/2015. | 06/15/2045.
384802 AC 8 |WW GRAINGER INC 3.75 5/15/2046 ..93,370 | ..117.990 05/10/2017. { 05/15/2046.
983024 AF 7 ...218,578 | ..117.820 03/12/2004. [ 02/01/2024.
983919  AJ 0 | XILINXINC 2.95 6/1/2024. 95,154 | ..107.560 12/11/2018. | 06/01/2024.
98385X AM 8 [XTO ENERGY INC 6.75 8/1/2037.. ...141,728 | ..1146.170 . 09/21/2017. | 08/01/2037.
98752Y  AF 6 | YMCA OF GNY 4.543 8/1/2027........cooviuririiiiieiieisiiesisise s 102,750 | ..108.640 |......cocrnrenee 108,640 |..oovvreiinnns 100,000 |...ccvvrrnenee 102,195 01/04/2019. { 08/01/2027.
00908P AB 3 |AIR CAN 2017-1A 3.55 1/15/2030, ...102,619 | ....87.550 86,443 ....98,736 .102,285 02/10/2020. { 01/15/2030.
11271L  AE 2 | BROOKFIELD FIN 4.35 4/15/2030.... ....104,986 | ..119.960 ..119,960 |... ..100,000 |.... .104,688 04/22/2020. | 04/15/2030.
11271L  AB 8 [BROOKFIELD FIN 4.7 9/20/2047........covvrrieirieerinnisiinsieissiesssisesesieens 250,712 | ..126.460 |........cc....... 252,920 | 200,000 |..ovvrreenee 250,179 11/17/2020. | 09/20/2047.
136375 BQ 4 [ CANADIAN NATL RAILWAY. ....261,808 | ..153.960 .253,607 12/16/2016. | 11/15/2037.
136375 BN 1 | CANADIAN NATL RR 6.2 6/1/2036... ....132,457 | ..152.090 .128,062 07/06/2017. | 06/01/2036.
20825V AB 8 [ CONOCOPHILLIPS CANADA........ccotemimiirerieierineisrsnsiessssissesisseseneens 117,374 | ..139.350 | ... 139,350 | oo 100,000 | oo 114,403 08/05/2015. | 10/15/2036.
559222 AR 5 |MAGNA INTL INC 4.15 10/1/2025. ...213,646 | ..114.680 .208,388 10/25/2017. | 10/01/2025.
65334H AE 2 |NEXEN ENERGY ULC ....109,425 | ..130.340 .107,381 03/10/2014. | 03/10/2035.
65334H  AG 7 [NEXEN INC 6.4 5/15/2037.......cvuucvrrieriririineieeiseisiesisessiseessesssesesenns 270,507 | ..137.340 |.................274,680 |.................200,000 |.....ccevemee. 265,469 12/27/2019. | 05/15/2037.
67077M AP 3 [NUTRIEN LTD 7.125 5/23/2036.... ....134,382 | ..145.760 132,756 11/26/2019. | 05/23/2036.
867224 AB 3 | SUNCOR ENERGY 4 11/15/2047.. . 113,217 | 112,340 112,923 01/15/2020. | 11/15/2047.
867229 AE 6 | SUNCOR ENERGY INC.....oooiivmiiiriiiriemniieeseiseriesieessssessessenseseesssinees 284,096 | ..138.980 |................277,960 |.................200,000 |..oovvorrnee. 280,992 01/28/2020.  06/15/2038.
875127 BD 3 | TAMPAELECTRIC CO ...115,246 | ..121.370 01/28/2020.  05/15/2045.
878742 AE 5 [TECK COMINCO LIMITED 6.125% R X ..129.240 ..97,268 09/19/2013. | 10/01/2035.
89346D AE 7 [ TRANSALTA CORP SR UNSECURED.........ccccvurmriirnriieinineneenneierinnens | rvee Al 1|3AFE. [ 160,211 | ..109.630 |................164,445 | ................150,000 |....ccccorvurmee 158,173 10/24/2012. | 03/15/2040.
06849U AD 7 [BARRICK AUSTRALIA FINANC COMPANY Gi.....ccovvvrirevrriniirieriinnirenns [ vries [0] I 13 |2AFE..... ....381,497 | ..143.450 .377,931 05/10/2013. | 10/15/2039.
055451 AV 0 [BHP BILLITON FIN USALTD IO [] IS 1|1.FFE......... ....238,844 | ..146.560 .237,164 06/21/2019. [ 09/30/2043.
191241 AF 5 [COCA-COLA FEMSA 5.25 11/26/2043...........ccovvmreermririenrirerenincrnrineens | oeee (0] IS 1.GFE i | v, 282,000 | ..139.560 |................279,120 |....c0e00er..200,000 | .ooovoninees 281,550 10/27/2020. | 11/26/2043.
344419 AB 2 |FEMSA 4.375 5/10/2043.......coovereriiiiniiisieiinseseneisississsssesessssssnnns | coniens Cl.. ....218,898 | ..124.530 .218,126 06/20/2019. | 05/10/2043.
767201 AL 0 |RIO TINTO FINANC 5.2 11/2/2040... RO I DJ.. ...119,000 | ..144.840 .118,054 05/22/2019. | 11/02/2040.
268317 AS 3 |ELEC DE FRANCE 3.625 10/13/2025.........ccceeveriirrirereninererinensnierenis | e (0] IS ..111.900 11/27/2018. | 10/13/2025.
268317 AK 0 |ELEC DE FRANCE 4.875 1/22/12044...........ccooovvviiviiririsiereisssssnsnnnes | covinns Dl.. ..126.100 03/04/2020. | 01/22/2044.
268317 AV 6 |ELEC DE FRANCE 4.875 9/21/2038, OO D|.. . ..126.830 04/24/2019. { 09/21/2038.
89152U AH 5 [ TOTAL CAPITAL SA 3.883 10/11/2028.........ccceverrremrirervrircrnririesniiennniees [ veie (0] IS D FE. i | e, 103,898 | ..118.710 03/06/2019. | 10/11/2028.
009279  AC 4 | AIRBUS SE 3.95 4/10/2047........ccoovvvenriiriirireirieeiresinsesesiissessssissienies. | cveees [0] [ AF FE s [ 220,504 | ..117.040 06/10/2020. | 04/10/2047.
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500472  AC 9 |PHILLIPS ELECTRONICS NV.....ccootiiiiiiriieienieisrieiseinseensssissseesnins | aeeeees ....134,880 | ..156.980 .128,507 .....6.875 | .....4.480 .6,875 | 05/05/2014. | 03/11/2038.
822582 AY 8 | SHELL INTL FIN 4.55 8/12/2043 111,967 | ..132.640 .111,063 4,550 | 11/27/2017. | 08/12/2043.
822582 BQ 4 | SHELL INTL FIN SR UNSECURED 4 5/10........ccovuriiviivrniresinirnneneiennes | v ...199,791 | ..1124.470 .199,985 .8,000 | 05/24/2019. [ 05/10/2046.
656531 AM 2 [NORSK HYDRO A/S 7.25 9/23/2027.......ccoovemreerinrinsinrieirnsenenesissiesieens | e ...133,796 | ..135.780 124,016 7,250 | 10/11/2017. | 09/23/2027.
656531 AD 2 [STATOIL ASA. 131,233 | ..127.400 03/26/2014.  11/15/2025.
05565Q DF 2 | BP CAPITAL PLC 3.017 1/16/2027........cvvvorrenrieiriniineiieeieniieniiseienins | s 95,478 | ..110.070 02/12/2019. { 01/16/2027.
05565Q DH 8 | BP CAPITAL PLC 3.723 11/28/2028...........ocovvuireiirneireeinineiecesessieens | veviens ....105,029 | ..115.630 11/02/2017. | 11/28/2028.
404280 AJ 8 [HSBC HOLDINGS PLC.. 143,240 | ..150.170 04/22/2020. { 06/01/2038.
76720A AD 8 [RIO TINTO FINANC 4.75 3/22/2042. ...118,002 | ..140.070 06/21/2019. | 03/22/2042.
853254 BS 8 | STANDARD CHART 4/1/2031......cvumiuriiririemnieerneieriesieessieesssssesensssnns | aevees DJ.. ....226,694 | ..100.740 06/09/2020. | 04/01/2031.
92857W AB 6 | VODAFONE GROUP PLC. ..138.420 09/11/2013. { 11/30/2032.
056752 AJ 7 |BAIDU INC 3.625 7/6/2027.... ..110.090 12/19/2017. | 07/06/2027.
65504L  AK 3 [NOBLE HOLDING INTL LTD o ......2.000 . 04/29/2013. | 03/15/2042.
T 05964H AF 2 |BANCO SANTANDER 3.8 2/23/2028 [T [ 0] 217,756 | ..113.060 |... » .3,800 | 02/20/2020. [ 02/23/2028.
o 87938W AC 7 | TELEFONICA EMISIONES SAU GTD SENIO........ccomiurierieiieierineineienns [ eei (o] I 1 2CFE i [ 194,089 | ..148.340 |...cccovvvnnnnee 296,680 |....ooovrernnns 200,000 |..covveienes 195,234 | oo [ 159 s [ e | 000 7.045 | 107.309 | D | 831 | 14,090 |04/02/2012. | 06/20/2036.
i\) 22541L  AE 3 [CREDIT SUISSE USA INC......ccovieriemiireerieirerierieiseieeseisesesssesssssseneins | coveens Cl.. ....270,640 | ..155.210 ...310,420 ..200,000 .266,990 03/18/2020. { 07/15/2032.
36158F AA 8 [SWISS RE SOLUTIONS NOTES... R Clo | ....331,314 | ..127.180 |... ...381,540 |... ..300,000 |.... .309,259 FA.... .. ..7,933 | ..........21,000 | 11/30/2004. | 02/15/2026.
3299999, Industrial & Miscellaneous (Unaffiliated) - ISSUET OblIGALIONS. .........c...vvrieerrerreierieniciieeieeseeerenieeeeeieneeeereniseieerennee | e 97,175,507 XXX | 110,275,410 | ............ 86,986,719 | ........... 95,665,933 XXX | ... 1,134,563 | ..... 4,075,588 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
78397TE  AS 5 |SBALR 2020-RR1 C 2/13/2053........voverririisieerereese e I ....... | . | ............ |2.C FE oo | v 98,000 | ..101.680 |................. 101,680 |.....cocevnnen 100,000 | ................. 98,091 ...3.979 [ ....4219 [MON...|.............. 332 | 2,321 | 05/11/2020. | 02/13/2053.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMIES............civiriereriiieieieerinieieeevsesennnieniens | evierieiinnis 98,000 XXX e 101,680 |....c.cccueee 100,000 | ................. 98,091 XXX XXX XXX | e 332 [ 2,321 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
31737V AC 0 [FAHB 2020-HB2 M2 7/25/2030.........0c0cerirrriiirirnneneisineissisnseeseississeninnes | ovines I [T TFFE i [ 195,094 | ...98.473 |....ccoeennnee 196,946 |.....ccoevneee 200,000 |..ccoovevernne 195,792 3.090 | .....3.967 [MON...|..ccocenrrn 103 | v 2,609 |07/21/2020. | 07/25/2030.
26208L  AE 8 |HONK 2019-2A A2 3.981 10/20/2049..........ocovvirririircrrnnnirrerinnisnsneranns | e N 2CFE. | i 99,654 | ..104.850 |......c........ 103,802 | oo 99,000 | ..ocovvrrene. 99,546 .....3.981 | .....3.861 | JAJO.. | ..cccrvrrnns T77 | 3,941 | 10/24/2019. | 10/20/2049.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities XXX 300,748 299,000 ....295,338 XXX XXX XXX i 880 | ... 6,551 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) XXX 110,677,837 87,385,719 96,059,362 XXX XXX XXX | ... 1,135,775 | ..... 4,084,460 XXX XXX
Hybrid Securities - Issuer Obligations
759351 70 3 | REINSURANCE GROUP 6.2% PFD. ....27.500 .200,000 .....6.200 | .....6.445 |MJSD. 08/14/2012. { 09/15/2042.
4299999. Hybrid Securities - Issuer Obligations ....200,000 XXX .200,000 | .. 0. 0] .. .0 ]. XXX XXX XXX XXX XXX
4899999.  Total - HYDFIA SEOUMHES. ... ivrveirieeicieiiei sttt snsnnes | coeessinsieens 200,000 XXX e 220,000 |.................200,000 f..ooovvonnenee 200,000 | oo, () [ 0 ] v, (V)] [ 0 XXX XXX XXX XXX XXX
Totals
7699999.  TOtal - ISSUBT OBIIGALIONS. ...ttt en e sniesseniannes | consiiens 133,193,270 XXX XXX XXX XXX | ... 1,578,165 | ..... 5,657,682 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES...............oouiiiiriieiiiiieiecs e | coveneeisnaneenes 1,320 XXX XXX XXX XXX XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities 98,000 XXX . XXX XXX XXX .. . XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities.. ....204,747 XXX ... ...300,748 |... ..299,000 .608 | ... .0 . XXX XXX XXX |.. ..880 |... .6,551 XXX XXX
8399999,  Grand TOtal - BONGS...........uvureuririaisieseiseier ettt | ceeiins 133,587,337 XXX | 149,742,283 | .......... 120,290,472 | .........131,206,602 | ......coocvvrvreen0 [ e (557,921) | ........ 308,101 | e 0 XXX XXX XXX | ... 1,579,385 | ..... 5,666,646 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 3,700,417 1B e 5,399,934 1C 9,941,689 1D . 10,678,101 1E .. 13,736,530 1F 28,376,073 1G ...24,887,017
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5A ... 5B BC e 0
6




