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Annual Statement for the year 2020 of the Czech Catholic Union

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... 170,145 0.9 170,145 L7045 0.9
1.02 All Other GOVEIMMENLS..........cverereerrerernrsrerneeseessssessssessssessssssessesssnes | sesseesessssssssssssessssssesss | sessessessessnnes 0.0 | v [ | e (N I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | ooceveeeereeevceeenes [ v, 0.0 [ e | e (1 0.0
1.04 U.S. Political Subdivisions of States, Territories and
P0ssessions, GUAraNteed.............c.eueviveieeievciriecieeeeiesesee s | e 507,548 | ..ccovvvee. 2.7 |, 507,548 | .o | e 507,548 | ...ccovvveee. 2.7
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteeA...........cceueveieeiecresie e sisssens | e 452,336 | oo 24 | 452,336 | oo [ e 452,336 | oo 2.4
1.06 Industrial and MiSCElIANEOUS............c.ovvvrierrerrirreireerssseeeieiieiens | ceeniieeenns 15,826,172 | ..ovverenne 852 | oo, 15,826,172 | ooooeereeeeeeeeeies [ e 15,826,172 | .ovveerenne 85.2
1.07 HybIid SECUMHES. ......vereeireieecireieiseineiseiesissise s ssesssssseeessesssens | seessesesssssssssssssssssness | sesnsssessnsennes 0.0 | v [ | e (V] I 0.0
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNAS........ccoorvenriinriirriirniininnierieeieeiseissessesseensennes | eevnsssnssssnsssssssssenses | eerimneenninned0000 [ [ [ v (1N ST 0.0
1.10 Unaffiliated Bank LO@NS..........cccoeureeneeneieencincinineneneeeeeneensineenennes Leerssrssessesssesssssesssenes | seensessnenensss 000 [ Lo | s U 0.0
1.11 Total Long-Term Bonds.........cccccveueirevererresiereseseeseeeeesssenienssns | eereeennnn 16,956,201 [ o913 [ 16,956,201 | o0 [ 16,956,201 | ............... 91.3
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)...........ccocovrurrinrinrinnininnirerienes | v 758,609 | ..oooviernne 41 [ s 758,609 | ..o [ e 758,609 | oo 4.1
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred SOCK..........ocurierieriiriineiiniineisiisseisseseiseeseeseens | e 758,609 | ..oovvvienn. 41 [ s 758,609 | coovverierieini (1N IS 758,609 | oo 4.1
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | coocvvverennee 200,945 | .o {5 I ST 200,945 | ..o [ e 200,945 | .o 1.1
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccocoverveveees | eevreieseeieeccsiens | e, 0.0 [ e | e (0] I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [ e | e (0] I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.............coovnnninnenniineens [ e | e 0.0 | oo [ | e (V1N I 0.0
3.05 MULUEI FUNDS.....cooiviiiiieceiicseei et
3.06 Unit INVeStMENt TIUSES......c..ovueueieireireenereeeeieseise e
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks.
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAgES. ......ccovvevriiirieieseinsieesesssessssssssessesssssssessessessssens | sssssssessessssssessessssenss | soessessssessenns 0.0 [ e | e (0] I 0.0
4.02 Residential MOMgages.......ccccovuvieiienisieeseieseesssssssesssssssesenns | consssessesssssensssnssens | soesessssesenns 0.0 [ e | e (0] I 0.0
4.03 Commercial MOMGAQES. .......cceverrerererieieiesiesesessesssssessssssesens | sevvesessessssssssssssssenss | coesseesessnnns 0.0 [ e | e (0] I 0.0
4.04 Mezzanine Real Estate LOans..........cocoevvenerriiinirneeninenenesneinenns | s [ eenesesnnnens 0.0 | oo e | e (V1N I 0.0
4.05 Total Valuation Allowance
4,06 Total Mortgage Loans..........ccveuuninieininiineinesssssecsssssssssssessssssenees
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY........cccovvvereverererieeeeeesesesesseens | ceverisierennnnnad 64,975 | cooovvrrnn 0.3 [ o, 64,975
5.02 Properties Held for Production of INCOME............cevveureveveriereeniieiens | evvrereieeeeieseeiennns | eveeveereninnenns (O [
5.03 Properties Held for Sale.........ccovviveiererieieiesssieississiesessesssssesses [ ossissssssssesisssssssssiess | oossssssssessans 0.0 |
5.04 Total Real Estate.... 64,975
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......ccccoenernenrennennenncnnennensenneenseensenns | connernerneeni VAT | i 15 | i 2T4 AT [ e | e 274,447
6.02 Cash Equivalents (Schedule E, Part 2).........c..ccoeveveevvevevvneenieeen | evvereeeesesiieseseieneens | evvrineiereernend0.0 [ oo | e
6.03 Short-Term Investments (Schedule DA) O O
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| cccccverernee. 274447 | oo 15 | e 2144487 | o, (1N 274 A47
7. CONMTACt LOBNS.......vuurirrirrieieieieis ittt
8. Derivatives (SChedule DB).........cc.covvrinrnririnensisessssseeessssesessessssennenns
9. Other Invested Assets (Schedule BA).........ccverrninenencnsineeseeseeens
10. Receivables for SECUMHES. ... ssesssesesneseenns
11. Securities Lending (Schedule DL, Part 1)....
12. Other Invested Assets (Page 2, Line 11).........cccoovvonnriiinrrvinnnviinnnsiinns
13. Total INVESIEA ASSEES.....crereieereseieii st esnenes
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Annual Statement for the year 2020 of the Czech Catholic Union

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 67,843
2. Costof acquired:

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

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

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e 0

4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen

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

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

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

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

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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt 2,868

8.2 Totals, Part 3, COIUMN ...ttt 2,868
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 64,975
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 64,975

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

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

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

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

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

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

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

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

Other Long-Term Invested Assets

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

2. Cost of acquired:

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

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0

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

5. Unrealized valuation increase (decrease):

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

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

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

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

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

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

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year... 17,827,595
2. Cost of bonds and stocks acquired, Part 3, Column 7 3,413,415
3. ACCIUAN OF GISCOUNL.......cveovvvsceeseeisresices et 12,394
4. Unrealized valuation increase (decrease):
41 Part1, Column 12.............. 3,500
42 Part2, Section 1, Column 15.
4.3 Part 2, Section 2, Column 13. (31,450)
44  Part4, Column 11 63,846 35,896
5. Total gain (loss) on disposals, Part 4, Column 19.........ccccoevrrvnrnrrereinns 20,623
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 2,946,053
7. Deduct amMOrtiZation Of PIEIMIUM...........eveverurrirrrerieiseseesseisesssseseseessssseese st sssse et ess s ess s s st see a8 ee s sEee s s s s ee e se eSS £ s e R e e bR en e sen s st 45122
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part 2, Section 2, Column 16.
8.4 Part4, Column 15 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14.............. 175,531
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14.
94  Part4, Column 13 103 175,634
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cceiiurreiniireinineneecseiesesseise e ssssssesenns 10,582
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans 18,153,697
12, Deduct total NONAAMItIEA GMOUNTS.........c..eiuieiiiicirrcie bbbkt
13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et 18,153,697
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.........coveevverinees | covrnevvrerirecrineninns 170,144 | oo 178,120 | oo 169,700 | covvevvererriciienns 169,608
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS. ..o | v 170,144 | oo 178,120 | oo 169,700 | oo 169,608
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TotalS....ooerrrrrisiersrisinninns | e 507,548 | .o 574,041 | oo 518,598 | ..o 505,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals........... ...452,336 ....533,706 ....450,803 446,026
Industrial and Miscellaneous, 8. United States 15,826,173 18,452,553 ...16,265,068
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada
and Hybrid Securities (Unaffiliated) 10, Other COUNMIIES........cocviverecis [ erreiiiiiesieiesicesiesesenenesns | eesvesessissesesessessssssesesssssens | seresessessesssssssssssssessessssessens | srosessessssssessesisssssesssssssnens
11. Totals......ccoocoe. 15,826,173 18,452,553 ...16,265,068
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......cmrerseeemsrnnns | onveeecninsieennns 16,956,201 | .ooovvverecrines 19,738,420 | .oovvovvveriirens 17,404,169 | oo, 16,477,085
PREFERRED STOCKS 14. United States..........occvevvveeees | covrerereriiierrinerinns 758,609 | ..o 756,364 | ..o 758,609
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TotalS. ..o | v 758,609 | ...ovvervirreririneniinns 756,364 | ..o 758,609
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | ccccocvverrerrnnnnnes 758,609 | ..ooovvvverieinna 756,364 | ..o 758,609
COMMON STOCKS 20. United States.......ccvuverevenernes | covreveeierieeiesennns 438,880 | oo 438,880 | .o 518,133
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23, TOtalS....ooereeerereriessiisereisnnes | v 438,880 | ..o 438,880 | ..ovvvreriierrincninnn: 518,133
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks.....c... | c.oovveveriieiienncrenas 438,880 | ..o 438,880 | ..o 518,133
26. Total StOCKS...cuurmmsrrsrsssssrsssns | coveernriieaniiennans 1,197,489 | oo, 1,195244 | v, 1,276,742
27. Total Bonds and Stocks...... | ....cccccouvveneren. 18,153,690 | oooovvvvrrriinnnn 20,933,664 | ...ocvverrercienne 18,680,911
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SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

......................... 1.0
......................... 0.0

......................... 1.7
......................... 0.0
......................... 0.0

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

.......... XXX vvrenrine | eonrenrnnernen 298447 |18 | ii000298,640 [ e LT | 298447 |
.......... XXX v | eevrrirnennen 145,000 [ o009 | 145,000 |08 | 145,000 | oo
.......... XXX v | v 14,099 |01 | 14,077 |01 | 14,099 |
.......... XXX ovvinennee | wvrrrrnninnnenn80,000 [ o083 | 050,000 | ceviiiinienn0.3 | cii0050,000 | oo
.......... XXX [ e 0 o000 [ L0000 [ e
.......... XXX |0 o000 Lo L0000 [ [
A7 TOMAIS oo | erenrnn s [V I [ 210,354 | .ooovirins 197,192 | oo 100,000 | .......... )OS SN [ 507,546 | ..o 3.0 | s 507,717 | 2.9 | e, 507,546 | ..o 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
BT NAIC Tttt | sressenennt st entens | ersenteseneseseenens 3,135 | e 155,613 | oo 234,039 | oo 25,806 | .......... )00, O IS 418,593 | ..o 25 | . 536,915 | .evvrrerrereirerinens 3 | 418,593 | ..o
................... 33,743 reerreee XXX USSR X 1< B
.......... XXX
.......... XXX oo
.......... XXX o
....................................................................................................... XXX
................. 189,356 | .ovoreeernni 234,039 | i 25,806 | e XXX cernrennnennn852,336 | 0
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SCHEDULE D - PART 1A - SECTION 1 (continued)

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

10.7

Totals

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
....25,000 763,822 561,242 568,944 3,418,651 3,997,806
85,150 |.. 1,300,614 |.... ...1,551,823 |.. ..2,795,498 | .. ....10,083,716 |... ..8,880,868 |...
....155,000 ..360,226 | .. 1,336,784 |... .1,962,981 |...
..303,575 | .. 874,727 |... 755,259 |...
..................... 2,340 266,375
..................... 6,642
15,869,931
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S XXXrverernne [ ereenesnssrsnsnnneens0 [ o [ 0.0 [ [V 0.0 [0 o 0
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
11.1 25,000 | .oovovrrrennn 767,285 | 853,900 | 2,064,900 | ..covverrinnes 594,750 | oo (U I 4,305,835
............... 4,350,631 |.ccceeern2,895,498 | o0 [ e 10,242,459

85,150
. ....493,560 | .. ...360,226
296,986 | ...ccoovvvennn 303,575

96,680

...35,616

5,569 | .. ...5,385 ...35,616
7,211,646 |... 4,159,434 16,956,200 16,956,200
11.8 Line 11.7a5@ % Of Col. 7.....ccovvvereriericccecieisivneenicieienines | cverieenisieieinnenend0.6 | v T | il 181 | 425 | o 245 | cviieiiiein0.0 | i 100.0 | b XXX e XK e XK | e

12. Total Bonds Prior Year
............... 5,195,255

9,025,971 |..
.2,026,162 |..

6,427,888 | ...
371

Line 12.7 as a % of Col. 9.
13. Total Publicly Traded Bonds

................. 767,285 | .................853,900 |...............2,064,900 | ..............594,750 | ..oovoiroiiriiviiieiiens [ererennnnn4,305,835 | 254 |l 5,195,255 | el 300 4,305,835
............... 1,300,614 |...............1,610,566 |...............4,350,631 |...............2,895,498 v 10,242,459 | 6804 9,025,971 | 52,1l 10,242,459
..155,000 | .... .342,097 | . ....493,560 | .. ...360,226 | .... ..1,350,883 | .. 2,026,162 . ..1,350,883 |..
................. 150,000 | ....cccoe.... . 174,166 | .................296,986 | .................303,575 v 924,727 5| en..805,259 | ... B | 924,727

137 TOAIS..ccveeeeere et snsnsent | sresesrensanens 110,150 | .ovvrverrrnn 2,398,801

13.8 Line 13.7 as a % of Col. 7..... ..0.6 .14

13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11..........cccoevvvees | covvrveieinriiieinnnend0.6 | i 14.1

14, Total Privately Placed Bonds

14.8 Line 14.7 as a % of Col. 7..... .0

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

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

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

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

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S.......... 0; NAIC3S........ 0; NAIC4S...... 0; NAIC5S.......... 0; NAIC6S......... 0.

......................... 00 | .00
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SCHEDULE D - PART 1A - SECTION 2

80IS

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

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

1.01

1.02

U.S. Governments

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

4.01
4.02
4.03
4.04
4.05

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

...197,193

5.01
5.02
5.03

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

....234,039

................. 189,356

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

601

6.02
6.03
6.04
6.05

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

.............. 2,395,339

.............. 2,580,428

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

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

7.01

7.02
7.03
7.04
7.05

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

...99,104

801

8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Affiliated Bank Loans - Issued
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7 asa
% of Line 11.08

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

9.01

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

10.01
10.02
10.03

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

11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

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

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

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

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

Ling 12.08 @58 % 0f COL 9.

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

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

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

.110,150

.0.6

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

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

Affiliated Bank Loans.
Unaffiliated Bank Loans.

Line 14.08 as a % of Col. 7...
Line 14.08 as a % of Line 11.08, Col.
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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

Sch. E - Pt. 2 Verification
NONE

Si10, SI11, SI12, SI13, SI14, SI15
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SCHEDULE A - PART 1
NED December 31 of Current Year

Showing all Real Estate OW
6 7

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

Properties Occupied by the Reporting Entity - Administrative
5349 DOLLOFF ROAD - BUILDING.........ccourimiimiiiiierirenirrisseissssessieseenessssssiens CLEVELAND.......cccovvvinee 83,399 | s [ e 56,169 2,107 3,000 19,187
5349 DOLLOFF ROAD - PARKING LOT .. | CLEVELAND......ccovvvmerenee | OHucees | OT/01/1987. | oo | e 5,000 | ovoouerrnrrrirerieniies | e 5,000
5349 DOLLOFF ROAD - RESURFACE LOT. . | CLEVELAND........cccoueevcre [OH.oo.. | 06/27/2016. | oo | e 3,807 [ | s 3,806 761
0299999. Properties Occupied by the Reporting Entity - Administrative............ooovieinisininins v 252,206 | o0 | 64,975 2,868 3,000 19,187
0399999. Total - Properties Occupied by the Reporting Entity. ....52,206 ...64,975 2,868 3,000 19,187
0699999. TOHAIS.........cvorvrrrerrieeriereieeieriseesisesieri e ....52,206 ...64,975 2,868 3,000 19,187
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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

E02, EO03, E04, E05, E06, EO7, E08, E09
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