L3

Annual Statement for the year 2020 of the CathOIic Ladies Of C0|umbia

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

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Total Foreign | Modifier and
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Industrial and Miscell (Unaffiliated) Perpetual Preferred
150602 40 7 |CEDAR SHOPPING CENTERS 25.00 [...25.000 [ .coovvvveeerrrernanes 2,275 | ... 21.630 1,968 2,275 165 0 08/03/2012.
G68603 15 1 |PARTNERRE LTD 5.875. 200,715 25580 197,682 200,715 11,351 0 05/04/2016.
902973 83 3 |U.S.BANCORP DEP SHS PFD. 227509 [ e 78,401 | ....... 26.660 75,981 78,401 4,631 0 ...| 05/04/2012.
949746 72 1 |WELLS FARGO & CO ...25.394 121,534 25.960 124,245 121,534 6,132 0 .| 06/04/2013.
949746 74 7 |WELLS FARGO & CO 5.2%PFD. ...25.000 ...100,000 | ....... 26.180 | ... .104,720 | .. ...100,000 5,200 0 08/09/2012.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred. 502,925 XXX 504,596 502,925 3,991 27,479 0 0 0 0 0 0 XXX
8999999. Total - Preferred Stocks 502,925 XXX 504,596 502,925 3,991 27,479 0 0 0 0 0 0 XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA e 0 1B iessnnnennn0 L LN D e 0 1E s 0 L 0 LT 0
2A e 78,401 2B e 422,249 2C 0
BA s 0 = N | 3C e
AA e 0 B i) 4C 0
BA i 0 1= OO | 5C 0
[N 0
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Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
NAIC
Designation,
NAIC
F Current Year's Designation
or Rate per Unrealized Other-Than- Modifier and
ei Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVO
g Number of Book/Adjusted to Obtain Declared but [ Amount Received| Declared but Increase Impairment B./A.C.V. Exchange Change Date Administra-
CUSIP Identification Description Code| n Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB./A.C.V. Acquired | tive Symbol
9899999. Total Common and Preferred Stock... ....502,925 XXX ..502,925 .3,991 21,479 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A . 1B .. 1C ... .0 1D 1E s 0 TF i 0 1G e
2A .. 28 .. 2C .. .0
3A . 3B .. 3C .. .0
4A 4B . 4C 0
5A 5B ... 5C ... .0
6
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SCHEDULE D - PART 3

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

€l

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends

Bonds - U.S. Political Subdivisions of States
44256P A2 9 |HOWARD CO -REF-F-TXBL 2.5 8/15/204.... 10/07/2020........ Raymond James...
479545  EF 8 [ JOHNSTOWN-MONROE 3.16 12/1/2052. 07/29/2020..
2499999. Total - Bonds - U.S. Political Subdivisions of States...

Bonds - U.S. Special R and Special A
19648F RZ 9 [COLORADO HLTH FACS-B 4.48 12/1/204.. 11/25/2020..
524803 BB 8 [LEHIGH CO AUTH WTR 3.482 12/1/2055.... ... | 10/28/2020........ Raymond James...
63607V AA 4 | NATIONAL FIN AUTH FED 2.872 7/1/20.. . | 07/22/2020 Raymond James...
74442P QB 4 |PUBFIN AUTH-TXBL 3.127 7/1/2050.. 12/08/2020.. Raymond James
914440  SZ 6 [UNIV MA BLDG-SR-PRERE 4.212 11/1/2 12/11/2020........ Exchange
914440  TC 6 |UNIV MA BLDG-SR-UNREF 4.212 11/1/2 12/11/2020.. Exchange..
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments...

Bonds - Industrial and Miscellaneous
21987B  BC 1 |CODELCO INC 3.75 1/15/2031 .| 05/06/2020........ Raymond James...
606822 BB 9 [MITSUB UFJ FIN 4.286 7/26/2038... .| 04/22/2020.. Hilltop Securities
806854  AJ 4 [SCHLUMBERGER INV 2.65 6/26/2030. .109/02/2020........ Raymond James...
88032W  AH 9 | TENCENT HOLDINGS 3.925 1/19/2038 06/03/2020. Raymond James...
001055 AR 3 [AFLAC INC 4 10/15/2046.. 05/06/2020.. Raymond James
001055  AY 8 [AFLAC INC 4.75 1/15/2049... . | 03/04/2020........ Falcon Square.
009158  BA 3 [AIR PROD & CHEM 2.8 5/15/2050... 12/08/2020........ VARIOUS
01166V AA 7 | ALK 2020 TRUST 4.8 8/15/2027 07/28/2020.. Robert W Baird & Co
023135 BJ 4 [AMAZON.COM INC ... | 12/08/2020........ RBC Capital Markets....
025816  AZ 2 [AMERICAN EXPRESS CO . | 06/10/2020 Falcon Square.
03765H  AF 8 | APOLLO MNGMT HLD 2.65 6/5/203 08/06/2020.. Raymond James
04685A 2P 5 | ATHENE GLOBAL FU 2.45 8/20/2027.. ... | 1112412020 Raymond James...
05723K  AF 7 |BAKER HUGHES 4.08 12/15/2047... . | 01/28/2020 Falcon Square.
06684Q  AB 8 [BAPTIST HEALTH 3.54 8/15/2050.... 11/17/2020.. Hilltop Securities
070101  AH 3 [BASIN ELEC POWER 4.75 4/26/2047 .. ... | 02119/2020........ Stephens, Inc....
07274N  BC 6 |BAYER US FIN |1 5.875 4/15/2038. . | 02/04/2020........ Raymond James...
09062X AD 5 |BIOGEN INC.. 01/15/2020.. Falcon Square.
09256B  AG 2 | BLACKSTONE HLDGS 5 6/15/2044. ... | 11/2412020........ Falcon Square...
100743  AJ 2 |BOSTON GAS CO 4.487 2/15/2042.. . | 04/22/2020 Raymond James
10373Q  BG 4 | BP CAP MKTS AMER 3 2/24/2050... 09/16/2020.. RBC Capital Markets
114259 AP 9 | BROOKLYN UNION 4.504 3/10/2046... .... | 01/15/2020 Raymond James
12189T  AZ 7 [BURLINGTON NORTH  6.150% 5/01/.. . | 04/02/2020 Raymond James...
12189T  AD 6 [BURLINGTON/SANTA 7.29 6/1/2036 04/22/2020.. Hilltop Securities
133434  AC 4 | CAMERON LNG 3.402 1/15/2038. .... | 01/15/2020 Falcon Square.
14020A  CY 8 [CAPITAL IMPACT 2.7 9/15/2035 . | 09/16/2020 RBC Capital Markets
166764 CA 6 | CHEVRON CORP 3.078 5/11/2050.. 11/17/2020.. Hilltop Securities
171232 AS 0 |CHUBB CORP 6.5% 5/15/38 ... | 09/23/2020 Falcon Square.
172967 MM 0 | CITIGROUP INC 3/26/2041... . | 06/09/2020 Falcon Square.
12572Q  AF 2 |CME GROUP INC.. 12/08/2020.. Hilltop Securities
200340 AT 4 [COMERICA INC 4 2/1/2029.. . | 04/02/2020 Raymond James...
210518 DD 5 [CONSUMERS ENERGY 4.35 4/15/2049.. 10/27/2020 Hilltop Securities
219023 AC 2 [CORN PRODUCTS INT'LINC.. 02/14/2020.. Keybanc Capital Market
12665U  AA 2 [CVS PASS-THRU TR 4.704 1/10/2036. . | 02/04/2020 Raymond James
26138E  AY 5 |DR PEPPER SNAPPL 4.42 12/15/2046 02/11/2020........ VENDOR CODE PNCS NOT IN TABLE.........ccooiiiiiiniicicnisissieicisissssisssnsnnns | sosssssisisssssssss s sssssssssssnssnss. | sossssnssssnsssssssssssssssnsnnens 15,931 | oo, 100,000 | oo 712




Annual Statement for the year 2020 of the CathOIic Ladies Of C0|umbia

SCHEDULE D - PART 3

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

L1'€ld

2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
26138E  AJ 8 | DR PEPPER SNAPPLE GROUP.........ccooiiiiriiecinesciseecnsess s | covieniieniins 02/04/2020........ Raymond James
278058 DB 5 [EATON CORP 5.8 3/15/2037.... .| 01/29/2020 Hilltop Securities
532457 BT 4 [ELILILLY & CO 3.95 3/15/2049.... 10/07/2020.. VARIOUS..
29379V AM 5 | ENTERPRISE PRODUCTS OPER... ... | 02/14/2020 Hilltop Securities
31737V AC 0 | FAHB 2020-HB2 M2 7/25/2030 .1 07/21/2020 Raymond James...
355611  AA 2 [FRED HUTCH 3.949 1/1/2050.. 07/07/2020.. Raymond James...
36150J  AE 0 | GBG 4.1 9/1/2050 .. | 1211412020........ VENDOR CODE BMUR NOT IN TABLE.
369550 BH 0O [ GENERAL DYNAMICS 4.25 4/1/2040... .| 08/26/2020 RBC Capital Markets
39138Q  AC 9 [ GREAT-WEST LIFEC 4.581 5/17/2048. 04/29/2020.. Raymond James
422185 AH 1 |HEALTH CARE SVCS 3.2 6/1/2050 ... | 08/25/2020........ Raymond James...
427866 BB 3 |HERSHEY COMPANY 3.125 11/15/2049. .| 06/25/2020........ Raymond James
42824C  AX 7 [HP ENTERPRISE.. 02/14/2020.. Keybanc Capital Market
45138L  BF 9 |IDAHO POWER CO 4.2 3/1/2048. oo | 11/2412020........ Raymond James
452308 AR 0 |ILLINOIS TOOL WORKS INC .109/02/2020........ Stephens, Inc....
455434 BL 3 | INDIANAPOLIS P&L 6.6 6/1/2037. 11/24/2020.. Falcon Square...
46132F  AC 4 |INVESCO FIN PLC ... | 02/18/2020........ Raymond James...
477164  AA 5 | JETBLUE AIRWAYS 4 11/15/2032 .| 09/25/2020 Falcon Square.
482490  AA 9 [KKR GROUPFIN COIl. 04/22/2020.. Raymond James
48250A  AA 1 |KKR GROUP FINANCE CO IlI.. ... | 02/18/2020 Raymond James...
501044 CN 9 [KROGER CO 5.4 7/15/2040 .| 02/04/2020 Raymond James...
512807 AT 5 [LAM RESEARCH 4.875 3/15/2049 10/27/2020.. Raymond James
524901 AR 6 [LEGG MASON INC ... | 10/2712020........ VARIOUS
539830 AZ 2 [LOCKHEED MARTIN CORP .| 06/10/2020 Falcon Square.
571676 AN 5 [MARS INC 2.375 7/16/2040.. 09/02/2020.. Raymond James
57636Q AL 8 [ MASTERCARD INC 3.65 6/1/2049 ... | 10/27/2020 Raymond James...
784090V AB 0 | MCGRAW-HILL COS INC .| 08/06/2020.
585055 BU 9 [MEDTRONIC INC 4.625 3/15/204: 03/24/2020..
586054 AA 6 | MEMORIAL SLOAN-KETTERING . 109/23/2020 Hilltop Securities
59156R  AY 4 |METLIFE INC 5.875 2/6/2041 11/18/2020 Hilltop Securities...
02766P  AH 7 | MSM NAT HSTY 4.374 7/15/2045. 10/21/2020.. Raymond James
623115 AF 9 [MT SINAI HOSP 3.391 7/1/2050... <. | 11/2412020........ Falcon Square.
638612 AM 3 [NATIONWIDE FIN 3.9 11/30/2049 .| 04/28/2020........ VARIOUS
654106 AM 5 [NIKE INC 3.375 3/27/2050.... 12/08/2020.. Hilltop Securities
66765R  CH 7 |NORTHWEST NATL 3.869 6/15/2049.. ... | 09/22/2020........ Falcon Square.
67066G  AH 7 [NVIDIA CORP 3.5 4/1/2050.. .| 08/06/2020. Raymond James...
649757  AA 9 [NY PUBLIC LIBRARY.... 11/24/2020.. Raymond James
649840 CR 4 [NY STATE ELECTRI 3.3 9/15/2049.. . | 08/21/2020 Raymond James...
675553  AA 9 [OCHSNER CLINIC FOUNDATIO .| 10/14/2020 Performance Trust....
68217F  AA 0 | OMNICOM GP/OMNI 3.6 4/15/2026. 03/25/2020.. Hilltop Securities
694308 UM 0 [PACIFIC GAS & ELECTRIC ... | 07/02/2020 Restructure.
694308 N 8 [PACIFIC GAS & ELECTRIC .1 07/02/2020 Restructure
70152R  AA 7 | PARKVIEW HEALTH 3.452 11/1/2050.. 05/06/2020.. Raymond James
693475  AX 3 [PNC FINANCIAL 2.6 7/23/2026 ... | 03/24/2020 Stephens, Inc....
74005P  BD 5 |PRAXAIRINC .| 07/08/2020. Hilltop Securities...
74251V AF 9 | PRINCIPAL FINL GROUP..... 04/28/2020.. Raymond James
74340X  BQ 3 |PROLOGIS LP 2.125 10/15/2050.. 12/16/2020 Hilltop Securities...
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