013

1 2 Codes Fair Value 10 1 Change in Book/Adjusted Carrying Value Dates
3 |4 5 8 9 12 13 14 15 16 17 19 20 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective Amount Due & Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rate of Accrued During Year Date
U.S. Government - Issuer Obligations
912810 DE 5 |UNITED STATES TREASURY BONDS........ccooumirireriessnisssrsssnssensssesseeeas | ....... | . | ............ | 1A ..100.000 [ ..oviciiiinnns 15,000 [ .oveiciiniinnns 15,000 [ oo 15,000 |......... L1125 11125 | [ 8,316 | .110/01/2031.
0199999. U.S. Government - ISSUEr OblIgAtIoNS. ........ureuuruurieserisieiiississeiisniesss s seessnsenes XXX [ s 15,000 [ .ooveiriiiniinnns 15,000 | ..... 15,000 0 0 0] XXX XXX | XXX [ e 8,316 | oo XXX
U.S. Government - Residential Mortgage-Backed Securities
362020 3G 4 | GNMA PASS THRU POOL.......coorirririemnrinersersessiessesesssessssssssenssnens | sveees . WMBTAS | 896 | e 1076 | i T8 | s | e | e e | 0005000 [ 5.000 .| 01/20/2034.
36202D CC 3 |GNMA PASS THRU POOL.......comiirriiiieirsissiiesissesssssssssssssssssssssness | sveees . WBTA0 | e 1957 | 1891 | 18T | e | e | s [ [ 208500 [ 6.500 .| 08/20/2029.
36202E  BU 2 | GNMA PASS THRU POOL......covvuuiiririreerisineisesssssssessesssssesessssssnens | seeeen 2113980 [ e 1076 | 984 | 98 | | e | s e [ 0005000 [ 5.000 .| 12/20/2034.
36202E EH 8 | GNMA PASS THRU POOL O . LAATS | 2158 | 1,890 | e 1890 | e | | s [ [ 208,500 [ 5.500 .| 07/20/2035.
36202X DA 2 | GNMA PASS THRU POOL......ccivuirecriieieeinineeierisssisessesisseesesssssinens | sevees . 112993 | 2,306 | e 2,081 | 2,040 | | e | e [ [ 008,500 [ 5.500 .| 05/15/2033.
36206C SB 6 | GNMA PASS THRU POOL.......ccooeiiuririreineiseriesesessesissesssssisssssessssens. | seeees 2 100.370 [ o284 | 283 | 28 | e | e | s | e | e 72000 [ 7.000 .| 06/01/2025.
36224Y QE 2 | GNMA PASS THRU POOL OO I . 2103676 [ e T |88 | B | | | | [ 72500 [ 7.500 .| 03/01/2023.
36225B PP 7 | GNMA PASS THRU POOL......cootvuuieririeieerisineisesssssssessesisseesessssssens | seeee . 2118808 [ 38T | 326 | 326 | e | e | s | | 008000 [ 6.000 .| 09/15/2031.
36290R 5P 4 |GNMA PASS THRU POOL . [T I . L4557 | 1,899 | 2,343 | 1858 | i | i | [ [ 208000 [ 5.000 .| 10/15/2033.
38374B 6B 4 |MULTICLASS CMO [T I - 2 108.864 | o 9,015 | 8,281 | 8,28 | | e | s s [ 0008500 [ 5.000 .| 09/20/2033.
38374B  DJ 9 |MULTICLASS CMO......coierieieimeiisiiineiieesssissessssssssssssssesssseesssssssssens | sesees . 213086 | e 11,443 | 10,119 | e 10,119 | i | e | s e [ 2005000 [ 5.600 .| 07/20/2033.
38374F CU 6 |MULTICLASS CMO.... [T I - 209712 | 3,834 | 3,383 | 3,227 [ | e | s s [ 008,500 [ 5.510 .| 02/16/2034.
38374K B8 5 |MULTICLASS CMO.......cooierieimeireiieriieniensssisesssssssssssesssesssssssssssssssens | seesens 207,651 | 9,424 | 8754 | 8755 | e | e | s s [ 0005500 [ 5.500 .| 02/20/2032.
38374K LR 2 | GOVERNMENT NATIONAL MORTGAGE ASSN.. WA11.925 | 1,242 | e BAT0 | 08,622 [ e [ [ [ [0005.0000 | 5.000 .| 10/20/2034.
38374K NP 4 | GOVERNMENT NATIONAL MORTGAGE ASSN.. 2104927 | 2,662 | 2,837 | 9,330 | s | e | s | [ 0008000 [ 5.000 .| 07/20/2034.
38374K  TX 1 |MULTICLASS CMO 2100218 | 589 | 8,796 | 588 | e | e | s s [ 2005000 [ 5.000 .| 02/20/2035.
38374L  5Q 0 |MULTICLASS CMO.... ...109.992 231,304 | s [ | [ 205,000 | 5.000 .| 09/16/2035.
38374L  5Q 0 |MULTICLASS CMO.... ...109.992 231,304 | [ [ | [ 205,000 | 5.000 .| 09/16/2035.
38374L  HA 2 | GOVERNMENT NATIONAL MORTGAGE ASSN.. L1157 | 12 | [ e [ 209,000 | 5.130 . | 06/20/2035.
38374X SX 4 | GOVERNMENT NATIONAL MORTGAGE ASSN.. 110249 | .. . ceevrerineenennen 3,830 | s 10,236 | cvovrveericrirerines | eeernrrienninerienies | veeeninerneniinees | v | o000 | i 4.020 .| 04/20/2039.
38375)  HQ 1 |GOVERNMENT NATIONAL MORTGAGE ASSN.. ...113.439 8,213 | oo [ e [ | e | 2055000 | 5.500 .| 02/20/2037.
38375Q EY 1 | GOVERNMENT NATIONAL MORTGAGE ASSN.. ...114.168 9,595 | oo | | e | | 008500 [ 5.550 . | 04/20/2038.
0299999. U.S. Government - Residential Mortgage-Backed Securities XXX 155,145 0 0 0 XXX XXX
U.S. Government - Commercial Mortgage-Backed Securities
0399999. U.S. Government - Commercial Mortgage-Backed SECUMHIES. ..o s XXX 0 0 0 0 0 0 XXX XXX | XXX ] e [V I XXX
U.S. Government - Other Loan-Backed and Structured Securities | | | |
0499999. U.S. Government - Other Loan-Backed and Structured Securities XXX 0 0 0 0 XXX XXX
0599999. Total - U.S. GOVEINMENE.....ccuuiieirseresiressensssisssrsssnssssssensssesssnsssssssnssenes XXX [ s 178,120 0 0 0] XXX XXX
All Other Governments - Issuer Obligations | |
0699999. All Other Governments - Issuer Obligations XXX 0 0 0 0 XXX XXX
All Other Gover ‘ - Residential Mortgage-Backed Securities | | | |
0799999. All Other Governments - Residential Mortgage-Backed Securities.......... XXX 0 0 [ 0 0 0 0 XXX XXX | XXX | e [V I XXX