¢eld

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
75513E  CJ 8 |RAYTHEON TECH 4.8 12/15/2043..........coooroieceecereecieceeeineessesnssesssnsnsinns | covieniieniin 12/10/2020........ EXCRANGE. ..ot
75513E  BZ 3 |RAYTHEON TECH 7 11/1/2028.... 12/10/2020 Exchange..
75513E  BY 6 |RAYTHEON TECH 7.2 8/15/2027. 12/10/2020.. Exchange..
78397E  AS 5 | SBALR 2020-RR1 C 2/13/2053 ... | 05/11/2020 Raymond James...
832432 AC 2 [SMITHSONIAN INST 2.695 9/1/2044... .1 09/22/2020 Raymond James...
84265V  AA 3 | SOUTHERN COPPER 7.5 7/27/2035, 02/04/2020.. Raymond James
845011  AB 1 [SOUTHWEST GAS 4.15 6/1/2049 e | 1111712020 Hilltop Securities...
844895 AW 2 [ SOUTHWEST GAS CORP. .| 04/28/2020 Raymond James...
854502  AJ 0 [STANLEY BLACK 4.85 11/15/204 06/09/2020.. VARIOUS..
87612E  BG 0 | TARGET CORP 3.9 11/15/2047.... oo | 1212212020........ RBC Capital Markets
882587  AZ 1 [TEXAS-NEW MEXICO PR.... .109/02/2020........ Stephens, Inc
872540 AU 3 [TJX COS INC 4.5 4/15/2050..... 04/02/2020.. RBC Capital Markets
88875A AP 9 | TMC3 DEV CORP 3.293 5/15/2050.. ... | 12116/2020........ Raymond James
89417E AP 4 | TRAVELERS COS 4.1 3/4/2049 .1 06/09/2020........ Raymond James...
92028Q AD 0 [WEAFINANCE LLC 4.625 9/20/2048 03/04/2020.. Raymond James
963320 AW 6 [WHIRLPOOL CORP 4.75 2/26/2029 .1 03/25/2020........ Hilltop Securities...
96812W  AA 3 | WILDLIFE CONSERYV 3.414 8/1/2050.. ... | 10/27/2020........ VARIOUS
00908P  AB 3 | AIR CAN 2017-1A 3.55 1/15/2030. . 102/10/2020.. Hilltop Securities
11271L AE 2 | BROOKFIELD FIN 4.35 4/15/2030.... . | 04/22/2020........ Hilltop Securities...
11271L AB 8 | BROOKFIELD FIN 4.7 9/20/2047... .| 11117/2020........ VARIOUS
867224  AB 3 [SUNCOR ENERGY 4 11/15/2047. . 101/15/2020.. Falcon Squart
867229  AE 6 [ SUNCOR ENERGY INC. .101/28/2020........ Falcon Square...
875127  BD 3 [TAMPAELECTRIC CO .101/28/2020. Falcon Square.
191241 AF 5| COCA-COLA FEMSA 5.25 11/26/2043. .110/27/2020.. Hilltop Securities
268317  AK 0 [ELEC DE FRANCE 4.875 1/22/2044.... .1 03/04/2020 Falcon Square
009279  AC 4 [AIRBUS SE 3.95 4/10/2047 06/10/2020 Hilltop Securities...
404280  AJ 8 |HSBC HOLDINGS PLC..... 04/22/2020.. Raymond James
853254  BS 8 [ STANDARD CHART 4/1/2031... 06/09/2020........ Falcon Square
05964H  AF 2 | BANCO SANTANDER 3.8 2/23/2028 . .102/20/2020........ Raymond James...
22541 AE 3 [CREDIT SUISSE USAINC... C. .103/18/2020..

3899999. Total -

Bonds - Industrial and Miscellaneous.

8399997. Total -

Bonds - Part 3

.20,613,167

17,313,567

8399998. Total -

Bonds - Summary Item from Part 5..

399,650

.600,000

8399999. Total -

Bonds.

.21,012,817

17,913,567

9999999. Total -

Bonds, Preferred aNd COMMON SIOCKS..........ccuiieieiiieieiitcietitete et te et et e et te et eaete s et ete et etesetetetetets  +1esssssssssssssssssssssssasssssssssssssssasssssas s ssas s s s s s s s s s s sss s sbas s s s s s s s s s s b s s s s st s s b s s b et s b es s b as s s es s b et as b et s esasasesasasase | ebasbesasssssasssesasasesasssesasasasasasesanesasns

21,012,817




Annual Statement for the year 2020 of the

Catholic Ladies of Columbia

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

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 Total Interest /
r Unrealized Current [ Other-Than- 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 [ in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss)| (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. States, Territories and Possessions
452152 GR 6 |ILLINOIS ST 6.2 TM/21..ooooos | L S R — e e 40,000 |........... 40,000 |........... VNG I 40,122 | oo | e [(1.2) [ P (2] [ 40,000 [ [ | L 2,480 | 07/01/2021.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS...........c.cccovviiiriies v | 40,000 [ oo 40,000 [ oo 40,751 [ eovvvvo 40,122 | oo, N [(72)] ) (7)) [\ I 40,000 | covvvvrrnn O |l O |, 0| 2,480 XXX
Bonds - U.S. Political Subdivisions of States
054375 SE 1 | AVONDALE MICH SCH DIEST TAXABLE.. ..{05/01/2020. | CALLED @ 100.0000000.........ccoweevemcce | 50,000 | ...........50,000 | ..oooeeee 54,377 | i 50,240 | s | e (280) | o | e (280) [ o | e 50,000 05/01/2035.
567337 QV 5 |MARICOPA SD 66-TXB ..107/01/2020. | VARIOUS S R 25,000 27,904 07/01/2026.
567609 CV 2 |MARIEMONT OH CITY SCHDIST.........ccccevuene ..|12/01/2020. | CALLED @ 100.0000000..........coeoemmrceeree | ol 100,000 100,000 | oo 112,554 ..101,752 ....100,000 12/01/2040.
64966H 4L 1 [NEW YORK NY GO BDS BUILD AMERICAB...... .. [10/09/2020. | CALLED @ 100.0000000 100,000 100,000 [ ............ 99,252 99,445 99,471 10/01/2031.
799017 FY 9 | SAN MATEO CA UN HIGH SCH DEST SER........ .. 109/01/2020. | CALLED @ 100.0000000 100,000 100,000 101,930 100,166 100,000 09/01/2025.
981305 B2 0 [WORCESTERMA-GEN OBLIG-REGTA........ .| 07/01/2020. | MATURITY... 100,000 100,000 107,173 |..............100,000 |.........100,000 ) 07/01/2020.
2499999, Total - Bonds - U.S. Political Subdivisions of States.................ccccceeeee. 475,000 | .......... 475,000 | .......... 505,379 |.cooosrreen LYCRIE P— (U — (2,169) [ o0 | i (PR 1)] — 0 s 477,375 | oo 0] e (2,375) [ oo (2,375)| ...... 26,926 XXX
Bonds - U.S. Special Revenue and Special Assessment
19679R  NA 4 |COLORADO WTRRESREV........cccccovvvmriirnirinns .. [09/01/2020. | CALLED @ 100.0000000 210,000 | ..........210,000 | .......... 210,424 09/01/2027.
199098 CG 7 [COLUMBUS-FRANKLIN CNTY OH FINAUTH...... ..103/27/2020. | CALLED @ 100.0000000 .30,000 08/15/2027.
238676 DM 9 |DAVIE FL W&S REV TAXABLE SERB................ .. [10/01/2020. | CALLED @ 100.0000000 100,000 10/01/2025.
28209N  AZ 2 [EFFINGHAM COUNTY GEORGIA INDUSTRIA.... | .. | 04/01/2020. | CALLED @ 100.0000000 135,000 04/01/2038.
312910 UP 5 [FHR 1303 Lovvvvovvovvevvevvovsississsssssssssssssssssssssssssnsnnns .| 12/31/2020. [ PRINCIPAL RECEIPT....oooocceoccmmerins | ] 152 06/15/2022.
341578 AS 1 |FL STBRD GOVERNORS UNIV CENTFLP....... ..[02/10/2020. | CALLED @ 100.0000000 200,000 200,000 07/01/2026.
34281P  KS 1 |FLORIDA ST GOVERNMENTAL UTIL AUTH....... ..[10/01/2020. | CALLED @ 100.0000000 200,000 ..200,000 10/01/2025.
31358U VB 9 |FNR 1993-62 E... .. | 12/28/2020. | PRINCIPAL RECEIPT.. 04/25/2023.
313580 WB 8 [FNRG93-17K.... .. [12/31/2020. | PRINCIPAL RECEIPT.. 04/25/2023.
427101 DD 9 |HERCULES CARDEV AGY TAXALLC................ .. [ 08/03/2020. | CALLED @ 100.0000000 08/01/2022.
41980U AB 7 |HI ST BUS ECON-A-2 .. | 07/02/2020. | CALLED @ 100.0000000 01/01/2031.
45188R 2L 2 |ILLINOIS DEV FIN REV TAXABLE - CHI.... .. [03/02/2020. | CALLED @ 100.0000000 03/01/2022.
543103 CW 3 |LONGMONT CO SALES & USE TAX REV. ..[11/17/2020. | CALLED @ 100.0000000 11/15/2028.
57429L AL 0 | MARYLAND TRANSN-LTD OBLIG REV .. |..107/01/2020. | Sink PMT @ 100.0000000.... 07/01/2022.
626207 YF 5 |MEAG TXB-PLT VOGTLE.......cccooovmiiiirrrriirncnens .| 04/01/2020. | Sink PMT @ 100.0000000. 04/01/2057.
592195 AV 3 |METRO NASHVILLE ARPT ATH TN........cccoooece. ..[07/01/2020. | CALLED @ 100.0000000 104,550 07/01/2024.
59982Q AU 4 |MILL CREEK IL WTR DIST WTRWKS REV......... .. | 09/01/2020. | CALLED @ 100.0000000 .101,880 02/01/2026.
612201 FU 2 |MONTCLAIR CA REDEV AGY... ..[09/01/2020. | CALLED @ 100.0000000 09/01/2027.
645916 TV 9 |NEW JERSEY DEV AUTH.. .. | 04/01/2020. | Sink PMT @ 100.0000000. 04/01/2025.
67755C D9 7 [OH ST BLDG AUTH ST FACS .. | 04/01/2020. [ CALLED @ 100.0000000..........cvveorssvsnee | oo 100,000 101,384 10/01/2024.
76904K BX 9 |RIVERSIDE CA REDEV AGENCY........cccocvvvnnnce .. [10/01/2020. | Sink PMT @ 100.0000000.... 10,000 | ...oc.......10,000 [ ..oooo..o... 10,000 10,000 10/01/2024.
79164T AT 9 | ST LOUIS MO IDA LEASEHOLD REV TAXA........ .. | 03/16/2020. | CALLED @ 100.0000000 00,000 101,755 100,000 03/15/2025.
852413 AQ 6 | STAFFORD CNTY & STAUNTON VA.................. .. | 11/05/2020. [ CALLED @ 100.0000000..........vveevsmseee f oo 55,000 | ............55,000 |............ 55,965 02/15/2025.
914440 LW 0 |UNIV OF MASSACHUSETTS MA BLDG AUTH.... | .. [ 12/11/2020. | Exchange.............cccoouvwemevmmmcmmvcvecccancenn | 99,393 | ......... 100,000 | ..coooeee. 99,250 99,393 11/01/2038.
914119 SF 0 [UNIVERSITY CINCINNATI OH GEN RCPTS....... .. [ 12/01/2020. | CALLED @ 100.0000000..........ccccooorews | | 100,000 | ... 100,000 | ... 101,855 100,000 06/01/2025.
914760 W6 6 |UNIVERSITY OKREVS SER BBOOK ENTR....... ..|07/01/2020. [ CALLED @ 100.0000000..........vveervsmseee f oo 15,000 | ............15,000 | ............ 15,323 07/01/2024.
928172 VF 9 |VAST PUBBLDG AUTH PUB FACS REV........... .. [ 08/03/2020. | CALLED @ 100.0000000 ...100,000 .100,725 08/01/2027.
969544 AK 1 |WILLIAMSBURG FACS-BAB.........cocreerrrrrrrrrsrirn. .. [ 12/01/2020. | CALLED @ 100.0000000...........ccooorewe | | 100,000 114,485 100,000 12/01/2030.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENIS........... woovvvvressssissessssissssssssisssssssssssssssssssssssssssessssssseesssns | 2,105,025 | ....... 2,105,632 | ....... 2,149,071 | ........2,109,221 |..oooooiio0 | i (5,826) | o0 ] (5,826) [ ..oovoiniinn 0 i 2,103,394 XXX