1'0Ld

Annual Statement for the year 2020 of the Czech Catholic Union

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
[} 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
All Other Governments - Commercial Mortgage-Backed Securities | | | |
0899999. All Other Gov't - Commercial Mortgage-Backed SECUNHIES. .......vuiuiiiriiiistis st | snsseeenssneseenesensnd 0 XXX 0 0 0 0 0 0 0 XXX XXX XXX [ v [V I 0 XXX XXX
All Other Gover ‘ - Other Loan-Backed and Structured Securities | | | |
0999999. All Other Governments - Other Loan-Backed and Structured Securities.. 0 XXX 0 0 [ 0 0 0 0 0 XXX XXX XXX | s [V I 0 XXX XXX
1099999.  Total - All OthEr GOVEIMMENES. .....vvureusirsersereseesserssssssers ettt | enes e 0 XXX 0 [0 0 0 0 0 0 XXX XXX D 0 [ oo 0 XXX XXX
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligations | | | |
1199999. U.S. States, Territories & Possessions - Issuer Obligations..............ccccoeevenneas .. 0 XXX 0 (O 0 0 0 0 0 XXX XXX XXX | s (] 0 XXX XXX
U.S. States, Territori‘es & P ions (Direct and Guaranteed) - Residential Mortgage-Backe|d Securities |
1299999. U.S. States, Territories - Residential Mortgage-Backed Securities.......... s 0 XXX 0 0 [ 0 0 0 0 0 XXX XXX PO (U [P 0 XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Commercial Mortgage-Backed Securities |
1399999. U.S. States, Territories - Commercial Mortgage-Backed SECUNMHIES. .......ouuieiiiiiriiniieiesiisisnisessrsssesnsssssnsensenssessssssensens | sosssesesssssssnssssenes 0 XXX 0 0 [ 0 0 0 0 0 XXX XXX XXX | e [V I 0 XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Other Loan-Backed and Structured Securities|
1499999. U.S. States, Territories - Other Loan-Backed and Structured Securities.... 0 XXX 0 0 0 0 0 0 XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUaranteed)............ooovrverriereersresisisiieississereieesneas 0 XXX 0 .0 0 0 0 0 XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
076059 GJ 7 |BEDFORD CNTY PA.. . 2.AFE.. ...109.088 s 25,000 | covorveerieniecienens [ e | eeesreesiesiinenis | eeriessiesisssiesniens | 00000:3.000 | i 3.000 02/12/2015. | 09/01/2027.
167486 HN 2 | CHICAGO ILLINOIS SERVICE DEPT..... .. |3.AFE.. ...107.800 15,000 | .o 14,099 22 | i | e [ 2000257 | L 6.821 04/19/2011. | 07/01/2040.
167505 NG 7 | CHICAGO ILLINOIS BRD ED.......coevumirririerimeererissriesieneesesssesssseseniens . |4AFE .107.050 | .ovvrvrreren53,525 | 50,000 | i 50,000 | e | e | s e [ 208319 [ 6.319 04/14/2014. | 11/01/2029.
215021  RU 2 |COOK COUNTY IL SCHOOL DISTRICT. 1.C FE.. 7256 | 35177 | 230,000 [ 00030,000 [ e [ [ [ [ 005,250 [ 4.699 10/20/2014. | 12/01/2033.
215021 RW 8 |COOK COUNTY IL SCHOOL DISTRICT. 2.AFE LAM12.017 | 22,403 ...l 20,000 20,000 | vvorvriienierienins [ e [ e | e | 000005.250 | oo 4.699 10/20/2014. | 12/01/2033.
234667 JK 0 | DALLAS COUNTY HOSPITAL DISTRICT .....coomverereereemerisensenssesesensas | reeens 1.D FE......... ...128.904 25,355 (53) [ ooeererrneeneries [ e [ 05421 |, 5.129 09/17/2009. | 08/15/2029.
406792 2U 4 [HAMDEN CT TXBL G/O.....ccovvrirriririrernnicirerisisississssssssiesssssssssessssessnes | aeeees 2.CFE........ ...109.155 100,000 | oo | e [ [ |20 5.2000 [ 5.004 03/31/2015. | 08/15/2044.
64966H YJ 3 |[NY SER G 1 BUILD AMERICA BONDS.........cocovruriermerimeirerieensenssenssninee | wvvvens | oo [ reveneenns 1.CFE........ 122,862 | ......ccee.nv.. 43,002 | ... 35,000 | ... 35,000 | ovouvererrrrereeinens [ e [ e | s | 2005598 | s 5.513 03/30/2010. | 03/01/2026.
755553 XS 8 |READING PA TXBL G/O.......viuriiriieiieiieseineiiseississessssssessssessssisssssanes | oseens 1.FFE.. .. 117.899 100,000 | [ [ | | 2053000 | 4.806 04/28/2015. | 11/01/2033.
755553  YH 1 |READING PA. ...t sssesssssesas | reeens 1.FFE.. 50,000 |...109.102 50,000 3.250 03/31/2015. | 11/01/2029.
777543 QL 6 |ROSEMONT IL...ooiimiirrriiiieriesiseeseeississessesssessssessssissssssssessssesssninse | eevens | eo | sevseseennes (CT o = I 33,130 |...124.052 | ..cccceeeeerer 37,216 | e 30,000 | e 33,094 |........ (140) | covvveerereriieees [ e [ 20008000 [ ece 5.001 09/05/2014. | 12/01/2035.
890236  JC 7 | TONGANOXIE KS RFDG SER A....cccovviiriiiiierississisnssiasssssssssssssssssssees | onneene | oo | sverensanes 2|1.FFE. B I 24,505 |...101.779 | ..................25,445 | ..................25,000 | ..... 25,000 | oo | e | | s | e 3000 [ 3.798 11/04/2014. | 07/01/2027.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: 518,598 XXX ..505,000 | ...... 507,548 0 (171) 0 0 XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession . 518,598 XXX | e B74.041 | 505,000 | ................ 507,548 0 (17) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ac and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
027650 DC 5 |AMERICAN MUNICIPAL POWER.........ccoomiimrimrineiieeineensenssssisssssssnssesesnes | eevnees | oo | veeeneenns LFFEeis | v, 11,155 |..134.227 | oo 13,423 | e 10,000 | .ooveverennnn 11,142 | (1)) [T ISR IO 6.424 | ..... 5.511 02/05/2013. | 02/15/2032.
18571P AR 6 | CLERMONT COUNTY OHIO PORT AUTHORITY........ovverrerrimmirnerireriinne | everen | oo | veverenens 2| 1D FE s | v 25,134 [..109.970 | ..coooverrennn 27,493 | i, 25,000 | cocoorrirererennn25,000 [ oo e [ | | 5.750 |...... 5.578 12/06/2013. | 12/01/2033.
186352 QD 5 | CLEVELAND AIRPORT......ccoiivtmrimeemrianeiseniesesssessssssssssssessssssssssssssnnes | svsees ...104.750 10:30,000 | vvirinereei30,000 | o | e | e | e | e 5.000 |...... 4.999 09/13/2013. | 01/01/2030.
186406 GP 3 | CLEVELAND STATE UNIVERSITY ....ccooviiriirniniersinseeniessssesssineees | ceveees ..103.365 | oo 51,683 | 050,000 | 050,000 | oo [ | [ | 5.000 |...... 4.990 09/13/2013. | 06/01/2037.
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232263 HY 2 |CUYAHOGA COUNTY OHIO ECONOMIC DEVELOPMENT.........cocvvvrrvvres | cervne - 102507 | 30,752 | 030,000 | 030,000 | e | e [ [ | o 5.250 |...... 5.143 |JD....... . 1,575 | 11/07/2013.| 12/01/2037.
31331V HD 1 |FEDERAL FARM CREDIT BANK (SSSTRRI T - ...126.155 - (U222 [T ISR 5.300 |...... 5.101 |FA....... . ceeeenen:2,650 | 06/03/2009. | 08/25/2026.
31331Y K9 0 |FEDERAL FARM CREDIT BANK SOOI PO . LA34674 | 7,337 | 050,000 | 50,121 | (13) [ e [ e | e 5.270 |..... 5.230 [MN..coo.| covrereennd39 | i 2,635 | 07/24/2009. | 05/01/2029.
442348 P36 |[HOUSTON TEXAS AIRPORT SYSTEM...... ST IO - 114,471 (439) | covvrveereriienns | e | e 6.880 |...... 5.618 |JJ....... . .2,064 | 12/17/2012. | 01/01/2028.
490728 XA 5 |KENT STATE UNIVERSITY ....ccoirimirmrimeiienieiseesesissssessesssssssssssssssens | seeees - ...106.404 revtrntenerinsrenens | v | e | e | e 5.000 |...... 5.000 |MN...... . s 1,250 | 09/16/2013. | 05/01/2037.
646108 JE 1 [NEW JERSEY STHSG & MTG.......ccovvirirrireirniineiesinsisisesssssnssssessssees | cevens . 102791 | 25,698 | 025,000 | 25,000 | e | e [ [ | 4.566 |...... 4.755 |MN...... | coovrieeeen 190 | e 1,141 112/10/2013. | 11/01/2027.
880591 DV 1 |TENNESSEE VALLEY POWER AUTHORITY.......coevoeermrinermeriseeneeseeis | rveens 2 136.752 | 88,376 | 050,000 | e 48,745 (51: 1 SUUPUTORIOIONS IRVPORTORRORRTORN DO 4.700 |...... 4.965 |JJ....... .2,350 | 09/14/2009. | 07/15/2033.
880591 DZ 2 |TENNESSEE VALLEY POWER AUTHORITY....cocovvomiiriineirerinsiseinseeins | e . LAT1693 | 42,923 | e 25,000 | e 25,806 |........ (14) [ e [ e | e 5375 |...... 5.150 |AO...... v 1,344 1 12/03/2009. | 04/01/2056.
913330 BH 8 JUNITY TWP PAMUN AUTH. ....cooiiiiimimiiniinisnisniessssesssnssssssssnsesessesss | eeeees . ..105.988 [ ..o 26,497 [ i 25,000 | .o 25,000 |......... 3.250 3.250 [ Do | v B8 [ s 812 | 11/04/2014. | 12/01/2033.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... .. 430,135 XXX | 509,627 [ 425,000 | i 430,049 0 (546) 0 0 XXX XXX XXX | i 5,736 | 21,901 XXX XXX
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Resid
313374 GB 6 |FEDERAL HOME LOAN MORTGAGE.........c.cocumirierireenineeisssseniesensennas | seve [ 1A e | s 302 |...106.729 322 [ 302 [ i BT [ [ [ [ [0 7,000 | 7.500 01/01/1998. | 03/01/2024.
31358Q BR 5 |FEDERAL NATIONAL MORTGAGE ASSN......c.coooiimiiiriieieisiiseererinsiines | cevees 1A.. ...102.834 19 | e 18 |29 [ [ [ [ [0 7.0000 | 7.030 01/01/1995. | 09/01/2022.
31358R  BM 4 | FEDERAL NATIONAL MORTGAGE ASSN.......cccosiereiirmerrneieeneeinsnines | weeees . | TAL 2103.338 [ B0 | 88 | DD | | e | e | [ 72500 [ 7.500 01/01/1992. | 10/01/2022.
313580 MV 5 | FEDERAL NATIONAL MORTGAGE ASSN.......cccosiermieneimerineieeeseesannines | weeees [ 1A 204527 | 280 | 230 | e 1,281 | e | e | e | | e 72250 [ 7.580 07/07/1998. | 04/25/2023.
31359F QL 5 |FEDERAL NATIONAL MORTGAGE ASSN SEQUENTIAL........ccoooveviririns | vevenne 1A. ...106.142 B8 | s | e | [ [ 2085000 | 6.620 01/01/1998. | 12/01/2023.
313921 Y8 5 | FEDERAL NATIONAL MORTGAGE ASSN.......ccovvuirierireeienissrisersserienes | reeens 1A. ..112.842 1,198 [ oo [ [ [ e [ 206,000 | s 6.400 01/01/2001. | 11/01/2031.
31392X WV 6 | FEDERAL HOME LOAN MORTGAGE 1A.. ..103.275 15000 | e e [ [ 205500 [ 5.500 03/21/2006. | 11/15/2022.
31393X RL 3 |FEDERAL NATIONAL MORTGAGE ASSN 1A. L7437 213,803 [ e e [ | [ 208,500 | 5.660 02/01/2007. | 04/25/2034.
31395L 4D 0 | FEDERAL HOME LOAN MORTGAGE.........cccostuuiemeriniereeineisnseiseissesienes | reeens . | TAL ..114.151 2,000 | ovoerinrieinniinens [ e [ e | e | 2005.000 | s 5.030 01/21/2009. | 01/15/2035.
31395X EJ 0 |FEDERAL HOME LOAN MORTGAGE | s [ I ...109.082 2,352 | v | | | | 0008500 [ 5.500 10/28/2005. | 05/15/2033.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. .. XXX 22,287 0 0 0 0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ XXX 452,336 0 (546) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
001957 AW 9 |AT & T CORP BONDS 2.BFE.. 2128556 | 32,139 | 025,000 [ 025,000 [ s [ [ [ [ 6.500 |...... 6.500 04/01/1999. | 03/15/2029.
002824 BB 5 |ABBOTT LABORATORIES 1.F FE.. 2109.702 | 27,426 | 025,000 | 025,000 [ e | e | e | e [ e 2.950 |...... 2.935 03/01/2016. | 03/15/2025.
00287Y AR 0 |ABBVIEINC.... 2.BFE.. ...125.553 [(5))] USRI IVNRRINN PO 4.500 |...... 4.388 03/01/2016. | 05/14/2035.
00287Y AV 1 [ABBVIEINC.... e .2|2.BFE.. ...123.058 vt | e | | | 4.300 |...... 4.348 04/05/2017. | 05/14/2036.
008117 AG 8 | AETNA, INC....oioiieiiirieeeeeieis ettt sessssssens | renens [P 2.AFE L6147 | 36,008 | 31,000 | 31,914 | (V250 ) ISSURTRTOIOR IOTRRTROR B 7.250 |...... 6.070 05/22/2003. | 08/15/2023.
010392 EC 8 | ALABAMA POWER CO......coviiiiiiiciinniiceisissisiissiiesiesissesessssssienes | enees 1.FFE.. 2136183 | 34,046 | 025,000 | 025,000 [ e | e | e [ [ 5.700 |...... 5.646 04/14/2004. | 02/15/2033.
013817 AJ 0 |ALCOAINC . T . .2|3.CFE.. 2118063 | 59,032 | 050,000 | e 51,856 |......... (PZ15) ) ISUORTOUTURTOR EOPSTOIRTRPIRRORN BN 5.900 |...... 5.195 10/19/2012. | 02/01/2027.
013817 AJ 0 |ALCOA INC.....iieiirieicitseie ettt ssssnsenes | eeens [ 2|3.CFE 118063 | 059,032 | 050,000 | e 49,829 |......... 20 | e | e | s 5.900 |...... 5.962 10/08/2013. | 02/01/2027.
020002 AQ 4 |ALLSTATE CORP.....c.ceocstiiriiirieieiesissiessssissiesssssssssssssssssssssesssssssssensns | oessns e .2|1.GFE. ..136.721 LS/ IPSUORURURONURTRIOTE IUOURORORRRIORPON PODPONE 5.350 |...... 5.629 11/28/2003. | 06/01/2033.
02209S  AH 6 [ALTRIA GROUP INC.....cooieriermeimerieiierieeissisessesssssssesssesssssesssssssssens | seesen - .. |2BFE ...171.558 . - (717) ....10.200 |...... 5.875 10/04/2013. | 02/06/2039.
02209S  BG 7 |ALTRIA GROUP INC.....coooiiiiireieiisiisiieiise s isssessssssssenns | aesies [ 2|2BFE 140157 | e 140,157 | ..o 100,000 | e, 124,095 |......... (B41) | cvvvvvrreieeiienes | e | e 6.200 |...... 4.786 09/24/2019. | 02/14/2059.
022098 BG 7 |ALTRIA GROUP INC.....c..oeviiivirrieiiiciiiiiceienissisesisssiessesesssessssesssiens | sevee 2.BFE...... ....123,257 ...140.157 ...122,599 ({101 SOURTOUORPURSTORN EOPSTORTIRTPORPORRTON IO 6.200 |...... 4.865 12/16/2019. | 02/14/2059.
023135 AJ 5 |AMAZON COM INC . v [ e . .2|1DFE........ 47,610 |...103.852 50,000 | cvvorvrerirererneernnnes [ e [ e | e | e 2500 |...... 3.176 11/04/2014. | 11/29/2022.
025816  BK 4 | AMERICAN EXPRESS CO.....cooniviriiiiiieniinienisssissssisssiesienssesesssins | revees [ 2|2BFE 110964 | 27,741 | 25,000 | e 25,000 |......... A e | s | 3.625 | ... 3.627 08/18/2015. | 12/05/2024.
026874 DA 2 | AMERICAN INTL GROUP........covvuiririreireeisniseriesiesisseesssissessessessseess. | eeens - 2.AFE.. L2197 | 31,979 | 25,000 e 25,000 352 [ e | e | e 4.500 |...... 4.761 03/10/2017. | 07/16/2044.
031162 BK 5 |AMGEN INC....cooiiriiiiiiiiriicieeiesniseenisissssess s nssssssensens. | oessns o 2.AFE.. . 139.220 | 89,610 | 50,000 | oo 50,981 (211) [ e | e [ e 5.150 |...... 4.930 11/05/2013. | 11/15/2041.
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031162 BY 5 |AMGEN INC....cooiiiiiririirieieisseensse s ssssensssssssensnss. | oessns LW110.154 | 85,077 | 050,000 | 080,000 | e | e [ [ | o 3125 |..... 3.077 |MN...... .1,562 | 03/01/2016. | 05/01/2025.
032511 AN 7 | ANADARKO PETROLEUM CORP.........covvirrermmimerrrrierienesseesssesersssssnens | eeens .....99.239 (2073 ) IUURTOTURTORN INSTRRTRRON BN 7.200 |...... 5.681 08/05/2013. | 03/15/2029.
035242 AP 1 | ANHEUSER BUSCH INBEV........ccoostiuirimirieiieeineisesississssessssesssssssinns | oseens L3273 | 28,318 | 025,000 | e 24,898 21 | | e | s 3.650 |...... 3.744 05/02/2018. | 02/01/2026.
037411 AW 5 | APACHE CORP.......coivimreririnirieriesiesessessssssesse s ssenssesesseses. | eeens 2 107.250 | i 83,625 | 050,000 | 050,000 [ oo | e | e | e [ e 5.100 |...... 4.584 10/28/2014. | 09/01/2040.
037411 BC 8 | APACHE CORP......cccoivimirrinirieeiesiesiseessssssss s ssesssesssssnnas. | eeens .....98.663 250,000 [ oo e [ | | s 4.250 |...... 4.290 02/26/2013.| 01/15/2044.
037833  AK 6 |APPLE COMPUTER INC.......ccevueiiriiirrinisirsieisnssiesssssesessssesessesssssens | cesens 104896 | o 26,224 | ..oovvvirne 25,000 | cooverriiiene 24,961 |......... AT | v [ | e 2.400 |...... 2.475 03/31/2015. | 05/03/2023.
038222 AG 0 | APPLIED MATERIALS INC......cooivireieinereerisisensssesssesessssssssessesssssesaes | reeens . 157.309 | .o 78,655 | ..o.e.r.50,000 | .. 52,953 (£:10) ) ST USSR IO 5.850 |...... 5.366 09/24/2013. | 06/15/2041.
03938L AP 9 | ARCELORMITTAL....cooiiiiiiiiinniisiinsisiiesissiiseisssisssesssssssssssissienes | cenees 140312 | ...................35,078 | ..................25,000 | ..... 25,000 | oo [ [ | | 7.000 |...... 7.092 09/20/2011. | 10/15/2039.
046353  AG 3 | ASTRAZENECA PLC......cooiiririrririenieinsiiesiesieeessessssssessessesssesssssssaes | eeens WA28441 | 30,860 | ..ooovverrernenns 25,000 | cooovvrierirnens 24,545 | ... 13 [ [ e | e 4.000 |...... 4.128 07/28/2014. | 09/18/2042.
04650N  AB 0 [ATAT INC....cooiiiiieiieeineiteeise sttt ssssssssnsenes | sesees 2130874 | 37,953 | 29,000 | . 28,873 3 | s [ [ 5.350 |...... 5.386 09/30/2013. | 09/01/2040.
059165 DX 5 |BALTIMORE GAS & ELECTRIC.......cccvvuuirieriieicriiriensiiesisseieniesissiies | eeees ...123.320 40,000 | oo 39,156 46 | oo | e | s 5.200 |...... 5.434 03/14/2005. | 06/15/2033.
059438  AH 4 |BANC ONE CORP........coooriririiimerisiieesesisssesesssssssessesssssesssssssssssssenes | eeens 2136.800 | .o 27,360 | i 20,000 | cooovvrrrerirnens 20,000 |......... (<73 [N USRS IO 7625 |.... 5.584 04/29/2003. | 10/15/2026.
05949Q  BD 6 |BANC AMERICA........ovvviirirrineiie it | areeens .....99.655 5451 | .... 5,569 | oo | | e [ s [ s 6.000 |...... 6.060 03/21/2006. | 03/25/2036.
06050W  GL 3 |BANK AMERICA CORP........cccoirimriiriieienieinsesiesssesiessssssssesssssssensenes | cveens 112436 | 56,218 | 050,000 | e 50,000 | ovoevererirerereerinens [ e [ e | e | s 4.000 |...... 4.013 11/06/2014. | 10/15/2038.
06051G  FP 9 | BANK AMERICA CORP.......ccostiirireiieieineriseiiessesisssisessssssssssssssssenas | eeens L2729 | 56,365 | 050,000 | 49,958 |........ 9 | e [ e [ 3.950 |...... 3.971 05/07/2015. | 04/21/2025.
06406G  AA 9 | BANK NY MELLON CORP........cccuurrimiririerirriieinniesesiesiesesssssssisesirenes | enens 112970 | 28,243 | .l 25,000 25,000 | oo [ [ | | v 3.000 |...... 3.041 08/16/2017. | 10/30/2028.
06744C K2 6 |BARCLAYS BANK PLC.......coomveiiereieireiiessinessesiseesesssssssessenssssessnsanns | sveeees ..105.068 | ...coovvvrreenn52,634 | 050,000 | i 50,000 3.250 |...... 3.610 12/12/2017. | 11/24/2027.
06849R  AK 8 | BARRICK NA FINANCE LLC.......cciiiriiiimiieirniieieissiessssseeesssssssssssenes | venene ...145.650 (21) ] v v [ 005750 [ 5.458 10/23/2014. | 05/01/2043.
071813  AX 7 |BAXTERINTL. ...144 877 (508) | cvvvvverermerirnees | vvreverinerierineens [ 0008250 | i 4.722 09/16/2013. | 12/01/2037.
071813 BF 5 |BAXTER INTL INC.....cooiiiiiiiiiiirciieeiseiie e sessssisssssaees | eeens ...102.931 19 [ [ [ 002400 | o 2.482 02/27/2015. | 08/15/2022.
075896 AB 6 |BED BATH & BEYOND INC... .....88.993 1,333 [ [ [ 4915 | 5.528 12/28/2015. | 08/01/2034.
075896 AB 6 |BED BATH & BEYOND INC... 188993 | i 84,497 | 050,000 | 050,000 | s [ s [ | e | 04915 | 5.034 07/27/2016. | 08/01/2034.
07786D AA 4 | BELL ATLANTIC PENNSYLVANIA.. ...122.008 (T17) ] o | e | 000.8.000 | 5.264 06/16/2003. | 12/01/2028.
07786D AA 4 |BELL ATLANTIC PENNSYLVANIA.. 122,008 | . 2,703 | 035,000 | 035,000 | e | e | s | e | 0080000 [ 6.000 10/30/2003. | 12/01/2028.
07786D AA 4 |BELL ATLANTIC PENNSYLVANIA.. ...122.008 (14) | o [ e [ 2028000 | oo 5.815 12/21/2004. | 12/01/2028.
079860 AD 4 | BELLSOUTH CORP......ccoivimrimrieriertieriesissesesssssienssesessessssessssesssenes 2133768 | 33,442 | 025,000 | 025,000 | e | e | s | s | 008875 [ 6.893 04/29/2009. | 10/15/2031.
079867 AW 7 |BELLSOUTH TELECOMM........rvoocveeceeeeceeeeseeeeseseesesesessseesssseenssesnenes | avvvene ..124.377 218 | e | e | 2008375 | s 7.152 06/04/2009. | 06/01/2028.
084664 BT 7 |BERKSHIRE HATHAWAY FIN.......coovimiiiriiiinieieieisnissienssissesensessnsssenes | ceveens ..103.814 4 | e | e [2023.000 e 3.009 10/31/2013. | 05/15/2022.
084670  BJ 6 | BERKSHIRE HATHAWAY INC.....c.ovvomiriirerierineeieniseessesissssensesssssenns | eeens 2105497 | 52,749 | 50,000 | e 49,679 | e 122 | e [ [ 2000 3.000 [ 3.270 02/11/2014. | 02/11/2023.
093662 AE 4 |BLOCK FINANCIAL LLC......coocoiiiiiiriiiiniisniccsiecicenessicsiessissniens | e 2106.276 | 53,138 | 050,000 | 050,000 | e | e | s s [ 208,500 [ 5.058 11/13/2012. | 11/01/2022.
10922N  AF 0 [BRIGHTHOUSE FINL INC.......ccoomiiieirninerierinsiiesienisseesesssssssensenssssenns | seveen ...104.425 143 | e [ v [ 4700 [ 4.927 01/17/2020. | 06/22/2047.
118230  AC 5 |BUCKEYE PARTNERS........ccccoocuimrimrireerneineriesiessseesssisesssessesssssssssinns | seseees ...105.000 | ..oviiieneenn 78,750 | e 75,000 | e 81,082 |......... (B09) | cvvvueererrerieees [ eveenerineriierinenns [ 0008750 [ 5.846 09/16/2013. | 08/15/2033.
12189L  AH 4 |BURLINGTON NTHN SANTA FE.......cviiiiriieieinrineernsisissiesssssesessnens | coenes .. 102,545 | .o 25,636 | ... 25,000 | e 25,000 | oo | e | e | e 003050 | 3.050 04/22/2014. | 03/15/2022.
124845 AF 5 | CBS INC....ooiiiieiceiieiiieiessiestesiseesessssss st ssnsessessessssnsans | sviens 116493 | 34,948 | 030,000 | e 31,033 (B23) | cvvveererrerinens [ v [ 72125 [ 5.801 05/07/2003. | 11/01/2023.
124857 AR 4 [CBS CORP NEW......cooiiiiiiiriiriineiesiie s ssssssenes | svsees 109.730 | v 54,865 | 050,000 | e 50,000 | .ooorvrerierineiienies [ e [ | e | 00000 2.900 | i 3.002 08/11/2016. | 01/15/2027.
12505B  AD 2 |CBRE SERVICES INC.......cotvriiirierieriieisnisiieniereseeississesieniesesenses | eeees ..118.278 5,000 | ..vverrierirerirnrnns | e | e v | 4875 [ 4.214 05/05/2016. | 03/01/2026.
12505)  AB 9 |CBL & ASSOCIATES.......cooiiurireiieeieeiseisesiesisesssessseesssssssssssssssssssenns | aesiens 139500 | oo 19,750 | e .50,000 | e 20,438 17,750 29,562 | ..ovvrverncinnenns | 0004600 | e 5.189 11/30/2016. | 10/15/2024.
125509  BH 1 | CIGNA CORP.......oiiiriritiietiesiieeisissise s sisssiessenesssinns. | creens 2139563 | e 104,672 | e 75,000 | e 84,360 |......... (388) | cvvvveverrrerienns [ v [ 08150 [ 4.991 09/17/2013. | 11/15/2036.
12612W  AB 0 | CNF INC...oioieiiiieniessi sttt essssssnsenes | sreeens 118934 | 89,201 | e 75,000 | e 75,912 | ... (45) | v | v [ 08700 | e, 6.558 09/16/2013. | 05/01/2034.
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126408  GP 2 [CSX CORP.....coieiicinriciseisie st sssessensnnss. | cvseses 2AFE.. ...150.659 ..32,751 (240) [ oo | e [ e 7.450 |...... 5.152 |AO...... .1,937 | 08/05/2013. | 04/01/2038.
126650 BZ 2 | CVS CAREMARK CORP.......ccovivirierirrireesseiseriesiessseessessssssesiessnnsnes. | avnnens . 2.BFE.. ...103.957 LA8,000 | oo [ s [ | | 2.750 |...... 3.153 07/22/2015. | 12/01/2022.
136385 AL 5 | CANADIAN NATL RESOURGCES........c.covvuiiriinerieiiesisneeiseiseiesisesienens. | ceeees Al 2|2BFE...... LA34434 | 100,601 | e 75,000 | s 89,018 |........ (138) | cvvverneererienes | e | e 6.250 |...... 4.653 11/03/2020. | 03/15/2038.
14149Y  AY 4 | CARDINAL HEALTH INC SR.....cooiiviriiiriririmerieriissiesiesessensessssessenssesens | reeens 2BFE...... 2105772 [ 26,443 | 25,000 25,211 (LC1S) [OOSR ISR IO 3.200 |...... 2,77 03/01/2016. | 03/15/2023.
144285 AK 9 | CARPENTER TECHNOLOGY.......cocvuerimrererimmineinerisssssenssnesseessssssssnens | wvseees ...104.722 125,000 | v 25,000 [ cooverrererneninenns | e | e | e | e 4450 |...... 4.583 09/20/2013. | 03/01/2023.
149123  BD 2 |CATERPILLAR INC.....cvviiiieriiiericisesieissieessssisssessessssssssessssesenns | cvseses L1486 | el BTA3T | 50,000 | covereririiens 54,929 |......... (2,111) | e [ [ s 8.000 |...... 3.345 11/27/2012. | 02/15/2023.
14912H  RP 7 |CATERPILLAR FINL SVCS.....c.oviiiieiriieiieriesiseessssissisesiesssessssissnnes | seves ...100.051 25,000 | ..... 25,000 2.200 |...... 2.200 03/19/2015. | 03/15/2021.
14916R  AD 6 | CATHOLIC HEALTH INITIATIVE......cooiiiiiriiiieiieeieeisesiseseissssssissnnas | aevie L17.008 58,504 | 50,000 | 50,452 (12) [ e | e | e 4.350 |...... 4.286 09/05/2014. | 11/01/2042.
165069 AQ 8 | CHESAPEAKE & POTOMAC TELEPHONE.........c.cooomivimreririnnierierrineens | o 138910 | .o 62,510 | ..cocceee...45,000 | .. 58,349 |........ (944) | covovveicriienns | e | s 8.300 |...... 4.726 11/27/2012. | 08/01/2031.
165087 AL 1 | CHESAPEAKE & POTOMAC TELEPHONE.........c.coooummririreeineierienineens | ceeens ...138.003 | .................138,003 | .................100,000 | ...oovvernecne 115,208 (G 1) ) U IR DN 8.375 | ..... 6.075 08/26/2013. | 10/01/2029.
166764 AT 7 | CHEVRON CORP NEW NOTE.......c.ccouvierirmriiirineiirerieneensssiessssesienes | cveeens W21 ..102.165 | 25541 | 25,000 25,000 [ covoourverrnrrrenniens | e | e | e | s 2411 | ... 2.469 03/01/2016. | 03/03/2022.
171875  AD 9 | CINCINNATI BELL TELEPHONE CO......coorverrierierirsereniseissssssensenenee | evivnee | oo [ evsersens 2|4AFE..... ...106.500 £ {0 SSTUTUTORIOIONS IUSPRTRRRPORN BOSOON 6.300 |...... 6.578 03/31/2014. | 12/01/2028.
172062 AE 1 | CINCINNATI FINL CORP ...139.292 (138) | covvvevrieriienns | e | e 6.125 |..... 5.006 04/21/2014.| 11/01/2034.
17248R  AJ 5 |CINGULAR WIRELESS ...139.005 (k) ESSORSTORUIO ISTRRTRROR BN 7125 |...... 6.654 02/11/2003. | 12/15/2031.
17275R  AF 9 |CISCO SYSTEMS INC.......coccmrrvnnee ...149.476 (RIS IR DN 5.500 |...... 4.686 09/17/2013. | 01/15/2040.
172967 DR 9 |CITIGROUP INC. ...140.373 (A13) | covoerneireriienns | e | e 6.125 |...... 5.162 03/31/2014. | 08/25/2036.
172967 GK 1 |CITIGROUP INC. ...105.749 212 [ e | e | e 4.050 |...... 4.527 08/27/2013. | 07/30/2022.
191216 BE 9 |COCA COLA COMPANY...... 108423 | 27,106 | 025,000 | 24,997 | e | ] L [ 20023.200 L 3.203 03/10/2014. | 11/01/2023.
191219 AW 4 |COCA COLA ENTERPRISE LAB1AT5 | 85,688 | 050,000 | el BTA44 | e | e (1126) | s s [0 72000 [ 4.078 12/23/2013. | 10/01/2026.
191219 BE 3 |COCA-COLA ENTERPRISE 2133069 | 53,227 | 80,000 | 83,584 | e | e (B15) | s [ [ 2008750 [ 5.208 07/01/2003. | 09/15/2028.
19416Q EG 1 |COLGATE PALMOLIVE CO 109.039 | v 54,520 | 50,000 | 50,261 | s | e (92) | s [ [ 000 3.250 [ 3.045 04/21/2014. | 03/15/2024.
20030N AC 5 |COMCAST CORP... 2163483 | 32,231 | 21,000 | 025,512 | e | e (264) | s [ [0 72050 [ 4.732 11/05/2013. | 03/15/2033.
20825C  AF 1 |CONOCOPHILLIPS.........oovooiiiieiieries s ssiesssessssissssssssesssnnes | svseees 2136492 [ 32,758 [ 24,000 | 23,875 | | e 1T | [ 005900 | 5.981 04/30/2009. | 10/15/2032.
209111 EH 2 | CONSOLIDATED EDISON......coouvirririemeienirierienesseesesssssssessenssesesenies. | eeens L A31.546 | 39,464 | 030,000 | 30,491 | s | e (B0) | s [ [ 000 5.300 [ 5.114 07/29/2005. | 03/01/2035.
219350 AX 3 |CORNINGINC 222476 | 61,088 | 050,000 | 51,057 | e | e (83) | i [ [ 4700 [ 4.515 11/10/2016. | 03/15/2037.
23338V AA 4 |DTE ELECTRIC CO 2123463 | 61,732 | 050,000 | 050,000 | e | e ($16) | s [ [ 04000 3.840 03/26/2013. | 04/01/2043.
23355L  AF 3 | DXC TECHNOLOGY CO....evruurvrermrimiirersnerisessensssessessssssssssesssesesseesns. | oseens 130,683 | oo 130,683 | 100,000 | v 121,354 | e | e (1428) | s s [ 7450 [ 4.023 06/04/2020. | 10/15/2029.
23355L  AF 3 |DXC TECHNOLOGY CO.... N B ..130.683 | .o 130,683 | 100,000 | i 124,878 | e | e (1422) [ i [ [ 7450 [ 4.023 07/02/2020. | 10/15/2029.
237194  AE 5 | DARDEN RESTAURANTS........cecumiimiriirienieesenssssisssesssesesesssssssssssenes | eeens 2 119.600 | oeineee89,700 | o 75,000 | o 74,280 | e | v 29 | [ [ 2008000 [l 6.099 08/21/2013. | 08/15/2035.
244199 BF 1 |DEERE & CO...ccovuiiiiriiicecicnesi s | s . 227098 | e 31775 | 025,000 | 24,578 | e | e T | [ [ 203,900 [ 4.014 07/09/2014. | 06/09/2042.
24668P  AE 7 |DELHAIZE GROUP.......ceoiiierierieiceissiiseriesiesssseesssssesssessessssssssinns | seveen Cl. 2143084 | e T1,542 | 050,000 | 54,233 | e | e (122) | s [ [ 2008700 [ 5.022 11/05/2014. | 10/01/2040.
24702R  AM 3 [ DELL INCo..oooiiiiieireiiseie ittt | sisees . 2112590 | 57,554 | 080,000 | 83,197 | e | e (94) | s [ [ 005,400 [ 4.972 12/06/2011. | 09/10/2040.
25152R  3H 4 |DEUTSCHE BANK AG......coiiiiiiiirniieinsisiensssiessessssessssssssssssenssssssensas | connens Cl. 97987 | 88,994 | 050,000 | 050,000 | e | s | e | e |20 3900 | i 3.500 06/16/2016. | 06/15/2025.
25152R XA 6 | DEUTSCHE BANK AG.......ccoiiiieirireirerissnesiesssssssesssssssessesssesesssesas | svenees C|. 207776 | 53,888 | 050,000 | e 9,788 | s | e BT s [ [0 3700 [ 3.834 07/11/2016. | 05/30/2024.
25271C AN 2 | DIAMOND OFFSHORE DRILL......cvvuuiiriirrireirneineiseeiiesiseeessessssissessens | ceeees .....12.250 22,187 | o223 | e 84275 | s | 0 4875 | 5.090 10/23/2014. | 11/01/2043.
254010  AE 1 | DIGNITY HEALTH. ..ottt isessesssesssssssninns | eeees 2135315 | 33,829 | 025,000 | 25,893 | e | e (B) | s [ [ 005,267 [ 5.063 04/12/2017.| 11/01/2064.
25459H  AQ 8 | DIRECTV HOLDINGS......ccosvuuirerireireeineieesssssessessssessessssssssssesssssenns | seseees 7529 | 88,147 | 75,000 | e 74906 | e | i3 | s [ [ 2008350 [l 6.362 09/17/2013. | 03/15/2040.
254709 AL 2 |DISCOVER FINL SERVICES........cocosuviririiiiiinniierierieisesisssiesisesesesesns | reeens 110,060 | o 27,515 | 025,000 | 025,000 | e | e | s | [ 03790 [ 3.790 02/10/2017. | 03/04/2027.
254700 AG 4 |DISCOVERY COMMUNICATIONS.......ccomtremrmmeererireeneesssssnensenssssessensnns | sveeees ...119.878 53,945 | ooiiieernn85,000 | i 82,801 | s | e T [ | e | 2004950 | 5.390 12/21/2016. | 05/15/2042.
254700 AG 4 | DISCOVERY COMMUNICATIONS........ooriiimriiernnieinnieressssiessesssseenss | vnnene ...119.878 25,994 | 5,000 | e T06 [ e [ | | | 249800 | 5.390 12/21/2016. | 05/15/2042.
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257559 AJ 3 |DOMTAR CORP. 119818 | 59,909 1 eeee.50,000 el 50,615 (13) ] e v [ e 6.250 |...... 6.147 |MS...... 1,042 03/10/2017. | 09/01/2042.
257867 AG 6 |DONNELLEY RR & SONS CO 2102195 | 30,659 | 030,000 | 030,000 [ oot | e | e | e [ e 6.625 |...... 6.955 03/27/2002. | 04/15/2029.
257867 AG 6 |DONNELLEY RR & SONS CO 2102195 | 20,439 | 020,000 | 020,000 [ e | e | e [ [ 6.625 |...... 5.906 04/15/2003. | 04/15/2029.
260543 BC 6 |DOW CHEMICAL 2105297 | i 10,630 | 10,000 | v 10,150 | e (7270) | ISSURTORUTIRIORN EOPSTRIRTRTRON BN 8.850 |...... 6.446 07/16/2003. | 09/15/2021.
260543 CK 7 |DOW CHEMICAL CO..... 120744 | ..................80,372 | ...................50,000 | .................50,000 |......... (YA TR IR DO 4.250 |...... 4.724 11/19/2015. | 10/01/2034.
260543 CK 7 |DOW CHEMICAL CO..... ..120.744 | .................60,372 | ..................50,000 [ ..................50,000 |......... 8 [ e [ | s 4.250 |...... 4.715 12/22/2015. | 10/01/2034.
26054L G6 4 |DOW CHEMICAL CO..... 299993 | 24,998 | 025,000 | 25,000 | s | e | s | e | e 4.000 |...... 4.000 08/31/2015. | 08/15/2025.
264399 DK 9 |DUKE ENERGY CORP. 2130921 | 19,638 | 15,000 | i 14,783 | 21 | e | e [ 6.000 |...... 6.235 03/19/2003. | 12/01/2028.
264399 DK 9 |DUKE ENERGY CORP. 2130921 | 32,730 | e 25,000 | ..... 25,931 .o (92) [ oovevveererierene [ e | e 6.000 |...... 5.417 06/16/2003. | 12/01/2028.
278865 AM 2 |ECOLABINC ...143.806 (U157 ISR IR DN 5.500 |...... 4.907 09/17/2013. | 12/08/2041.