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Total Interest /
r Unrealized Current [ Other-Than- 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 [ in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss)| (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
013817 AU 5 |ALCOA INC.....teireireriierieisirseecssieesenienns .. | 04/06/2020. | CALLED @ 102.0149800...........ccoevrmerene 102,544 08/15/2020.
023771  S2 5 |AMAIRLIN 16-3 A 3.25 10/15/2028...........ccccvvenee .. [ 10/15/2020. | Sink PMT @ 100.0000000 10/15/2028.
023761  AA 7 |AMAIRLN 17-1 AA 1st lien 3.65 2/1... ..108/18/2020. | Sink PMT @ 100.0000000.... 02/15/2029.
023135 AQ 9 |AMAZON.COM INC .. | 07/08/2020. | CALLED @ 134.4740000 . 12/05/2044.
03040W AL 9 [AMERICAN WATER CAPITAL C.... .. | 06/05/2020. | Hilltop Securities... 200,000 | .......... 215,222 03/01/2025.
037411 AW 5 |APACHE CORP .. |..109/15/2020. | Hilltop Securities... 100,000 | .......... 105,344 09/01/2040.
054303 BA 9 | AVON PRODUCTS INC.....coorvvrreriieieneircerinenae .. | 06/01/2020. [ Hilltop SeCUrities............ocwweerssveveevsssene | o 195,620 | ..o....... 200,000 | .......... 197,806 03/15/2023.
079867 AM 9 |BELLSOUTH TELECOMMUNICATIONS.... .. | 08/05/2020. | CALLED @ 129.6300000 129,630 100,000 112,343 10/01/2025.
086516 AL 5 |BESTBUY INC .. | 12/15/2020. | CALLED @ 100.0000000. 100,000 100,000 102,432 03/15/2021.
121899 CG 1 [BURLINGTON NORTHERN CO....c.cccovvvrvririirrinne - [01/02/2020. | MATURITY ..o |, 20,000 ....20,000 |...oonee. 19,840 01/01/2020.
121899 CE 6 [BURLINGTON NORTHERN RR CO CONS MTG. |..|01/02/2020. | MATURITY........cocommvemmmemnvnnenncvnccenes | 150,000 | .......... 150,000 | ......... 155,250 01/01/2020.
19416Q EK 2 | COLGATE-PALM CO 3.7 8/1/2047........ccoovvrvreene ..102/10/2020. [ Hilltop Securities............occveeasvvvvevsascee | 119,581 | oo 100,000 | ............ 98,882 08/01/2047.
12612W AB 0 | CON-WAY INC .. [ 09/15/2020. | Hilltop Securities.............cccooeevcevcvvceucan | 538,000 500,000 523,347 05/01/2034.
22160K AM 7 |COSTCO COMPANIES 3 5/18/2027... .| 02/10/2020. | Hilltop Securities... 214,754 200,000 201,570 05/18/2027.
12665U AA 2 | CVS PASS-THRU TR 4.704 1/10/2036... .. |12/11/2020. [ Sink PMT @ 100.0000000.......vvoovsevveen | o 3,222 3,222 | 3,552 01/10/2036.
[T] 239753 DL 7 |DAYTON HUDSON CORPORATION .. [ 10/08/2020. | CALLED @ 139.3560000.........ccooevecemcee | 69,678 ....50,000 |............ 64,838 3,622 108/01/2028.
=X 29364G AF 0 |ENTERGY CORP.....ooovoomimmimrieeinereereneeeeeeeeeee .| 08/19/2020. | CALLED @ 100.0000000........oovvvvvvvvvveeee | oo 200,000 ..200,000 | oo 203,869 [ ...rrrrrrrrr200,146 [ cooorooeeceeeeeceecs | oo (148) [ o | e (148) [ e [ eerri00000022.200,000 [ oo | s [0 7,801 [ 09/15/2020.
:h 29364W 50 4 [ENTERGY LALLC 5.25% PFD... .. [ 12/01/2020. | CALLED @ 25.0000000... 100,000 100,000 | .......... 100,000 07/01/2052.
=X 369550 AT 5 |GENERAL DYNAMICS CORP.... .. | 02/10/2020. | Hilltop Securities. ..116,910 100,000 11/15/2042.
362311 AG 7 |GTE CALIFORNIA.. .. | 06/05/2020. | Hilltop Securities... 176,900 | .......... 200,000 05/15/2027.
362337 AK 3 |GTENORTHINC.... ... | .-102/10/2020. | Hilltop Securities............ocoowwmmwcvmccmca [ 479,400 500,000 02/15/2028.
419838 AA 5 |HAWAIIAN AIRLINE 3.9 1/15/2026...........c.cccoeveee .. | 07/15/2020. | Sink PMT @ 100.0000000 ...18,207 01/15/2026.
427866 AW 8 |HERSHEY COMPANY ...oooooovvvrvrrerireeceeereesene .. 02/10/2020. | Hilltop Securities..............ccoooussseevvvvviccins | ok 14446 | 200,000 189,114 08/15/2046.
428236 BV 4 |HEWLETT-PACKARD CO SR UNSECURED....... .. [ 06/17/2020. | CALLED @ 105.6750000 ..100,000 .100,506 12/09/2021.
26208L AE 8 |HONK2019-2A A2 3.981 10/20/2049.. .. 10/20/2020. | PRINCIPAL RECEIPT.....ocoovvvvsvviissn | 4,000 [ 1,000 |.. 10/20/2049.
404284 PB 2 |HSBC USAINC o | [ 09/28/2020. | MATURITY...cooooconvnvnvivinnssssnnnnnsvinens [ ) 200,000 | .......... 200,000 | .......... 204,090 09/27/2020.
478160 BY 9 | JOHNSON & JOHNSON.......oovvvivrriiirierrirerinene .. [ 06/05/2020. | Wells Fargo...........cccoceeevvmevmcvcmmcvmnican | 108,803 | .......... 100,000 | .......... 101,439 03/01/2026.
494550 BE 5 |KINDER MORGAN ENER PART.... .. | 09/15/2020. | MATURITY 100,000 100,000 100,330 09/15/2020.
500255 AN 4 |KOHLS CORP .. | 06/05/2020. | Hilltop Securitie ...280,950 ..300,000 | ..........277,364 01/15/2033.
544152 AB 7 |LORILLARD TOBACCO CO COMPANY GTD...... .. [05/01/2020. | MATURITY ...cccoovvevneennenvvencenncveniens | 200,000 | .......... 200,000 | .......... 203,957 05/01/2020.
55262C AH 3 [MBIAInc..... .| 12/15/2020. | CALLED @ 100.0000000.........ccvvvevvecrs | oo f 31,000 ...31,000 | ... 31,000 08/15/2022.
579780 AK 3 |MCCORMICK & CO .. 06/05/2020. | Hilltop Securities.............ooeveevvvesmvviien | 213,616 ..200,000 | ..o 215,432 11/15/2025.
617446 7P 8 |MORGAN STANLEY SR UNSECURED.. .. | 07/24/2020. | MATURITY 100,000 100,000 102,117 07/24/2020.
654106 AE 3 |NIKE INC SrUnsecured 3.875 11/1/2 .. [11/19/2020. | Hilltop Securitie ...252,600 ..200,000 | . 194,808 11/01/2045.
66989H AK 4 [NOVARTIS CAPITAL 4 11/20/2045. .. | 11/19/2020. | Hilltop Securities. 260,746 | ........ 200,000 | .......... 201,712 11/20/2045.
679574 AG 8 | OLD DOMINION ELECTRIC... .. [ 12/03/2020. | Sink PMT @ 100.0000000..........ocoveemceen | 10,417 LA0MT | 11,479 12/01/2028.
694308 GE 1 |PACIFIC GAS & ELECTRIC... .. [07/02/2020. | Restructure...........co.ovevvveeeeemnvnccsncenn | 238,500 ..200,000 | vooo...... 257,916 03/01/2034.
694308 GY 7 |PACIFIC GAS&ELEC 4.5 12/15/2041.. .. | 01/28/2020. | Hilltop Securities... 107,750 100,000 106,921 12/15/2041.
75513E AW 1 |RAYTHEON CO .. | .. 1 12/10/2020. | Exchange ...123,152 ..100,000 127,653 11/01/2028.
75513E AV 3 | RAYTHEON COMPANY.......cevrvrmrrirmmririreiinees .. 12/10/2020. | Exchange 127,593 100,000 143,236 08/15/2027.
75513E  BF 7 |RAYTHEON TECHNOLOGIES CORPORATION.. | .. |12/10/2020. [ Exchange...........ccocewermmevrmmeersmmvesmnsisnnn | | 227,332 | ... 200,000 | .......... 230,768 12/15/2043.
78409V AN 4 | S&P GLOBAL INC 4.5 5/15/2048.............ccovvenec. .| 08/17/2020. [ CALLED @ 142.4440000...........covocrvmmunne [ o 142,444 | ......... 100,000 | .......... 106,280 05/15/2048.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