292505 AK 0 |ENCANA CORP. .....94.583 385 [ e | e | 00051500 | i 5.319 05/29/2012. | 11/15/2041.
294429 AG 0 |EQUIFAXINC............ ..137.494 (230) | cevvnerererrerinens | verenerneriienineens [0 72000 [ e 4.862 03/09/2015. | 07/01/2037.
29736R  AA 8 |ESTEE LAUDER NOTES.......ccccoommrunnee 2138185 | 34,546 | 25,000 | 025,000 | e | i | s | [ 2087900 [ 5.724 04/16/2004. | 10/15/2033.
30161M AG 8 |EXELON GENERATIONS COMPANY LLC. 2120475 | 271,089 | 225,000 | e 271,103 | s | e | e | | 0008250 [ 4.608 12/16/2020. | 10/01/2039.
30161M AJ 2 |EXELON GENERATIONS COMPANY LLC. ..113.425 (250) | cvvveeererrerienes | e [ 0005750 [ 5.609 04/12/2017.| 10/01/2041.
30219G AK 4 |EXPRESS SCRIPTS HOLDINGS 2108.359 | .iiiieeen27,000 | 25,000 | eiiiirerreni25,000 | e | e | e | [ 000 3.500 [ 3.548 02/10/2017. | 06/15/2024.
30219G AP 3 |EXPRESS SCRIPTS HOLDING......... ...113.053 17 | s e [ 04800 | 4.855 11/17/2016. | 07/15/2046.
30231G AJ 1 |EXXON MOBIL CORP 102240 | 25,560 | 25,000 | 25,000 | e e [ [ |0 2.397 [ 2.497 07/22/2015. | 03/06/2022.
303901 AE 2 |FAIRFAX FINANCIAL HOLDINGS. ...133.308 (57) [ e [ eerveenveinerneiiens [l 7750 | e, 6.991 09/30/2013. | 07/15/2037.
31428X AT 3 |FEDEX CORP. ..116.474 30 | e | e | 2003875 | s 4.329 11/11/2016. | 08/01/2042.
31428X AU 0 |FEDEX CORP. ...118.022 26 | .o [ [ 4100 [ 4.236 11/10/2016. | 04/15/2043.
316773 CH 1 |FIFTH THIRD BANCORP. ...169.123 (B16) | cevvreererrerieees | verinerrnerirerineens [ 0008250 [ i 5.149 03/26/2013. | 03/01/2038.
316773 CH 1 |FIFTH THIRD BANCORP. ...169.123 (458) [ vvvverereeirnnrvees | eerveererneininiiens [ 000.8.250 |, 5.737 07/09/2013. | 03/01/2038.
341081 EQ 6 |FLORIDA POWER & LIGHT. ..144.372 (59) [ +oovernereeerreries [ e [ 005,625 | oo 5.281 03/14/2005. | 04/01/2034.
341081 ET 0 |FLORIDA POWER & LIGHT. ..138.172 B6 | ..o | e | 04950 | 5.551 03/30/2010. | 06/01/2035.
345370 BN 9 |FORD MOTOR COMPANY ...114.500 5 | e [ [ 7125 | 7.152 11/30/2010. | 11/15/2025.
345370 BP 4 |FORD MOTOR COMPANY ...116.375 B6 | oo | cerrneenennsninnenns | e 1500 | i 7.685 06/03/2003. | 08/01/2026.
345370 BW 9 |FORD MOTOR COMPANY ...143.750 (141) [ oo e | 209,980 |, 6.663 09/30/2013. | 02/15/2047.
345370 CA 6 |FORD MOTOR COMPANY ...128.250 (963) | cvvrueernermerirnens | vvrenerinerirerenenes e 1450 [ i 5.640 06/06/2019. | 07/16/2031.
35671D AZ 8 |FREEPORT MCMORAN COPPER & GOLD.. 2104330 | 52,165 | 050,000 | 050,000 | e | | s s [ 20 3,875 [ 4.148 02/14/2014. | 03/15/2023.
35671D BC 8 |FREEPORT MCMORAN COPPER & GOLD.. ...124.500 (984) | covonveerrierieens [ v [ 005,450 [ 5.085 11/05/2014. | 03/15/2043.
362320 BA 0 |GTECORP ...131.482 31 | e | e | 0008940 | 7.085 06/29/2001. | 04/15/2028.
36962G XZ 2 |GENERAL ELECTRIC CORP ...140.124 13 [ e | 008,750 [l 6.800 03/27/2002. | 03/15/2032.
36962G 3A 0 | GENERAL ELECTRIC CORP ..137.701 (45) [ v [ e [ 208,150 | e 5.902 12/06/2011. | 08/07/2037.
36962G 3P 7 | GENERAL ELECTRIC CAP CORP. ..135.377 45 | e | e | 205875 | 6.334 03/14/2008. | 01/14/2038.
36966T BZ 4 |GENERAL ELECTRIC CAP CORP. ...123.322 (136) | cvvvvvevererienns | vvriververiveniieenns [ 008,500 [ e 4.431 04/16/2013. | 04/15/2036.
36966T JH 6 | GENERAL ELECTRIC CAP CORP. 2 106.049 | i 53,025 | 050,000 | e 50,000 | i | e | e | | o250 [ 4.250 07/29/2013. | 05/18/2033.
36966T JS 2 | GENERAL ELECTRIC CAP CORP. 2109927 | 54,964 | 050,000 | 50,000 | e | e | e e | 4250 [ 4.250 09/27/2013. | 09/15/2028.
370334 BJ 2 |GENERAL MILLS INC ..142.974 (515) | cvvrnveererrerinees | vvreverinerirerineens | 0005400 | i 4.215 03/10/2015. | 06/15/2040.
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37045V AL 4 | GENERAL MOTORS CO.....ooviriirriiiirerieiresisississsssssssssssesessssssesssssnes | soseses 144254 | 144254 | 100,000 | .covevvrrnee 125122 | ......... (253) [ v | eereeerenineinneiens [ e 6.750 |...... 4.982 | AO...... 1,688 09/30/2020. | 04/01/2046.
37045X BQ 8 | GENERAL MOTORS FINANCIAL COMPANY INC.......ovevumrrrerierirncerinins | veveee 2587 | 28,147 | 25,000 | ..... 25,000 [ cvvooueeerreernnrennns | reeeerennesnennnens | eeeesneesnnnnsnne | eeesnnnesnnssnnnens | oo 4.000 |...... 4.046 02/10/2017. | 10/06/2026.
373298 BR 8 | GEORGIA PACIFIC CORP 147864 | 110,898 | 75,000 | 90,058 |......... (1,331) [ oo [ e | e 7750 |...... 4.922 07/08/2013. | 11/15/2029.
38141E  Z6 9 | GOLDMAN SACHS GROUP INC . 104.879 | .....cc0.e...n.26,220 | ... 25,000 | ..... 25,000 [ covooererrrnernnenens | rreerrenennnnnninns | e | e | s 4.750 |...... 4.750 05/12/2011. | 05/15/2022.
38141G  CU 6 | GOLDMAN SACHS GROUP INC 143950 | 57,580 | 40,000 | i 40,000 [ .oovvrrererrnninenns | eerrerieeeneninnins | e | e [ e 6.125 |..... 6.069 10/16/2003. | 02/15/2033.
38141G  CU 6 | GOLDMAN SACHS GROUP INC... 143,950 [ 35,988 | 25,000 | i 25,166 |......... (Y4 T SRR PO 6.125 |...... 6.069 04/08/2004. | 02/15/2033.
38141G  ES 9 | GOLDMAN SACHS GROUP INC... ...126.032 ...27,000 | ..... 26,971 | ......... 115 5.950 |...... 6.402 07/11/2007. | 01/15/2027.
38143C CN 9 | GOLDMAN SACHS GROUP INC... 2108812 | 54,406 | 50,000 | ..ccoovvcrirns 50,000 | oo [ [ | | 4.000 |...... 4.001 05/20/2013. | 05/15/2033.
38143C DJ 7 |GOLDMAN SACHS GROUP INC... 112964 28,241 | 25,000 | ..... 25,000 [ covooeeeerrrnennnenens | reeerrenennnnnniens | seneenseenssenns | e | s 4.500 |...... 4.500 07/29/2013. | 08/15/2033.
40414L  AM 1 |HCPINC ...110.465 1080,000 | v | e | s | e | s 3.400 |...... 3.464 07/28/2016. | 02/01/2025.
406216 AW 1 [HALLIBURTON COMPANY ...132.891 .200,000 ..246,696 (1,100) [ cvovverrereriienn | verrereneeiveninnine | 0008700 | e 4.725 07/15/2020. | 09/15/2038.
428236 BR 3 |HEWLETT PACKARD CO ...130.648 50,000 (190) | cvvvveererrerieees | vvrenernerireriineens [ 0008000 | oec 4.929 03/09/2015. | 09/15/2041.
428236 BR 3 |HEWLETT PACKARD CO ...130.504 50,000 | ..................50,382 |......... (10) | covvererrirenriiens [ e [ 20,8000 | oo 5.934 11/30/2016. | 09/15/2041.
42824C AY 5 |HP ENTERPRISE CO......c.covcenneeen. 2131629 | 131,629 | 100,000 | 133,300 | e | e | s e [ 0008350 [ 4.179 12/30/2020. | 10/15/2045.
431116 AC 6 |HIGHMARKINC ...125.551 (34) [ e [ e [ 06,125 | 5.900 07/22/2014. | 05/15/2041.
44106M AT 9 |HOSPITALITY PROP TRUST. 198500 | i 24,625 | 25,000 | 25,000 | s [ [ | v | 85000 | 4.728 12/21/2016. | 03/15/2025.
45138L AN 3 [IDAHO POWER CORP........ccomirmmrirreremmnninseriesisesssseesssisssssesssesssnsssssinns | sesses 2131388 | 85,694 | 050,000 | 050,000 | e | e | e e | 0008500 [ 5.500 01/16/2004. | 04/01/2033.
45138L AN 3 [IDAHO POWER CORP......evtivririireriiieierisisiesie e sssesssisssenins | avseees L A31.388 | 39,416 | 030,000 | 030,000 | e e [ [ |0 5.5000 [ 5.431 01/22/2004. | 04/01/2033.
45138L AN 3 |IDAHO POWER CORP........ccccovuririrrirermmniinneriesiesesseessssssssessessssessssinns | seeeen 2131388 | 52,655 | 40,000 | i 41,160 e (68) [ .ooerrreeerreries [ e [ 205,500 | oo 5.174 07/27/2005. | 04/01/2033.
45138L  AY 9 [IDAHO POWER CORP........cccosruirimrireiiniineisesiesisseesssissisessesssssssssinns | aesis ...128.897 (102) | covvveereierivenes | evrirneineriiesieeens [ 0850 [ i 4.358 12/06/2011. | 08/15/2040.
454614  AK 4 |INDIANA BELL TELEPHONE INC . 127.116 (188) | cvvvvvvvrreerienns [ evreveriverirerinenns [ e 72300 [ e 5.924 05/07/2003. | 08/15/2026.
457153 AG 9 [INGRAM MICRO INC.....ovviuirrerieieeiriseisesissssessesssssessssssssssessesssssenns | seesens 2115005 | 28,751 | 025,000 | 025,000 | e | e | e | | 005,450 [ 4.690 11/30/2016. | 12/15/2024.
458140 AP 5 [INTEL CORP.....cotviiiiieirtisisicssie et ssienssssssnes | avseses ..128.549 | .............. 128,549 | ................100,000 | ..................90,803 |......... 232 [ e 04250 | 4.945 09/17/2013. | 12/15/2042.
459200  AM 3 [IBM CORP.....cootiiirirrireiesieeriesi s nssssssninn | seeien 2129946 | 32,487 | 25,000 | ooeeine25,243 | (A7) [ oo v [0 7.000 | e, 6.735 01/01/2001. | 10/01/2025.
459200 BB 6 [IBMCORP.....cccooiiiiiiiiinissiccicsssssie s | sriiens LA44.319 | B7,728 | 40,000 | 40,000 | e | | e [ [ 205,875 [ 5.892 07/30/2003. | 11/29/2032.
459200 HF 1 |[INTL BUS MACHS CORP.......ccoomiririmiririerieriesessessssssesiesssesessssssssees | sevie 123,930 [ 30,983 [ 25,000 | 24,891 | 3 | s [ [ 040000 | 4.030 07/28/2014. | 06/20/2042.
460146 AP 8 |INTERNATIONAL PAPER CO.....ccooveumirinirierierirsesensssinessessssessessssinns | seves LAM3728 | D178 | 45,000 | e 45,665 | e (148) | cvvvevvrerreriieees [ v [ 0008875 [ 6.436 12/10/1998. | 11/10/2023.
46132F  AC 4 [INVESCO FINANCE PLC......coviriireriiiirinieinissiensssseiesssissssessssssssenens | avseees L A30.373 | 32,893 | 25,000 | e 25,647 (A7) | oo v [ 0005375 [ 5.049 12/18/2013. | 11/30/2043.
46625H  JJ 0 | J P MORGAN CHASE...........otumeiiimerierieeeseeisssiesiessessssesssssssessesssesees | eeens 106880 [ ..oorvreirerrnn26,720 | i 25,000 | oo 24,937 | e 24 | s e [ 2003375 [ 3.484 11/17/2014. | 05/01/2023.
46625H  JZ 4 |JP MORGAN CHASE & CO.....cooocvviiiiiriiiiiniissiciesiesiseissiciiiesiesins | enees . 116.906 | ..................58,453 | ..................50,000 | .................49,920 |......... [ e [ 4125 | 4.154 06/29/2015. | 12/15/2026.
472319 AE 2 |JEFFERIES GROUP INC......ccooviiirierirrirerinsissriesiesesseesseissssesiesssseenns | seveen ..126.734 ..51,228 |......... (161) | covvreerrerrerieens | e [ 008450 [ 5.967 09/21/2012. | 06/08/2027.
472319 AE 2 |JEFFERIES GROUP INC......ccooviiiririreireesseiseriesiesessessssissssessessssennas | sesee 126734 | e 126,734 ... 100,000 | e 105,172 (B67) | cvvvneererrerienes | eeernerineriierinenns [ 008450 [ i 5.472 01/31/2014. | 06/08/2027.
472319 AL 6 |JEFFERIES GROUP INC NOTE......c.coooiiiiierinriennrieisnisisissssesenssseensns | cereees 109244 27,311 | 25,000 | 25,499 L (210) [ ovvvcererrciriniens | e [ 005,125 [ 4.176 04/28/2015. | 01/20/2023.
472319 AM 4 [JEFFERIES GROUP.......ccooiiriiiirieriereesisssisssisesiessesessssssssssssessenees | sevien .137.359 | ........c..........68,680 | .................50,000 | .....c.........50,536 | ... (12) [ v [ e [ 206,500 | oo 6.400 11/07/2013. | 01/20/2043.
478160 AL 8 |JOHNSON & JOHNSON DEBENTURES... 2139987 | 34,997 | 25,000 | 24,341 | 37 | o o [ 004950 [ 5.240 12/31/2004. | 05/15/2033.
478160 AL 8 |JOHNSON & JOHNSON DEBENTURES... 2139987 | 34,997 | 025,000 | 24,872 | T | e [ [0 4950 | 5.006 01/26/2005. | 05/15/2033.
478160 AL 8 | JOHNSON & JOHNSON DEBENTURES........c.coovvuurirrirerineinninneniesinneenas | sere ...139.987 A | e | e [ 04950 | 4.992 02/22/2005. | 05/15/2033.
478366 BB 2 | JOHNSON CONTROLS ..127.618 75 | oo | cevverneensnisnins | 00005250 | e 5.286 11/24/2015. | 12/01/2041.
48126D W4 7 |JP MORGAN CHASE & CO MEDIUM TERM NOTE.........cccomevrmrerneernrines | rveens ..104.772 1080,000 | 1o | e | s | e [ 000 3:.500 [ 4.265 07/23/2015. | 06/12/2033.
48203R  AD 6 | JUNIPER NETWORKS INC........cooviiiiimiiiiiinrisissiseeiesissisnsissiinens | s 2131455 | 131,455 | 100,000 | 100,000 [ i | e | e | [ 000n8.980 | 03/20/2019. | 03/15/2041.
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49327V 2A 1 |KEYBANKNA ..o . |2.AFE.. L2277 | 56,139 el .50,000 e 49,966 B [ o e | e 3.400 |...... 3.414 04/24/2017. | 05/20/2027.
494550 BN 5 |KINDER MORGAN ENERGY PARTICLES . 116.276 | ..................58,138 | ...................50,000 | ..................50,000 |......... T RTINS ISR IO 5.000 |...... 5.306 08/05/2013. | 08/15/2042.
499040 AL 7 |KNIGHT RIDDER........cccosiiriiirinniiiciirisrieniississiesissisessssssssssssssenines | sevens | oo | evivencnnn | 61 v | e 19,696 | i 0.599 12,334 | e [ 019,934 | | 6.875 |...... 7.000 ... | 09/26/2001. | 03/15/2029.
499040 AL 7 [KNIGHT RIDDER........cccomiieririerrerierireeenseeisssnssiesseseseesssssssssensesssnesnns | seveee | oo | evinerennn | 81 vevevverinens | vvveivnniinenenn 30,625 | 1o 0.599 21,585 | v | e 34,885 | s | e 6.875 |...... 6.281 . | 09/05/2003. | 03/15/2029.
500255 AN 4 |KOHLS CORP. 2105959 | 82,384 | 00,000 | 0,000 [ oo | e | e | e [ e 6.000 |...... 6.008 04/26/2004. | 01/15/2033.
500255 AN 4 |KOHLS CORP. 105,959 [ i 52,980 [ 50,000 | oiiiiin51,555 | e (LC12) 1 OO ORI PO 6.000 |...... 5.641 12/18/2013. | 01/15/2033.
500255 AQ 7 |KOHLS CORP. 114,411 ,342 | ......... (PZ5) ) ISSURTUIOR IOSTRRINN BN 6.875 |..... 5.517 03/26/2013. | 12/15/2037.
500255 AU 8 |KOHLS CORP. 2108134 | 81,101 | 75,000 | ..ooovicrirnns 74,249 | ... 13 [ [ | s 4.250 |...... 4.487 09/29/2020. | 07/17/2025.
500255 AV 6 |KOHLS CORP. ..107.580 | .o 26,895 | e 25,000 | ..... 25,000 |......... 769 5550 |...... 6.138 05/05/2016. | 07/17/2045.
501044 BZ 3 |KROGER CO . 147.149 (G4 ) SOOI IR P 7.500 |...... 4.825 02/26/2013. | 04/01/2031.
501044 DC 2 |KROGER CO ..112.232 3.500 2.925 03/01/2016. | 02/01/2026.
52107Q  AJ 4 |LAZARD GROUPLLC ...118.683 {5101 STUPURIOIONS IUSPRTORORRTORN DO 4.500 |...... 4.575 09/20/2018. | 09/19/2028.
524660 AW 7 |LEGGETT & PLATT INC 2103204 | 20,641 | 20,000 12 [ [ | s 3.400 |...... 3.405 12/08/2015. | 08/15/2022.
524901 AR 6 |LEGG MASON INC 143290 | ..o 35,823 | e 25,000 | ..... 25444 | ... (RL0) ) SOOI ISR IO 5.625 |...... 5.488 03/10/2017.| 01/15/2044.
527288 BF 0 |LEUCADIA NATIONAL CORP ...130.648 (P2(5) ) [OOSR BN 6.625 |...... 4.805 09/30/2020. | 10/23/2043.
532457 AM 0 |ELILILLY. ...127.488 (B15) | cvvvrrererierienns [ vvrevrrververinenns [ 7125 [ 5.729 08/08/2003. | 06/01/2025.
532457 AM 0 |ELILILLY. ...127.488 (501) | cevvrrererrerinees | vvrenerineriverinenns [ 72125 [ 5.799 |j 09/08/2003. | 06/01/2025.
53944X DM 4 |LLOYDS TSB BANK ...103.446 AT | | e | 200 2.800 | e 3.017 08/14/2015. | 11/29/2024.
539830 AW 9 |LOCKHEED MARTIN CORP...... ...147.086 (210) | cevrveererrerinens | v [ 00008720 [ 4.460 04/03/2013. | 06/01/2040.
548661 CL 9 |LOWE'S COMPANIES INC ..132.972 (449) | oo e [ 20005.800 | e 4.050 11/27/2012. | 10/15/2036.
55262C AD 2 |MBIAINC 1:98.000 | oo 24,500 | iiiiiiienn25,000 | civiiireinnnn25,000 | i [ e [ | e | e 11800 | 7.149 08/27/2013. | 07/15/2027.
55262C AD 2 |MBIAINC .....98.000 53 | e | cerrnrenenssninnenns | e 1150 | s 7.335 09/30/2013. | 07/15/2027.
55262C AF 7 |[MBIAINC .....92.000 108 | oo [ v [ 006,625 [l 7.126 06/26/2001. | 10/01/2028.
55262C AF 7 |MBIAINC .....92.000 39 | o [ [ 006,625 [ 6.915 04/19/2002. | 10/01/2028.
55262C AF 7 |MBIAINC .....92.000 (95) [ oo [ [ 06625 | o 5.773 06/13/2003. | 10/01/2028.
55336V AT 7 |MPLXLP.ooiorcrericnne . 131.477 (381) | cvvvreererierieens [ e [ 0008500 | i 4.674 03/05/2020. | 02/15/2049.
55616X AG 2 |MACYS RETAIL HLDGS INC. .....75.935 946 | oo | e | 2005125 | 5.623 05/04/2016. | 01/15/2042.
55616X AJ 6 |MACYS RETAIL HLDGS INC. .....71.850 2,225 | oo | v [ e300 [ 5.329 07/28/2016. | 02/15/2043.
565849 AB 2 | MARATHON OIL CO. ..123.096 | ..ccoovvirerenr.61,548 | .ec.o..50,000 | .oooeooe.e...58,801 | e (592) | cvvvnveererrerinnes | vvrevernerirereneens [ 008,800 | oo 4.740 02/14/2014. | 03/15/2032.
56585A AB 2 | MARATHON OIL CO 2123.096 | 92,322 | i 75,000 | 81,930 (T1) | oo [ e [ 20.8.800 | oo 5.680 09/30/2020. | 03/15/2032.
56585A AH 5 [MARATHON PETROLEUM CORP. L4872 | 28718 | 025,000 | 22,571 | e 49 | e | e | 750 | 5.489 07/28/2016. | 09/15/2044.
56585A AH 5 | MARATHON PETROLEUM CORP........cccosiiiririrerineireisseiseisesssssiseenns 14605 | 57,302 | 50,000 | e 48,096 | e 42 | s | e | e 8750 | i 5.028 08/30/2016. | 09/15/2044.
56585A AM 4 | MARATHON PETROLEUM CORP.......ccovvrvriiricieriseiessissessssssssssienes ..123.363 | ..ooiinn61,682 | o......50,000 | coeeoe.59,340 (128) [ ovvvereveeirvervens | weveerernessenniiens [ 0000.5.850 [ oo 4.576 09/17/2020. | 12/15/2045.
573284 AJ 5 |MARTIN MARIETTA MATERIALS INC 128.080 | v 28,178 | i00022,000 | 21,602 e 14 [ [ [ 06,250 | oo 6.432 10/08/2013. | 05/01/2037.
574599  AY 2 |MASCO CORP... L3357 | 33,379 | 25,000 | i 24,760 e 13 [ [ [ 026,500 | o, 6.616 10/08/2013. | 08/15/2032.
577081 AW 2 |MATTEL INC 2110035 | 82,626 | e 75,000 | e 75,000 | e | e | e | [ 005,480 [ 5.380 09/16/2013. | 11/01/2041.
577081 AW 2 |MATTELINC.. ...110.035 (999) | cvvvveererrerieees [ evrinerieriierinenns [ 005,450 [ 4.732 10/28/2014. | 11/01/2041.
577081 AW 2 |MATTELINC.. ...110.035 450 |...... 5.264 12/31/2015. | 11/01/2041.
577081 AW 2 |MATTELINC.. ...110.035 [U215) ) EUURTOUNIOR IVSTRROR BN 5450 |...... 4.820 03/10/2015. | 11/01/2041.
582834 AP 2 |MEAD CORP. LA41738 | 70,869 50,000 | eeeeiceee..53,998 | (53) [ oo | e | e 7.550 |...... 6.888 09/30/2013. | 03/01/2047.
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583334 AB 3 |MEADWESTVACO CORP..... 2BFE.. L A27.226 | 38,168 | 30,000 | 33,769 (V27 | SRR IO DS 6.800 |...... 5.349 07/22/2014. | 11/15/2032.
589331 AC 1 |MERCK& CO 1.EFE.. 2124193 | 18,629 [ 15,000 | i 15,965 | e ((1510) ] ESESTORRORTO INSTRRRRRON BN 6.300 |...... 4.946 07/01/2003. | 01/01/2026.
589331 AE 7 |MERCK & CO 1.EFE.. 2132185 | 26,437 | 20,000 | 19,296 B9 | o e [ 5.950 |...... 6.540 04/27/2001. | 12/01/2028.
589331 AE 7 |MERCK & CO 1.EFE.. 132185 | 19,828 | 15,000 | 15,906 | e (92) [ .ooveverererierins [ e | e 5.950 |...... 6.540 06/28/2005. | 12/01/2028.
59156R BN 7 |METLIFE INC......cocoommrrvrrrreririrennne 1.GFE ..128.008 | ...coovvvveennn 64,004 | oooirn50,000 | o 51,767 e (A3) [ e [ e | s 4.050 |...... 3.827 08/30/2016. | 03/01/2045.
594918 AD 6 |MICROSOFT CORP... 1.AFE.. .150.724 .. 75,362 | ......50,000 el 49,399 38 | e | e [ 5.200 |...... 5.343 07/20/2009. | 06/01/2039.
594918 AD 6 |MICROSOFT CORP... 1.AFE.. 150724 | o 90,434 | eii..60,000 | ..oo.o...68,931 | i (Z) ) ISUUTUIIR IR BN 5.200 |...... 5.343 12/06/2011. | 06/01/2039.
594918 AQ 7 |MICROSOFT CORP.............. 1.AFE. 2103676 | 25,919 | 025,000 | 025,000 [ e | e | e [ [ 2125 | ... 2419 01/16/2018. | 11/15/2022.
604059 AE 5 |MINNESOTA MINING.... 1.EFE.. 2132394 | 33,099 | e 25,000 | ..... 26,404 |........ (204) | covonveeeerienns | e | e 6.375 | ...... 5.233 04/29/2003. | 02/15/2028.
605417  BY 9 | MISSISSIPPI POWER CO......cccouremiirrinrireesesiseiserssssssssesssssessssssssans 2.AFE .121.327 Y. T ISR IRRRRRRRIRN DO 4.750 |...... 4.882 11/10/2016. | 10/15/2041.
606822 AT 1 |MITSUBISHI UFJ FINL GRP.... 1.GFE.. 21068549 | 53,275 | 050,000 | 050,000 | e | e | s s [0 3.495 [ 3.508 06/06/2018. | 03/02/2023.
606822 BA 1 |MITSUBSHI UFJ FINL GRP......... . |1.GFE ...108.415 5 | e [ [0 3761 |, 3.773 09/25/2018. | 07/26/2023.
60871R  AD 2 |MOLSON COORS BREWING CO..... 2.CFE 124978 | 62,489 | 50,000 50,109 | (B) | cvvrrererineinni | e | 2005000 | e 5.000 07/24/2015. | 05/01/2042.
61166W AN 1 | MONSANTO CO....ovrvurvrmrireireeseeissiesiesesseesssssssssessesseessssssssssessenes | svsnees 2.BFE 105228 | ..o 52,614 | 50,000 | e 49,591 | e 21 | s s [ 4200 [ 4.279 04/07/2016. | 07/15/2034.
615369 AC 9 |MOODY'S CORPORATION 2.AFE.. 112588 | 112,588 | 100,000 | 100,000 | e | e | s | | e 875 [ 4.875 08/26/2013. | 02/15/2024.
617446 7Y 9 | MORGAN STANLEY .. 117.899 14 [ [ [ 0 4350 | s 4.374 06/29/2015. | 09/08/2026.
617482 4M 3 | MORGAN STANLEY SUBNOTE ...107.750 BT | v | e | e 8875 | s 4.990 08/27/2013. | 11/01/2022.
620076 BA 6 | MOTOROLA INC LA28778 | 51,511 | 40,000 | e 44,659 (168) [ cvvoorverereiiennes [ e | 00006625 |, 5.543 04/03/2013. | 11/15/2037.
626717 AG 7 |MURPHY OIL CORP. 1088750 | civiiiieinenn86,563 | e 75,000 | v 75,000 | i [ e [ e | e | 208,125 | 5.055 07/22/2014. | 12/01/2042.
63743F A6 3 |NATIONAL RURAL UTILITIES COOPERATIVE 2108491 | 54,246 | 050,000 | 050,000 | e | e | e s [ 000 3:.000 [ i 3.000 08/15/2016. | 08/15/2029.
63743F SH 0 |NATIONAL RURAL UTILITIES 207877 | 026,969 | 025,000 | 25,000 | e | e | e | [ 000 3.500 [ 3.500 12/20/2013. | 12/15/2024.
63743F SL 1 |NATIONAL RURAL UTILITIES 108228 | ..oiieeeen27,057 | 025,000 | 025,000 | i | e | e | | 000 3:.500 [ 3.500 01/17/2014. | 07/15/2024.
651639 AM 8 |NEWMONT MINING CORP L A61.351 | 37,838 | 25,000 | e 26,574 (A7) ] oo v 008250 | i 5.697 07/09/2014. | 10/01/2039.
65334H AE 2 [NEXENINC.....cooooomirinirirrirnnes 2130612 | 97,959 | e 75,000 | e 76,657 e (72) [ oo [ v [ 0. 5.875 |, 5.650 09/16/2013. | 03/10/2035.
655664 AR 1 |NORDSTROM INC 293519 | 93,519 | 100,000 | 100,000 | i [ e [ | e | 205.0000 | 5.542 05/06/2019. | 01/15/2044.
665228 CB 6 | NORTHERN ILLINOIS GAS CO......cccvvrumrrerierircernieinriens ..130.884 | ....cccceer..065,442 | oo50,000 | e 49,713 | 31 | s v [ 205,900 [ 6.000 03/05/2009. | 12/01/2032.
665772 BQ 1 |NORTHERN STATES POWER........cccoomtumeriirrerieinseesssssessensesisseesssians L A31.657 | 39,497 | 030,000 | 29,457 | 85 | oo | e | 0008500 | i 6.852 05/03/2002. | 03/01/2028.
665772 CA 5 |NORTHERN STATES POWER - MINN L A36.754 | 88,377 | . 50,000 | el 48,629 57 | oo | e [ 2005250 | L 5.521 01/30/2009. | 07/15/2035.
670346 AH 8 |NUCOR CORP........cccostrrrrrrerirnes 2152045 | i 76,023 | oecee50,000 | 55,975 | (217) | o v [ 0008400 | 5.313 08/28/2013. | 12/01/2037.
681936 BK 5 |OMEGA HLTHCARE INVESTORS L3916 | 56,958 | 050,000 | 050,000 | e | | s s [ 4750 [ 4.606 12/20/2017. | 01/15/2028.
68258N AC 7 |ONEOK PARTNERS LP. 2126214 | 126214 e 100,000 | e 114,966 | (237) | ceeverevererieens | v [ 0008650 [ i 5.235 09/30/2020. | 10/01/2020.
69352) AK 3 |PPL ENERGY SUPPLY LLC..... 152100 | i 46,890 | 90,000 | i 46,890 | e (43,110) [ oveveererrnrinenns [ rererneenseinneines [ evneernsenseiineinnns [ 206,000 | e, 5.999 01/21/2014. | 12/15/2036.
69352) AK 3 |PPL ENERGY SUPPLY LLC..... 52100 | 39,075 | i 75,000 | 39,075 | (35,783) 4 | e | e 206,000 6.017 05/13/2014. | 12/15/2036.
694032 AT 0 |PACIFIC BELL............ 126438 | ..o 12,644 e 10,000 e 10,820 e (134) | oo v [ 72125 [ 5.295 07/01/2003. | 03/15/2026.
694032 AT 0 |PACIFIC BELL... . 126438 | ................63219 | ...................50,000 | .................55,876 |......... (976) | vvoovvvricrienis [ e [ 72125 [ 5.295 12/18/2013. | 03/15/2026.
713448 BZ 0 |PEPSICOINC.... 2129407 | e 84,704 | 50,000 | i 49,777 | T | e e [ 04,000 | s 4.032 07/28/2014. | 03/05/2042.
717081 DE 0 |PFIZER INC ...131.065 B3 | e | e | 0008300 | i 4.658 09/19/2013. | 06/15/2043.
718172 AM 1 |PHILIP MORRIS INTL INC.....c.ovvvnirinrrrrrines ...124.643 (35) [ e [ e [ 4375 | 4.204 03/26/2013. | 11/15/2041.
718507 BK 1 |PHILLIPS PETE DEB ...136.450 (113) | ceererenerrrerieees | vvveverserineeinneens [0 72000 [ 6.559 02/09/2009. | 03/30/2029.
718546 AH 7 |PHILLIPS 66............. ..138.851 | ...cvvivnnn.55,540 | ......40,000 | oo 47,602 e (215) [ oo | v | 00005875 | s 4.471 04/03/2013. | 05/01/2042.
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718546 AH 7 |PHILLIPS BB.........coerriireriieireriiisieniesesssiensssssiesssisssesssissssssenssnses | cessns 2AFE.. ..138.851 | ................. 138,851 | ................ 100,000 | ................104,850 |......... (T18) [ e | eerveererieisnrneiiens [ reees 5.875 |...... 5.485 08/26/2013. | 05/01/2042.
724479 AJ 9 |PITNEY BOWES INC......oouivmiricrireenerieniissiesseeisseesssssssssessessssesssssaes | eeens 4AFE. 100,625 | .o 50,313 | 050,000 | 050,000 [ oo e | e | e [ e 4.625 |...... 4.655 03/21/2014. | 03/15/2024.
724479 AJ 9 |PITNEY BOWES INC.......ooiiiriiiriiireiieceiieseiieseiiesssiesesiesesissssinesinns | cnevens 4AFE. 2100625 | 50,313 | 050,000 | 050,000 [ e | i | e [ [ 4.625 |...... 4.688 11/30/2016. | 03/15/2024.
724479 AJ 9 |PITNEY BOWES INC......oouiiiiiicniriereeienissiesieeessesessssessessessseessssees | eeens 4 AFE. 2100.625 | .o 50,313 | 050,000 | 050,000 [ oo | e | e | e [ e 4.625 |...... 4.737 12/21/2016. | 03/15/2024.
72650R AR 3 | PLAINS ALL AMER PIPELINE.........cccostuurrimrieeiirineiseseessnensesissessenines | sveeees 3.AFE 2121946 | 80,973 | 50,000 | 59,022 (GZIS) 1 ISUOUTUURTOR IOVSTRRIRRORN BN 6.650 |...... 5.020 08/28/2013. | 01/15/2037.
742718 BH 1 |PROCTOR & GAMBLE..........cccsvuiiirieirriiisiesieisssiessseienssisssessssnns | oerens 1DFE 126840 | v 31710 | 25,000 | e 24717 | A1 | e | [ e 6.450 |...... 6.699 04/27/2001. | 01/15/2026.
742718 BH 1 |PROCTOR & GAMBLE..........cccomiririmerierireerensssisse s sessssissessssssenes | eeens 1.D FE 2126840 [ v 31,710 | 25,000 | e 26,494 | (A0 ) [OOSR BN 6.450 |...... 5.236 04/29/2003. | 01/15/2026.
74348T AT 9 |PROSPECT CAPITAL CORP........ccooeiiiiiiiiniiniiiciiesisesiiseissiissiesissiias | srviens 2.CFE ...102.666 | .................102,666 | .................100,000 | ................100,000 |......... (1,884) | coooverceieineien | v | e 6.375 |...... 5.899 07/27/2020. | 03/01/2025.
74348Y  DZ 1 |PROSPECT CAPITAL CORP.........ccomiuirrimrrmirimnerieriresesenssseissseesisessssenins | seveen 2.CFE 99142 | i 24786 | 025,000 | 24,995 | 0 [ v [ e [ 5.750 |...... 5.752 11/30/2016. | 05/15/2031.
743862 AA 2 | PROVIDENT COMPANIES INC.......oovverierrineireiieseeiseeiseisessssessessenens | eeens 2.CFE ...127.189 ({16 ) [ TROORUNR USRI IO 7.250 |...... 6.009 09/10/2013. | 03/15/2028.
74432Q AH 8 | PRUDENTIAL FINANCIAL INC NOTES, 1.GFE.. ..132.579 112 | e [ e [ 005,400 [ 5.810 10/12/2011. | 06/13/2035.
74432Q AQ 8 |PRUDENTIAL FINANCIAL INC NOTES, 1.GFE ..144.764 B4 | oo | e | 2005700 | i 5.961 12/06/2011. | 12/14/2036.
74432A YV 6 |PRUDENTIAL FINANCIAL INC 1.FFE 99.995 | 49,998 [ ieD0,000 | 50,000 | i | s [ | [ 0en 4600 | 4.600 09/30/2014. | 09/15/2044.
74432A  YY 0 [PRUDENTIAL FINANCIAL INC 1.GFE 2100157 | 50,079 | 050,000 | o0 50,000 | e | e | e e [ 4080 [ 4.050 11/21/2014. | 11/15/2034.
747525 A 2 |QUALCOMM INC.....oiiiiimniireireirseiseise et essssissssanes | eeens 233673 | 86,837 | 050,000 | 050,000 | e | e | e e | e 650 [ 4.511 02/11/2019. | 05/20/2035.
78387G AM 5 | SBC COMMUNICATIIONS... ...136.388 (454) | covovververienns [ e [ 008,450 | 5.198 07/08/2013. | 06/15/2034.
78390X AC 5 [SAICINC......ccooonee. 2120411 | 080,206 | 050,000 | 050,000 | e | e | s e [ 0005950 [l 6.118 12/18/2013. | 12/01/2040.
78442F AZ 1 |SLM CORP. +.96.000 | oo 38,400 | 40,000 | 80,000 | s [ [ | e | 205625 | 5.838 07/30/2003. | 08/01/2033.
78490F SL 4 |SLM CORP. 2.83.306 | oo 20,827 | e 25,000 | ..... 25,000 | vvovveerreniecienins [ eeeereniienieninens | e | eevvessiesisssssniens | 00008500 | 1o 5.500 02/10/2005. | 03/15/2030.
803111 AM 5 | HILLSHIRE BRANDS (SARA LEE). 2125893 | 82,947 | 050,000 | 52,190 e (125) | covvveeneierinenes [ e [ 00008125 [ 5.618 05/03/2012. | 11/01/2032.
808626 AG 0 | SCIENCE APPLICATIONS. 122,556 | 81,278 | 050,000 | 050,000 | e | e | s s [ 008,500 [ 5.499 09/30/2014. | 07/01/2033.
824348 AL 0 | SHERWIN-WILLIAMS CO . 127.413 (A2) [ v [ e [ 7375 |, 7.272 05/15/2009. | 02/01/2027.
832696 AB 4 | SMUCKER COMPANY. 2102452 | 25,613 | 025,000 | 025,000 | e | e [ [ |00 3.5000 [ 3.500 09/13/2013. | 10/15/2021.
837004 BW 9 | SOUTH CAROLINA ELECTRIC & GAS 129546 | ..o 51,818 | 40,000 | e 39,498 B6 | ..o | e | 00005800 | i 6.049 05/24/2004. | 01/15/2033.
837004 BX 7 |SOUTH CAROLINA ELECTRIC & GAS 2134333 | B7,167 | 50,000 e 47,329 159 | oo [ [ 208,300 [ 5.949 08/27/2003. | 05/15/2033.
842400 FC 2 | SOUTHERN CALIFORNIA EDISON 2127346 | 31,837 [ 25,000 | 25,528 | (22) [ oo [ e [ 05625 | o 5.418 07/20/2009. | 02/01/2036.
84265V AE 5 |SOUTHERN COPPER CORP.... 150505 | oo 78,263 | 052,000 | i 52,317 | (9| cvvreeremrnernennn | vererneernenriseineins | 0008750 | i 6.692 09/30/2013. | 04/16/2040.
84265V AG 0 | SOUTHERN COPPER CORP.... .. 134.056 | ... 33,514 | .. 25,000 | 23,805 |......... 27 | eoeereeeeerenens | evereeseieresiesnns [ 00005.250 | oo 5.633 07/28/2016. | 11/08/2042.
843646 AJ 9 | SOUTHERN POWER CO 222770 | 122770 | 100,000 | 100,000 | e | e | e | [ 008,250 [ 5.216 08/26/2013. | 07/15/2043.
857477 AL 7 | STATE STREET CORP ..106.333 | ...coveev.n 26,583 | ... 25,000 | 24,988 | [ e [ 2223100 | 3.145 11/17/2014. | 05/15/2023.
866930 AG 5 | SUNAMERICA, INC . . LA18.725 | 29,681 | 025,000 | 24,505 | 17 [ [ [ 05,600 | ..o 5.784 01/31/2005. | 01/31/2097.
86765B  AM 1 | SUNOCO LOGISTICS........covemeirerieinerierinesseesesisseesssisssssssssessessssinns 103408 | ..ooiiiee025,852 | 025,000 | 25,000 | e | e | e | | 0950 [ 5.040 07/28/2016. | 01/15/2043.
86765B AN 9 |SUNOCO LOGISTICS PRTNRS 2108.278 | e 27,070 [ 25,000 | e 25,000 | oo | | e | e [0 80250 | 4.251 06/29/2015. | 04/01/2024.
87425E  AK 9 [TALISMAN ENERGY. 118626 | oo 53,382 | 85,000 | e 48,327 | (T13) | e v [ 00008250 [ 5.558 11/05/2014. | 02/01/2038.
87425E AN 3 | TALISMAN ENERGY . 106.007 | oo 73,145 | 69,000 | oo 75,749 | (129) [ v | e | 0005500 [ i 4.757 09/17/2020. | 05/15/2042.
88163V AD 1 |TEVA PHARM FINANCE LLC ..106.250 | ..oovvvireenn53,125 | 50,000 | oioiiiinnne.55,269 | e (227) | cvvovreeerreriienns | e [ 0008150 [ 5.138 12/18/2013. | 02/01/2036.
886546 AD 2 |TIFFANY& COSR....... L7125 | 137,125 100,000 100,000 (1,188) | oo | cevrereneernsninseins | 0004900 | oo 4.708 12/18/2017. | 10/01/2044.
887317 AW 5 | TIME WARNER INC NEW.. ...106.715 5,000 25,000 | vooerirerierieniinnes [ e [ e | e | 000003600 | e 3.648 02/10/2017.| 07/15/2025.
891906 AB 5 | TOTAL SYSTEM SVCS INC... ...106.893 275,000 | oo 75,000 | cooocvrrerrrrerneennnes | v | e | vernernnsenennnnins | oeene3 750 | s 4117 04/14/2014. | 06/01/2023.
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SCHEDULE D - PART 1