cvid

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Total Interest /
r Unrealized Current [ Other-Than- 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 [ in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss)| (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
83546D AD 0 [SONIC 2016-1A A2 4.472 5/20/2046.................... .. [ 03/31/2020. | PRINCIPAL RECEIPT......c.ovvvvvcirirernns ol 92763 ...92,763 ...94.416 ...94,264 1.92,763 .....1,106 | 05/20/2046.
84858X AA 2 |SPIRIT AIR 17-1 3.65 2/15/2030...........0evvrevernnne .. | 08/17/2020. | Sink PMT @ 100.0000000.............cconveree 17,054 17,054 |........... 17,596 ..17,593 17,054 02/15/2030.
854502 AA 9 | STANLEY BLACK & DECKER .| 11/19/2020. | Raymond James e | 137,748 | ... 100,000 | ...ouce. 127,552 | o 127,449 126,621 09/01/2040.
87612E AK 2 | TARGET CORP - | .- | 10/08/2020. | CALLED @ 150.8020000. ..200,000 227,770 ....226,461 v | (26,461 | ... (26,461)| .....113,493 | 11/01/2032.
88163V AD 1 | TEVA PHARMACEUTICAL FINANCE.................. .. | 09/15/2020. | Hilltop Securities. ..o worr100,000 116,541 ...116,044 | ... o (14,844) | ........ (14,844) | ......... 6,936 |02/01/2036.
577778 AZ 6 | THE MAY DEPARTMENT STORES... | 06/05/2020. | Hilltop SECUFtIES......oosovvversvvessvvessnns | 92813 [ 125,000 | .ovvor00. 147,082 [ oo 135,357 134,649 | v [ (41,837) | e (41,837) | ovvee 4,961 (06/01/2025.
872540 AQ 2 |TJXCOSINC ... | ..102/10/2020. | Hilltop Securities... ...190,497 ..13,763 13,763 09/15/2026.
889175 BE 4 | TOLEDO EDISON CO.....coovvverrriireriieririeirenns .1 05/01/2020. | MATURITY ....ccoovvrririiiinrererineieiies 16,000 05/01/2020.
912920 AX 3 |USWEST COMMUNICATION INC... .| 01/15/2020. | CALLED @ 100.3900000.........covvvvvvvvoeene | 170,608 09/15/2033.
90931E  AA 2 |UNTD AIR 19-1 A 4.55 8/25/2031 <. | .. | 08/25/2020. | Sink PMT @ 100.0000000... 08/25/2031.
91529Y  AH 9 |UNUM GROUP.......ccocotirrirririiericiinineieninei .. 109/15/2020. | MATURITY ....ccovvviiriirinnererneieiis 09/15/2020.
912920 AC 9 |US WEST COMMUNICATIONS ..01/15/2020. | CALLED @ 100.3900000.........coorsvveseen | 09/15/2033.
912920 AG 0 |US WEST COMMUNICATIONS ... | .| 01/15/2020. | CALLED @ 101.6440000 11/15/2043.
912920 AR 6 |US WEST COMMUNICATIONS MBIA DEBENT... | .. [01/15/2020. | VARIOUS.........ccccovrvrrreriirirerernrinirinrinnes . X I P . . 09/15/2033.
918204 AR 9 |VF CORP ..02/25/2020. | CALLED @ 137.3830000.........coocmsvveieen | 233,365 | oo | s (1,365) | .....c.... (1,365) 10/15/2033.
92826C AE 2 [VISAINC ... | .. | 02/10/2020. [ Hilltop Securities 108,529 12/14/2035.
00908P AB 3 |AIR CAN 2017-1A 3.55 1/15/2030........co0errevrnnee A|[07/16/2020. | Sink PMT @ 100.0000000............c0rvvnne ..2,816 01/15/2030.
191241 AE 8 [COCA-COLA FEMSA 3.875 11/26/2023. . |D[01/27/2020. | CALLED @ 107.8577600.........cccoowcemenc | o 215716 | 200,000 | oo 201.304 | oo 200,956 200,940 11/26/2023.
046353 AM 0 | ASTRAZENECA PLC ... | €[ 11/19/2020. | Raymond James ..100,000 ...112,927 11/16/2045.
06738) CY 8 |BARCLAYS BANKPLC...........ooooorriecccrrorrrerees D [ 06/03/2020. [ MATURITY.......oooooeeecccccrrrreeeeesecece 100,000 ..100,000 06/03/2020.
06739G BP 3 |BARCLAYS BK PLC SUBNTS... .| D[10/14/2020. | MATURITY ....coovvenvmnvrmnnnvvmncsccvecons | o 100,000 | oo, 100,000 100,000 10/14/2020.
65504L AK 3 |NOBLE HOLDING INTL LTD <...[..]102/11/2020. | VENDOR CODE #N/A NOT IN TABLE.... | 100,000 ....104,981 03/15/2042.
585055 BT 2 |MEDTRONIC INC Sr Unsecured 4.375 3.............. C|02/10/2020. | Hilltop Securities.............cccovuverrnriniinns +orer..100,000 . ....110,982 03/15/2035.
22546Q AD 9 |CREDIT SUISSE SUB NTS GLB wer | | 01/14/2020. [ MATURITY... B DS B 100,000 | ...c.... 100,000 | ......... 103,002 [...ooooones LTORIET: N — 100,000 01/14/2020.
87938W AM 5 |USD TELEFONICA ... | D] 04/27/2020. [ MATURITY... : N 100,000 | ......... 100,000 KL ...100,000 04/27/2020.
3899999. Total - Bonds - Industrial and Miscellaneous 326,433 .8,934,712 XXX
Bonds - Hybrid Securities
233331 70 1 |DTE ENERGY CO 5.25% PFD......ccovvvervvrriirinnne .. [ 10/22/2020. | CALLED @ 25.0000000 . 12/01/2062.
29364D 76 1 |ENTERGY ARKANSAS 4.9% PFD INC................ .. [ 10/14/2020. | CALLED @ 25.0000000 ..200,000 12/01/2052.
65339K 80 3 [NEXTERAENERGY | 10/26/2020.  CALLED @ 25.0000000........cccvvvsssvvveess f ] ... 405,350 | .......405,350 | ........ 406,914 | .vvvvrrrrns 405,350 | cvvvvreeerrieeens | corssessieennnnns [ 11/15/2072.
67401P 20 7 | OAKTREE SPECIALTY LENDING CORP............. | .. | 03/02/2020. | CALLED @ 25.0000000... 100,674 ....99,550 10/30/2024.
744320 60 7 |PRUDENTIAL FINL PFD...coovveivrriciniineieinniens .. | 09/23/2020. | CALLED @ 25.0000000 200,000 ..200,000 e 0. I — 12/15/2052.
81721M 20 8 | SENIOR HOUSING 5.625%.... -|01/02/2020. | Initial Data Setup.. s 200,000 | .......... 200,000 | ......... 200,000 ... 200,000 [ oo [ L 0 s | 200,000 [ oo L |0 | 08/01/2042.
4899999. Total - Bonds - Hybrid Securities.... B 1,304,900 | ....... 1,304,900 | ....... 1,307,588 1,304,900 1,304,900 | ..ccoooiiin0 | e 0 o0 s 48,308 XXX
8399997. Total - BONAS = Part 4.t et | 13,251,358 | ... 12,547,824 | ... 13,076,809 12,834,619 | ... R 2,860,381 | .. 0]....15218 | .......15218 | ..... 860,262 XXX
8399998. Total - Bonds - Summary Item from Part 5. e i 351,690 |......... 600,000 | .......... 399,650 [ ..o | L 12 [ | 12 [ [ 399,662 [ ..o [ (47,972)] ........ (47,972)] ....... 20,732 XXX
8399999. Total - Bonds . 13,603,048 | ..... 13,147,824 | ..... 13,476,459 | ......... 12,834,619 | ........ 47,355 | ........ (28,060) | ......coc.... 0] o 19,294 | oo, 0] 13,260,043 | .....cvouven 0. (32,754) | ........ (32,754) | .....880,994 XXX
Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred
74460W 10 7 PUBLIC STORAGE CUMULATIVE PREFERRE... | .. [ 09/30/2020. | Called.............oooooveeeeemeeciecmimmiemimmim | 8,789.000 | .......... 219,725 [ ..ooirrrrrrn25.00 | o 200,203 [ .oooveee. 200,203 [ covvveeeeeeeeeeeeees oo [ 0 e e 200,203 [ coovvvvveeeieeiens | 100019522 | 19,522 |......... 8569 | XXX
857477 50 9 | STATE STRCORP........ccooviviiniiciriirisiicinie .| 03/16/2020. | Called.... . ...4,378.000 109,450 112,631 112,631 ...112,631 XXX
929042 85 1 | VORNADO REALTY 5.7%....ccoermrmeeniieeiriennnens .. | 06/08/2020. | Raymond James............cvveevrerrcrrerenens 204,896 200,000 200,000 . 0. reeeennnnnn200,000 e 4,896 5,700 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred............cc.coonirninirininicnnccnessecnsesssiissnnnns | 534071 | XXX |, 512,834 | ..oovvuccn... 512,834 | .coovvven. [\ [\ O { o [\ (| 512,834 | oo 0 ]..21,237 | 21,237 |....... 15,706 XXX
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