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

oL'ol3a

1 2 Codes Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates

41 5 8 9 12 13 14 16 17 18 19 20 22

F

0 Current Year's

r Unrealized Other-Than- | Total Foreign Stated

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

g| Bond to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description n| CHAR Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized Rate of | Rateof | Paid Accrued During Year | Acquired Date
893830 AT 6 |TRANSOCEANINC.......cccccrvrvnee .....33.500 25,000 | .... 8,375 |. (9,303) (U0 S ORIV 6.800 |...... 5987 |MS...... ..501 .1,700 | 09/05/2014. | 03/15/2038.
G9420R AB 2 |VALARISPLC (FORMERLY ROWAN COMPANIES)..........ccccovvemmmverernras [ wivene [ Cf i [ B s | ceviiiienn50,059 | L 5.750 I 50,000 | ... 3,125 18,500 | ..o | s 46,875 | ..o | 4750 |...... 4735 [JJ....... coereenn 1,188 | 05/27/2015. | 01/15/2024.
91913Y AL 4 |VALERO ENERGY CORP.. L3287 | el 132877 | 100,000 | oo 106,545 | ......... (237) [ oo [ e | e 6.625 |...... 5.986 |JD..oooes | o294 | 6,625 |09/19/2013. | 06/15/2037.
920253  AF 8 | VALMONT INDUSTRIES INCORPORATED...........ccocoomvvirriiiriiiiniiianiiis ...115.636 ....50,000 A57 | oo [ e [ 5.000 |...... 5177 |AO...... .2,500 | 04/10/2017.| 10/01/2044.
920355  AJ 3 | VALSPAR CORP/THE.........cccooovvunnnes ..121.017 . I (179) [ oo [ e | e 4400 |...... 4.341 |FA..... crerenn2,200 | 11/01/2016. | 02/01/2045.
92343V BS 2 | VERIZON COMMUNICATIONS. LA41799 | 70,900 | 50,000 | ..... 55,504 |......... (V2274 ) AR ISR PP 6.400 |...... 5228 [MS...... | v 942 | 3,200 | 09/30/2013. | 09/15/2033.
92344W  AB 7 |VERIZON MARYLAND INC ..117.169 25,000 | ..... 25,000 [ cvvooerrerrreerneeeiens | reeeerseeesnnneinns | seeeseneesnneenns | e | e 5125 |..... 5.000 |JD....... .1,281 | 06/19/2003. | 06/15/2033.
92344W  AB 7 |VERIZON MARYLAND INC ..117.169 30,000 | ooovvrrirens 30,000 [ covooeeverrerireriens | s | e | s | e 5125 |..... 5.642 |JD....... coeeeennnn 1,538 | 03/24/2004. | 06/15/2033.
92344W  AB 7 |VERIZON MARYLAND INC L A17.290 [ 58,645 | 50,000 | i 48,336 | e 93 | e | e [ s 5125 |..... 5502 |JD..oces | v 114 | 2,563 | 09/30/2013. | 06/15/2033.
925524 AV 2 | VIACOM, INC ..129.273 B8 | e | e | e 5500 |...... 5.813 |MN...... 11,375 | 04/16/2004. | 05/15/2033.
92553P AL 6 |VIACOM INC NEW ...101.838 L2 OO RO DO 4500 |...... 4571 |FA..... v 1,125 1 07/28/2014. | 02/27/2042.
92553P AP 7 |VIACOMINC L117.968 | ... 58,984 | .i.50,000 e 45,027 | L TORTURTOROOR RO B 4375 | ... 5129 |MS...... | oo 844 | L 2,188 | 12/08/2016. | 03/15/2043.
92857W BD 1 | VODAFONE GRP PLC. ..123.795 19 | o [ e [ e 4375 | ... 4.482 |FA....... .2,188 | 09/05/2014. | 02/19/2043.
92976G AJ 0 | WACHOVIA BANK NOTES 2152824 |l 114618 | 75,000 | 75,000 | | s | e | s [ s 6.600 |...... 6.600 |JJ....... coeeeennn 4,950 | 12/11/2007. | 01/15/2038.
929903 AM 4 |WACHOVIA CORP SENIOR NOTES....... 2134238 | 100,679 | e 75,000 | e 75,000 | e | s | e | e [ s 5500 |...... 5500 |FA..oo.| oo 1719 | i 4,125 | 10/27/2011. | 08/01/2035.
931142 CB 7 |WAL-MART STORES. ...145.492 35 5250 |...... 5523 |MS...... 11,313 | 04/29/2009. | 09/01/2035.
931142 CB 7 |WAL-MART STORES. ...145.492 36 5.250 |...... 5415 |MS...... .2,363 | 03/30/2010. | 09/01/2035.
931427 AQ 1 |WALGREENS BOOTS ALLIANCE ..110.600 | .....ccceee...e. 110,600 | ..o 100,000 | o 100,000 [ oo | e | e | e [ e 3450 | ... 3.490 |JD....... .3,450 | 12/20/2017. | 06/01/2026.
947075 AP 2 | WEATHERFORD INTL LTD .....78.000 2,340 (660) ....11.000 |....11.000 12/16/2019. | 12/01/2024.
94973V AX 5 |WELLPOINT INC....ccoooovrrirrrirrrriricnienns ...103.752 25,000 [ ovoourverrriirneiens | s | e | e | e 3125 |...... 3.377 07/02/2018. | 05/15/2022.
94973V BJ 5 |WELLPOINT INC ...109.723 25,000 [ cvvooerverennirennins | e | cenvenesrennninns | e | 0003500 | 3511 11/12/2014. | 08/15/2024.
94974B  EV 8 |WELLS FARGO & CO ...101.056 250,000 | oo | e | e [ e | 24600 | 4.600 04/11/2011.| 04/01/2021.
94974B  FJ 4 |WELLS FARGO & CO.... ...105.975 25 | e | | 203450 | 3.560 05/02/2014. | 02/01/2023.
959802 AH 2 |WESTERN UNION CO....... ...126.930 (20) | covververerenreinee [ e [ 2006200 | oo 6.131 09/17/2013. | 11/17/2036.
959802 AH 2 |WESTERN UNION CO +.126.930 | oo 126,930 | e 100,000 | oo 100,000 | oo e | e | e [ 2008200 | 5.193 07/25/2019. | 11/17/2036.
959802 AM 1 |WESTERN UNION CO....... ..124.778 17 | e [ 208200 .o 6.449 11/07/2013. | 06/21/2040.
959802 AM 1 |WESTERN UNION CO....... 124778 10100,000 | i [ | e | e [ 2008200 | 5.057 11/26/2019. | 06/21/2040.
959802 AU 3 |WESTERN UNION CO....... ..103.273 50,000 | oo | e | e [ | 00n3.6000 | 3.666 06/06/2018. | 03/15/2022.
969133 AK 3 |WILLAMETTE INDS, INC 2127356 | 31,839 | 25,000 25477 | .o (153) [ coooeveereiienens [ e | 007850 | 7.072 01/01/1998. | 07/01/2026.
969457 BD 1 |WILLIAMS COS INC ...134.648 (UAL4) IS VRPN DUV O £: 1) I DO 6.008 03/31/2014. | 06/15/2031.
969457 BM 1 | WILLIAMS COS INC ...146.284 . — (329) [ oo [ | 208750 | 6.048 05/12/2014. | 03/15/2032.
976656 BW 7 | WISCONSIN ELECTRIC POWER CO 2138244 | 89,122 | 50,000 | 48,757 |......... 80 | v | e [ 205,625 | 5.940 09/10/2003. | 05/15/2033.
976656 BW 7 |WISCONSIN ELECTRIC POWER CO L A38.244 | 34561 | 025,000 | e 26,186 (68) [ oo [ e [ 05625 | oo 5.100 02/03/2005. | 05/15/2033.
984121 CB 7 | XEROX CORPORATION.. 2107179 | 53,590 | oeeveneee..50,000 | ... 58,951 (277) [ oo [ e | 208750 | 5.236 03/26/2013. | 12/15/2039.
984121 CB 7 | XEROX CORPORATION.. 2107479 [ 53,590 | 50,000 | i 53,732 | ..o (103) [ oo [ e | 0008750 |, 6.081 12/20/2017. | 12/15/2039.
98956P AG 7 |ZIMMER HOLDINGS INC....... 112,945 | 28,236 | 25,000 25,000 7 49 |...... 4.250 04/05/2017. | 08/15/2035.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. XXX [ 18,452,553 | .........15,356,451 | .......... 15,826,172 (30,783) | ........ 175,531 | oo XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..... XXX [ 18,452,553 | ............ 15,356,451 | .........ce 15,826,172 (30,783) | ........ 175,531 | i XXX XXX XXX
Totals
7609999, Total - ISSUET OBIGAtIONS.....ccrcecesrscsrrec XK v 19,551,221 [ o 16,301,451 | oo 16,778,769 (31,500)] 10 175,531 [ oo o] o [ oo oo [ .....2263% 814,098 XXX
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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
[} 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
7799999. Total - Residential Mortgage-Backed SECUMHIES. .........virriirniiniieiisiieisrissisnsnesssssneeees 175,368 XXX | s 187,199 | oo 175,634 177,432 0 0 0 0 XXX XXX XXX XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMHIES. ... v e sesees 0 XXX 0 0 0 0 0 0 XXX XXX XXX | .. XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMtIES. .......ocvvvrrireririniiniirinicisries 0 XXX 0 (V1 0 0 0 0 0 XXX XXX XXX [ i (V1 IR 0 XXX XXX
8399999, Grand TOAl - BONGS..........vvuurveurirreriessiisisie ettt nnsnns | reneseees 17,404,162 XXX | e 19,738,420 | ............ 16,477,085 | ........... 16,956,201 | cooovvvnnvnns 3,500 | .o (31,500) | ........ 175,531 | e 0] XXX XXX XXX | e 227,050 | ........ 824,399 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A . 1B . 1C . 1D 256,827 1E 710,118 1F s 887,097 1G .. 1,538,353
2A 2B . 2C
3A . 3B . 3C .
4A . . 4B . 4C ..
5A . ..85,965 5B .. 5C .
6 ..35,617
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

b3

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
F Current Year's Designation
or Rate per Unrealized Other-Than- Total Foreign | Modifier and
ei Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange SVO
g| Number of Par Value | Rate per | Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/A.C.V. Change in Administra- Date
CUSIP Identification Description Code| n Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) I Accretion | Recognized (15+16-17) B./AC.V. tive Symbol | Acquired
Industrial and Miscell is (Unaffiliated) Perpetual Preferred
020002 83 8 |ALLSTATE CORP DEP SHS.......ocommmerrieimerrerenresssssssssssessessssessssssessessnss | soseenes [ 1,500.000 | ..ovvervmrrrirre 27590 | oo 41,385 | ... 27.950 41,925 41,385 0 10/22/2020.
05561Q 30 0 | BOK FINANCIAL CORP........covemmrreermereesieresssessessssesssssssessssssessssssseesssses | e [ 3,000.000 | ...ovvrerrrrnerns 25370 | oo 77,240 | ....... 25.430 76,290 77,240 0 06/26/2020.
117043 50 5 |BRUNSWICK CORP. [V 3,600.000 ..271480 | ... ..100,608 | ....... 27.100 97,560 100,608 0 08/31/2020.
362397 85 3 |GABELLIEQUITY TRINC [V 3,160.000 ...26.880 | ... ..84.941 | ... 26.090 82,444 84,941 0 08/18/2020.
637432 10 5 |NATIONAL RURAL UTILITIES.......covvoerreeerneiieseeeiesssissessssssssssssssssnnes | coveenes [ 2,000.000 227230 | e 55,649 | ... 29.280 58,560 55,649 0 03/03/2020.
G68603 14 4 | PARTNERRE LTD......oovivicrieisenriiissenieissssicssssssissssssssssssssssssssssssssssssssnss | svenne | C [ oveenes 1,880.000 .| ...26.600 50,008 25.640 48,203 50,008 0 08/14/2020.
759351 70 3 |REINSURANCE GROUP [ 3,660.000 227490 | s 99,911 | ....... 27.500 100,650 99,911 0 12/10/2020.
75968N 30 9 | RENAISSANCERE HLDGS LTD.....ooouereirmmerrermmsreessessesssseessessssessesssseessenss | covesnes [ 3,500.000 28320 | oo 99,127 | ....... 28.420 99,470 99,127 0 12/10/2020.
829815 80 2 |SITE CTRS CORP. [ 1,000.000 ...25.000 ...25,000 | ....... 24.542 24,520 25,000 0 ... | 03/26/2013.
902973 75 9 |U S BANCORP DEP SHS [ 1,825.000 e | 27330 | ... 49872 | ... 28.490 51,994 49,872 0 . | 05/20/2020.
902973 83 3 |USBANCORP DE DEP SHS.......covcumrreiierreiseeressesensesssesssssssessssssesssnes | soveenes [ 1,830.000 | .ovvververrriir 27250 | oo 49,868 | ....... 26.660 48,788 49,868 0 06/03/2020.
949746 72 1 |WELLS FARGO & CO. P F D .ocoiiiveiiiniisssssinsssssssssssssssssssssssssssssssssssssesssssss | soseenes o 1,000.000 [ .o ...25.000 25,000 25.960 25,960 25,000 0 11/20/2012.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 758,609 XXX 756,364 758,609 0 0 0 0 0 0 0 XXX
8999999. Total - Preferred Stocks. 758,609 XXX 756,364 758,609 0 0 0 0 0 0 0 XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA 0 1= 0 1C e 0 1D e 0 1E o 0 TF e 0 1G i 0
2A 0 2B o 416,039 2C 0
3A s 25,000 3B i 0 3C i 0
AN e 0 AB s 0 AC 0
BA e 0 1= 0 5C i 0
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

cl3a

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
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and

or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVo
ei|  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 [gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | tive Symbol
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded

00206R 10 2 [AT & TINC .ottt ssnsentens | cerenens [ 650.000 | ...oovvvreenrnn 18,694 | ..0.28.760 | oo 18,694 | 24,555 | s 1,352 [(GI01:) ] R I ) 10/04/2016. | ..cvoverrerirnes

00206R 10 2 [AT & TINC .ottt esntens | cereeens [0 950.000 | ..ovvvvvieerrenn27,322 | 10028760 | oo 27,322 | e 2,882 | i | s | e | e (521) ). 12/18/2020.

022098 10 3 |ALTRIA GROUP INC [ I 200.000 676 (1,782) [ oo | s ). 12/13/2017.

30231G 10 2 | EXXON MOBIL CORP......coouriuirmerireriseesesissessessessseesssisssisessessessssssssssessesssnsnsenss. | soneeens [0 100.000 | .ooovvverrrerrnened 122 | 10081220 | 122 | 8,259 | e 348 (2,856) | ..oovevreerrrirreins | s (2,856) | ..ooverncerrierieries 04/05/2017.

30231G 10 2 |EXXON MOBIL CORP.......ccvviivrirrierniieisesissisisesse s sssssesssssssssssssssssssssssesssssnnss | nevsenes [QOLE) ) O O ). .. | 12/18/2020.

345370 86 0 | FORD MOTOR COMPANY NEW.......ciiiirmirimrimersnniessessseseseessssssessesssesssseesssssssnsnes | soveeens 185 | ooeeeerererierieees [ e (629) ). .. [ 12/01/2016.

369604 10 3 | GENERAL ELECTRIC COMPANY ......oiiiiiiiiieiimeiscisneisnsssesssessssessessissssssssesssssssssins | eneins v | eereeenn400.000 | 4,320 | 1 10.800 | e, 320 | 12,087 [ 218 | | e (144) (144) | oo 06/29/2016.

717081 10 3 |PFIZER INC ..ottt snsessenssesssnnses. | evesens 1,317 | s [ e (948) )| .. | 10/04/2016.

744320 10 2 | PRUDENTIAL FINANCIAL.......cootueiircirerineiisisesieseseesss s ssessses st essssissssssssssssssssansens. | eseens . . (4,980) [ ..oovvrneerrireins | s ). .| 12/18/2020.

842587 10 7 | SOUTHERN COMPANY.......covtiririmirirnriernnssisesssisssessssssssssesssssssssessssssssessssssnssssens | sevenens R TR 300.000 | ..oooverecriirinne 18,429 | ..... 61.430 | oo 18,429 T2 | oo | e (681) ) 10/04/2016. | ..vvvevrrirnne

91325V 10 8 [UNITI GROUP INC.....cotvvuirmrireinerissiiesiesssseesesssssse s ssssssssssssssesssessssssssssssnsnns | aeveees [0 114.000 | .oovvoerirrirens 1,337 | .. 11.750 1,337 .76 401 401 04/27/2015.

92556V 10 6 |VIATRIS INC (SPINOFF OF PFIZER........coccoviiiiiiriniiineinsiiesieseseeesssissessssissssessssnens | evveenes 918 | ... 18.740 | oo 918 209 209 |. 12/07/2020.

929740 10 8 |WABTEC ((GE TRANSPORTATION SPINOFF AND MERGER)..........ovcuemiinirierinnerenes | eveeens 146 | ... 73.000 | .oovveeierieriienns 146 1 9) () I 02/14/2019. | weoovvvrviririnee

931427 10 8 |WALGREENS BOOTS ALLIANCE INC.......cocoiririrrirnerienieeineesnsisersensenesesssssssssnnnns | onveene oo | verernenne828.000 | covvioeiociinnns 24,925 | ... 39.880 | ..oovrereireninns 24,925 125,459 | s [ e | s | s (535) (535)|. .. [ 12/18/2020.

G48833 11 8 |WEATHERFORD INTL......coiiiiiiiiiniiieniinississnisssnsess s senssssessnssssnsensene| cernens [ I 2,748 6.000 2,748 11,221 (10,052) [ oo [ v (10,052) | . .. | 12/16/2019.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.........ccccoovvicrs cenee .200,945 XXX [ 200,945 | ..o 237,159 |...... 0 4,733 0 (30,250) [V (30,250 | ceoeveeeeicieeienn 0 XXX XXX
Common Stocks - Mutual Funds

112830 10 4 |BROOKFIELD REAL ASSETS.......coomiirmrimimeiieiiesienisssesssssssssessesssssessssssssssssesssenes | seveens [V I 1,641.000 3,919 03/25/2013.

19766 10 2 |COLUMBIA US GVT MTG FDS SER TR Il couiiuiiriiiiieiieiinsisenissiesssssessessesesssesensas | seveees o 12,437.811 2,587 10/17/2012.

21924U 30 0 |CORNERSTONE TOTAL RETURN O I 18.000 .39 .. | 03/04/2009.

25157W 10 7 |DEUTSCHE MULTI STRATEGIC INCOME FUND e [V I 1,735.763 411 .. | 06/16/1993.

354713 50 5 |FRANKLIN STRATEGIC INCOME FUND........... 4,558.217 1,718 .| 09/04/2012.

67075A 10 6 |NUVEEN PREFERRED & INCOME TERM FUND .2,000.000 3,172 .1 07/31/2012.