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

F Current Bond

0 Year's Total Interest /

r Unrealized Current [ Other-Than- 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 [ in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss)| (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
8999997. Total - Prefermed STOCKS = PAM 4..........o. i steiniie oottt sa et s ettt b st sttt na s 534,071 XXX 512,834 512,834 ...512,834 ol 21,237 221237 |, 15,706 XXX
8999999. Total = Preferred STOCKS. ..o et s 534,071 XXX 512,834 512,834 . 0 ) ol 0 | 512,834 | .. 0l 21237 | .021,237 | ... 15,706 XXX
9899999. Total - Preferred and Common Stocks ] 534,071 XXX [ 512,834 | .o 512,834 | 0 | 0 | (L 0| s 0 |, 512,834 | oo [ 21,237 [ e 21,237 [ .o 15,706 | XXX
9999999. Total - Bonds, Preferred and Common Stock e <] ...14,137,119 X% 13,989,293 | ........ 13,347,453 | ....... 47,355 | ....... (28,060)| ..o [ — 19,294 | i 0] 13,772,877 | oo 0 (151D (11,517)] ....896,700 | XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
o 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 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 at Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B./A.C.V. | Disposal [ on Disposal| Disposal Year Dividends
Bonds - Industrial and Miscell
694ESC AA 2 [PACIFIC GAS & ELECTRIC ESCROW 2 | .. | 07/02/2020 [ ReStructure.............ccocrevurierieriirniienes 07/10/2020 | RESHUCIUTE.........ceoeececiireieciis | e 200,000 | ..ooovveriiiena (U OO (U 0 | e | e | e | e (VN UPUURPPURPOORS [UURPOOUSPOORPOOR IVPURVROOROORSTORY VPRI 0. 12,507 | oo
06367W WA 7 | BANK OF MONTREAL 2.6 8/18/2032...... A1 02/20/2020 [ Raymond James...........ccccovuruiniiininnes 08/18/2020 | CALLED @ 100.0000000.........cccovovverne | corarienne 200,000 |............ 199,650 | ..oooovve. 200,000 |............ 199,662 | ..oovvovvviviens | e 12 [ [ 12 [ L | 338 | . 338 | ... 2,600 ... 87
3899999. Total - Bonds - Industrial and MISCEIANEOUS. ..ot ittt enis | conieniines 400,000 |............ 199,650 | ............ 200,000 |............ 199,662 |0 [ 12 | [ I 12 | [ I 0 ] 338 [ 338 | ... 15,107 | .o 87
Bonds - Hybrid Securities
25525P 20 6 | Diversified Healthcare.........cccccccovnn. | .. | 01/02/2020 | Undefined..........ccocooviiiiiiniiiiiniiics 06/05/2020 | Raymond James...........ccccoouiiiriciiniinicns | v 200,000 |............ 200,000 | ...ccco..u 151,690 | ............200,000 | .oooooviiniinns | oo | e |0 | i [ (48,310)] ..... (48,310)
4899999. Total - Bonds - Hybrid Securities ..200,000 | .....cc.... 200,000 151,690 |............200,000 | ..o [0 finn0 o0 [0 |0 ] (48,310)] ..... (48,310)
8399998. TORAL = BONAS. .. s et | connenensee:000,000 | s 399,650 |............351,690 |............399,662 |.....ccocec0 |12 |0 |12 | 0 [0 [ e (47,972)] ..... (47,972)
9999999. Total - Bonds, Preferred @nd COMMON SEOCKS. .........c.cuiiiiiies ettt ittt ettt b s bttt bt h bttt b et s bt s b aa et es st et ebensebesensenanansinnns | eveierinns 399,650 | .....cc..... 351,690 |........399,662 |.....coooeeeere0 [ oiiirienn 12 [0 12 |0 0 ] (47,972) | ..... (47,972)
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Sch.D -Pt. 6 -Sn. 1
NONE

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest [ Received During Year of Current Year Balance *
Open Depositories
Huntington National Bank CoUMBUS, OH......coviiiiieeiieee et sasaenns | eveees 165,077 | XXX
Huntington National Bank MM COlUMDUS, OH......oiiiiieeiee e sneneens | eeenes 701,399 [ XXX
0199999. Total - Open Depositorie: XXX XXX ....0 0 866,476 [ XXX
0399999. Total Cash on Deposit XXX | XXX 0 866,476 | XXX
0599999. Total Cash. XXX | XXX 0 866,476 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 806,245 | 4. April 457,157 |7. July. 1,113,474 110. October. 537,505
2. February. 1,186,544 |5. May. 556,630 (8. August 619,042 | 11. November. 1,264,112
3. March 1,056,446 |6. June 451,507 | 9. September. (324,209) | 12. December. 866,476
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

CUSIP

Description

3

Code

4

Date Acquired

Rate of Interest

Maturity Date

Book/Adjusted Carrying Value

Amount of Interest Due &
Accrued

[Amount Received During Year|

Exempt Money Market Mutual Funds as Identified by the SVO

| EAGLE CLASS-JPMORGAN US GOVT MMF

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

All Other Money Market Mutual Funds

| RAYMOND JAMES BANK DEPOSIT PROGRAM

8699999. Total - All Other Money Market Mutual Funds

8899999. Total - Cash Equivalents

8¢d

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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SCHEDULE E - PART 3 - SPECIAL DE

POSITS

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

2. Alaska....

3. Arizona..

4. AKansas..........oneiien

5. California...

6. Colorado....

7. Connecticut........cccvvrveerercrnnines

8. Delaware

9. District of Columbi .

10, Florida.....ccoovvveeerereci

11. Georgia..

12.  Hawaii....

13, 1dah0...c e

14.  lllinois....

15.  Indiana...

16, 1OWA..coicccccec

17.  Kansas.

18.  Kentucky....

19, Louisiana.........cccoereerevreirierieninnns LA e | ettt sines | erienienenee et nieninns | st | e | e

20.

21,

22.

23.  Michigan....

24, Minnesota..

25, MiSSISSIPPI...eeereeeereeerieieieriennins

26.  Missouri

27.  Montana....

28.  Nebraska.........cccooververrcninnnnnad

29.

30.  New Hampshire.

31, New Jersey.....ocvvvrveenrenenns

32.  New Mexico..

33, New York

34.  North Carolina.

35.  North Dakota.

36.

37.

38.  Oregon

39.  Pennsylvania. .

40.  Rhode Island.........cccccevuvinicienns

41.  South Carolina...

42, South Dakota....

43, TEenneSSEe.......ccovierieieriiniinnns

44,  Texas.

45, Utah...

46, Vermont........ocoovviiieriniinnins

47.  Virginia

48.  Washington .

49.  West Virginia..........cccoeuviunnnnes

50.  Wisconsin..

51.  Wyoming....

52.  American Samoa...........ccoreeee e AS | i

53.

54. .

55.  USVirgin Islands..........cccccoeee VI i

56.  Northern Mariana Islands...........

57.

58.

59.

DETAILS OF WRITE-INS
BB0T. oottt | eriernnis | bbbttt nnns | sberientens e sttt [ ereenses st ensens | arseet et ennas | e
BBO2. et ensnienines [ e | ettt | erteei et | st | e | e
BB03. oo | et | et tnnns | sreeiientess st s st [ ertensesies s ensenns | sereetens st senins | et
5898.  Summary of remaining write-ins for
line 58 from overflow page.............. XXX XXX (0 R (VI RPN (0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 8bOVE).......ccvvvrrreriiiienes XXX XXX (O I (U I [V I 0
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