69346 10 6 |PGIM GLOBAL HIGH YIELD FUND.......cccocovviinniinns 1,750.000 2,205 .| 12/26/2012.
9499999. Total - Common Stocks = MULUAI FUNGS........vuivreiiiiiiissisnissisissisessnisssenssssssssssssssssnssssensssssssssnssnsssnsssssssssnsssssensnssssensssssssanes | sonnevennncnnnsni 281,999 | XXX | iiirisrernnnnnnn237,935 | i 280,974 | ... 14,051 0 (1,200) 0 (1,200)] . XXX XXX
9799999, Total - COMMON SHOCK. .. vv.reuutrseisssreserssressees sttt i i 438,880 XXX . 0 18,784 0 (31,450) 0 31,450)|. XXX XXX
9899999. Total Common and Preferred StOCK.............c.rivuriirirriiiiiieiesierisississsi e esiensiene e 1,197,489 XXX | 1,195,244 | 01,276,742 | 0 31,711 0 (31,450) 0 ..(31,450) | . XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A s 96,031 {1 T 0 1C s 0 D s 0 1E s 0 {1 S 0 16 i
2A 121,873 2B ) 0 2C ) 0
3A 20,031 3B s 0 3C 0
AA 0 4B 0 AC e 0
BA e 0 BB ) 0 5C i 0
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Annual Statement for the year 2020 of the Czech Catholic Union

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

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

10922N  AF 0 [BRIGHTHOUSE FINL INC......cooviiiiiiieiiieiineicierissiessssisssssiessnsssenes 01/17/2020........ JANNEY MONTGOMERY SCOTT.......ccccovrvrrrrnns 92,736 96,000 376

55336V AT 7 |[MPLXLP. 03/05/2020.. WELLS FARGO 113,030

23355L  AF 3 |DXC TECHNOLOGY CO.....cocovvvirirriiciineiiesiesissiisiiis 06/04/2020. WELLS FARGO 122,782

23355L  AF 3 | DXC TECHNOLOGY CO 07/02/2020. WELLS FARGO 126,300

406216 AW 1 |HALLIBURTON COMMPANY.... 07/15/2020.. WELLS FARGO 247,796

743487 AT 9 |PROSPECT CAPITAL CORP... 07/27/2020........ WELLS FARGO 101,884

56585A AM 4 | MARAATHON PETROLEUM CORP, 09/17/2020. WELLS FARGO 59,468

87425E AN 3 | TALISMAN ENERGY.......ccoviviiiriniieiinieierinsiessssesesienes 09/17/2020........ WELLS FARGO 75,878 69,000

500255 AU 8 | KOHLS CORP........ccovviiiiiiiiiiiseiee s 09/29/2020........ JANNEY MONTGOMERY SCOTT.......cc.ccorvvrruran TA237 | oo 75,000

37045V AL 4 | GENERAL MOTORS CO.....ovuiirririireiiniierinrieiesiseicessseessesissens 09/30/2020........ WELLS FARGO 125,375 ..100,000

527288  BF 0 |LEUCADIA NATIONAL CORP 09/30/2020........ WELLS FARGO 125,200 ..100,000

565849  AB 2 | MARATHON OIL CO.....cooreiieiicieirereiieeieriesiseeesienenes 09/30/2020. WELLS FARGO 82,001 | oo 75,000

68268N  AC 7 |ONEOK PARTNERS LP........ccooviiiimiiriiirisieinieiesiseienisiees 09/30/2020........ WELLS FARGO 115,203 100,000

136385 AL 5 | CANADIAN NATL RESOURCES.........ociiiiiiiiiieiniisereiseevesseesinnaes 11/03/2020........ WELLS FARGO 89,156 75,000

30161M  AG 8 |EXELON GENERATION CO LLC......ccoviiirririerirercisrinne 12/16/2020........ WELLS FARGO 271,103 | oo 225,000

42824C  AY 5 |HP ENTERPRISE CO.....ccccevvrnue. 12/30/2020........ WELLS FARGO 133,300 100,000

3899999. Total - Bonds - INAUSEHIAl AN MISCEIBNEOUS................cocvevieieereieiiectetce ettt ettt seete s s etetesee etessetetesssassessssetesesesaesessesesebesssseeessesetesasessesassesetessaesesan st etesseesesansesetesnessesnsseens 1,955,449 ...1,665,000

8399997, TOtAl = BONMS = P 3.1 ce1erettteierts ettt 82188880k E a0 441eE 8 o0 8 eeE 108 E 188480 E L8R E kbt 1,955,449 | oo 1,665,000

8399998. Total - Bonds - Summary Item from Part 5........ccccooienininiieriseccens 115,100 100,000

8399999, Total - BONGS.......cvuierieieiiiiitiiissinisni s 2,070,549 ...1,765,000
Preferred Stocks - Industrial and Miscell; Perpetual Preferred

637432 10 5 |NATIONAL RURAL UTILITIES 03/03/2020........ JANNEY MONTGOMERY SCOTT... 2,000.000 55,649

902973 75 9 |USBANCORP DEP SHS.......oimiiiiiiiieiiieisise e ssssssssssenns 05/20/2020........ JANNEY MONTGOMERY SCOTT... . 1,825.000 49,872

902973 83 3 |USBANCORP DE DEP SHS.......cooeiniieiiniieeieeeeisenesissiesiessssesesienenes 06/03/2020........ JANNEY MONTGOMERY SCOTT.......cccovrerrrrrnn 1,830.000 49,868

05561Q 30 0 |BOK FINANCIAL CORP. 06/26/2020........ JANNEY MONTGOMERY SCOTT... 3,000.000 77,240

G68603 14 4 |PARTNERRE LTD 08/14/2020........ JANNEY MONTGOMERY SCOTT... . 1,880.000 50,008

362397 85 3 | GABELLIEQUITY TRINC.....covvniicrriireierireicininnee 08/18/2020........ JANNEY MONTGOMERY SCOTT.......cccovverirrrnns 3,160.000 84,941

117043 50 5 |BRUNSWICK CORP........ 08/31/2020........ JANNEY MONTGOMERY SCOTT... 3,600.000 100,608

020002 83 8 |ALLSTATE CORP DEP SHS................ 10/22/2020 JANNEY MONTGOMERY SCOTT... 1,500.000 41,385

759351 70 3 |REINSURANCE GROUP........ccccevvvrrnec. 12/10/2020........ JANNEY MONTGOMERY SCOTT... 3,660.000 99,911

75968N 30 9 | RENAISSANCERE HLDGS LTD. . 12/10/2020. JANNEY MONTGOMERY SCOTT. 3,500.000 99,127 .

8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred...........ooovvivieecinnnniannnns 708,610 XXX 0

8999997. Total - Preferred Stocks = Part 3.......ciiiiiiiiiiiieisisesssissisnsss s ssssnssnes 708,610 XXX 0

8999998. Total - Preferred Stocks - Summary Item from Part 5..........oiiioiiss e 313,595 XXX

8999999. Total - Preferred Stocks.............. 1,022,205 XXX 0
Common Stocks - Industrial and Miscell (Unaffiliated) Other

92556V 10 6 |VIATRIS INC (SPINOFF OF PFIZER} 12/07/2020 JANNEY MONTGOMERY SCOTT... 49.000 709 XXX

00206R 10 2 |AT&TINC 12/18/2020........ JANNEY MONTGOMERY SCOTT... 950.000 27,843 XXX

30231G 10 2 |EXXON MOBIL CORP........cccovrmrerinriniares 12/18/2020 JANNEY MONTGOMERY SCOTT... 800.000 33,991 XXX

744320 10 2 |PRUDENTIAL FINANCIAL INC........oovviiirivniiniiriircireines 12/18/2020........ JANNEY MONTGOMERY SCOTT... . 400.000 30,408 XXX

931427 10 8 | WALGREENS BOOTS ALLIANCE INC......cccovivininiiniinians 12/18/2020........ JANNEY MONTGOMERY SCOTT.......cccovvvvnnrans 625.000 25,460 XXX

9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other.... 118,409 XXX 0

9799997. Total - Common Stocks - Part 3.........ccoceviiiviiiininniens 118,409 XXX 0
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Annual Statement for the year 2020 of the Czech Catholic Union

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
9799998. Total - Common Stocks - Summary Item from Part 5... 202,252 XXX
9799999. Total - Common Stocks.......ovvvvrirennes 320,661 XXX | 0
9899999. Total - Preferred and Common Stocks.......... 1,342,866 XXX e 0
9999999. Total - Bonds, Preferred and Common Stocks 3,413,415 XXX s 22,898
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
38380Y YH 2 |GOVERNMENT NATIONAL MORT ASSN .. | 03/20/2020. | REDEEMED O il 42576 | oo | e | e Ol 216 | 09/20/2048.
36202D 3G 4 |GNMAPASS THRU POOL.. .. | 03/31/2020. | CALLED (PARTIAL).. 0 74
36202D CC 3 |GNMA PASS THRU POOL.. .. | 03/31/2020. | CALLED (PARTIAL).. 0 115
36202E BU 2 |GNMAPASS THRU POOL.. .. | 03/31/2020. | CALLED (PARTIAL).. 0 70
36202E EH 8 |GNMA PASS THRU POOL.. .. | 03/31/2020. | CALLED (PARTIAL).. 0 106
36202X DA 2 |GNMAPASS THRU POOL.. .. | 03/31/2020. | CALLED (PARTIAL).. 0 51
36206C SB 6 |GNMA PASS THRU POOL.. .. | 03/31/2020. | CALLED (PARTIAL).. 0 18
36224Y QE 2 |GNMA PASS THRU POOL.. .. | 03/31/2020. | CALLED (PARTIAL).. 0 10
362258 PP 7 |GNMA PASS THRU POOL.. .. | 03/31/2020. | CALLED (PARTAIL).. 0 3
36290R 5P 4 |GNMA PASS THRU POOL.. .. | 03/31/2020. | CALLED (PARTIAL).. 0 128
38374B 6B 4 |MULTICLASS CMO. .. | 03/31/2020. | CALLED (PARTIAL).. 0 599
38374B DJ 9 |MULTICLASS CMO. .. |..]03/31/2020. | CALLED (PARTIAL).. 0 290
38374K B8 5 |MULTICLASS CMO.....ccoievrvririeriererniisisirnienns .. | 03/31/2020. | CALLED (PARTIAL, 0 431
38374K LR 2 |GOVERNMENT NATIONAL MORT ASSN.. .| .. | 03/31/2020. | CALLED (PARTIAL).. 0 459
38374K NP 4 |GOVERNMENT NATIONAL MORT ASSN............. | .. | 03/31/2020. | CALLED (PARTIAL).. 0 439
38374K  TX 1 |MULTICLASS CMO........ccoomviimriirrienriareiinnens .. | 03/31/2020. | CALLED (PARTIAL).. 0 1,046
38374L 5Q 0 |MULTICLASS CMO .. | 03/31/2020. | CALLED (PARTIAL).. 0 1,852
38374L HA 2 | GOVERNMENT NATIONAL MORT ASSN............. .. | 03/31/2020. | CALLED (PARTIAL 0 509
38374X SX 4 |GOVERNMENT NATIONAL MORT ASSN.. .. | 03/31/2020. | CALLED (PARTIAL).. 0 848
383750 HQ 1 |GOVERNMENT NATIONAL MORT ASSN.. .. | 03/31/2020. | CALLED (PARTIAL).. 0 590
38375Q EY 1 | GOVERNMENT NATIONAL MORT ASSN.. .. | 03/31/2020. | CALLED (PARTIAL).. 0 789
38381B  Z2 3 |GOVERNMENT NATIONAL MORT ASSN.. .. | 03/31/2020. | CALLED (PARTIAL).. O i 12,806
36202D 3G 4 |GNMA PASS THRU POOL.. .. | 06/30/2020. | CALLED (PARTIAL).. 0 47
36202D CC 3 |GNMAPASS THRU POOL.. .. | 06/30/2020. | CALLED (PARTIAL).. 0 85
36202E BU 2 |GNMA PASS THRU POOL.. .. | 06/30/2020. | CALLED (PARTIAL).. 0 55
36202E EH 8 |GNMAPASS THRU POOL.. .. | 06/30/2020. | CALLED (PARTIAL).. 0 113
36202X DA 2 |GNMA PASS THRU POOL.. .. | 06/30/2020. | CALLED (PARTIAL).. 0 50
36206C SB 6 | GNMA PASS THRU POOL.. .. | 06/30/2020. | CALLED (PARTIAL).. 0 18
36224Y QE 2 |GNMAPASS THRU POOL.. .. | 06/30/2020. | CALLED (PARTIAL).. 0 2
362258 PP 7 |GNMA PASS THRU POOL.. .. | 06/30/2020. | CALLED (PARTIAL).. 0 16
36290R 5P 4 |GNMA PASS THRU POOL.. .. | 06/30/2020. | CALLED (PARTIAL)......ocoovmmmmmvvcivmncniieene | b 240 o210 o240 20 0 210
38374B 6B 4 |MULTICLASS CMO. .. | 06/30/2020. | CALLED (PARTIAL).. 0 541
38374B DJ 9 |MULTICLASS CMO. .. | 06/30/2020. | CALLED (PARTIAL).. 0 378
38374K B8 5 |MULTICLASS CMO. .. | 06/30/2020. | CALLED (PARTIAL).. 0 378
38374K LR 2 | GOVERNMENT NATIONAL MORT ASS| .. | 06/30/2020. | CALLED (PARTIAL).. 0 381
38374K NP 4 | GOVERNMENT NATIONAL MORT ASSN .. | 06/30/2020. | CALLED (PARTIAL)......ocoovemmmvvcvvmmneiieene | b 380 380 | o380 | o380 o 0 380
38374K TX 1 |MULTICLASS CMO .| .| 06/30/2020. | CALLED (PARTIAL).......ccememmmmemevcrvcceeeas | 1206 | o206 | 1206 | o 1206 | 0 1,206
38374L  5Q 0 |MULTICLASS CMO .. | 06/30/2020. | CALLED (PARTIAL)........oooeeemvvvvcivemnnrceeens | b 3578 | 3578 | o 3578 | o 3578 | 0 3578 .
38374L HA 2 | GOVERNMENT NATIONAL MORT ASSN............. .. | 06/30/2020. | CALLED (PARTIAL).. 0 495 N
38374X SX 4 | GOVERNMENT NATIONAL MORT ASSN........... | 06/30/2020. | CALLED (PARTIAL 0 747 R .
38375) HQ 1 | GOVERNMENT NATIONAL MORT ASSN............. .. | 06/30/2020. | CALLED (PARTIAL 488 488 488 | o, 488 | oo 0 488 N D B (N R B
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
38375Q EY 1 |GOVERNMENT NATIONAL MORT ASSN............. .. 1 06/30/2020. | CALLED (PARTIAL).......coooerveearriireriir 595 0 525 B [
38381B 72 3 |GOVERNMENT NATIONAL MORT ASSN.. .| 06/30/2020. | CALLED (PARTIAL).....coovvvvvvvvvvvvvvvvnvvinennn | 7,912 0 7,912 B ISR
38381B  Z2 3 |GOVERNMENT NATIONAL MORT ASS .. | 08/20/2020. | REDEEMED.............coommmvverimmmnrivinnniiiens | 6,526 0 6,526 N 02/20/2049.
36202D 3G 4 |GNMA PASS THRU POOL. .. | 09/30/2020. | CALLED (PARTIAL).. 79 0 79
36202D CC 3 |GNMAPSS THRU POOL.... .. | 09/30/2020. | CALLED (PARTIAL).. 154 0 154
36202E BU 2 |GNMA PASS THRU POOL.. .. | 09/30/2020. | CALLED (PARTIAL).. 82 0 82
36202E EH 8 |GNMAPASS THRU POOL.. .. | 09/30/2020. | CALLED (PARTIAL).. 203 0 203
36202X DA 2 |GNMA PASS THRU POOL.. .. | 09/30/2020. | CALLED (PARTIAL).. 297 0 227
36206C SB 6 | GNMA PASS THRU POOL.. .. | 09/30/2020. | CALLED (PARTIAL).. 19 0 19
36224Y QE 2 |GNMAPASS THRU POOL.. .. | 09/30/2020. | CALLED (PARTIAL).. 13 0 13
362258 PP 7 |GNMA PASS THRU POOL.. .. | 09/30/2020. | CALLED (PARTIAL).. 34 0 34
36290R 5P 4 |GNMA PASS THRU POOL.. .. | 09/30/2020. | CALLED (PARTIAL).. 223 0 223
38374B 6B 4 |MULTICLASS CMO. ..| .- | 09/30/2020. | CALLED (PARTIAL).. 678 0 678
38374B  DJ 9 |MULTICLASS CMO......ooivmrirereriiirirnriersessenenns .. | 09/30/2020. | CALLED (PARTIAL, 839 0 839
38374K B8 5 |MULTICLASS CMO. .. | 09/30/2020. | CALLED (PARTIAL).. 624 0 624
38374K LR 2 |GOVERNMENT NATIONAL MORT ASS .. | 09/30/2020. | CALLED (PARTIAL).. 529 0 529
38374K NP 4 | GOVERNMENT NATIONAL MORT ASSN .. | 09/30/2020. | CALLED (PARTIAL).. 623 0 623
38374K TX 1 |MULTICLASS CMO .. |..]09/30/2020. | CALLED (PARTIAL).. 2535 2,535 2535 | ... 0 2,535
38374L 5Q 0 |MULTICLASS CMO .. | 09/30/2020. | CALLED (PARTIAL)......oooommmmvveimsnnrivenns | 6,978 6,978 |....... 0 6,978
38374L HA 2 | GOVERNMENT NATIONAL MORT ASSN... .. | 09/30/2020. | CALLED (PARTIAL).. 0 852
38374X SX 4 |GOVERNMENT NATIONAL MORT ASSN.. .. | 09/30/2020. | CALLED (PARTIAL).. 0 1,203
38375) HQ 1 | GOVERNMENT NATIONAL MORT ASSN.. .. | 09/30/2020. | CALLED (PARTIAL).. 0 852
38375Q EY 1 | GOVERNMENT NATIONAL MORT ASSN.. .. | 09/30/2020. | CALLED (PARTIAL).. 0 900
36202D 3G 4 |GNMA PASS THRU POOL.. .. | 12/31/2020. | CALLED (PARTIAL).. 88 0 88
36202D CC 3 |GNMAPASS THRU POOL.. .. [ 12/31/2020. | CALLED (PARTIAL).. 107 0 107
36202E BU 2 |GNMA PASS THRU POOL.. .. | 12/31/2020. | CALLED (PARTIAL).. 77 0 77
36202E EH 8 |GNMAPASS THRU POOL.. .. [ 12/31/2020. | CALLED (PARTIAL).. 126 0 126
36202X DA 2 |GNMA PASS THRU POOL.. .. [ 12/31/2020. | CALLED (PARTIAL).. 215 0 215
36206C SB 6 | GNMA PASS THRU POOL.. .. | 12/31/2020. | CALLED (PARTIAL).. 19 . 0 19
36224Y QE 2 |GNMAPASS THRU POOL.. .. [ 12/31/2020. | CALLED (PARTIAL).. 12 12 12 12 0 12
362258 PP 7 |GNMA PASS THRU POOL.. .. [ 12/31/2020. | CALLED (PARTIAL).. 14 14 14 14 0 14
36290R 5P 4 |GNMA PASS THRU POOL.. .. [ 12/31/2020. | CALLED (PARTIAL).. 124 124 128 | oo, 124 [ oo | e 0 124
38374B 6B 4 |MULTICLASS CMO. ..| .. [ 12/31/2020. | CALLED (PARTIAL).. 462 462 462 462 0 462
38374B DJ 9 |MULTICLASS CMO........cccoovviimriirniiinniiinciiinnes .. [ 12/31/2020. | CALLED (PARTIAL).. 575 575 575 575 0 575
38374F CU 6 |MULTICLASS CMO .. [ 12/31/2020. | CALLED (PARTIAL).. 162 162 162 162 0 162
38374K B8 5 |MULTICLASS CMO.......ccoomiiriririririicniiciiens .. [ 12/31/2020. | CALLED (PARTIAL).. 557 557 557 557 0 557
38374K LR 2 |GOVERNMENT NATIONAL MORT ASSN.. .. [ 12/31/2020. | CALLED (PARTIAL).. 268 268 268 | oo b251: T IR IO 0 268
38374K NP 4 | GOVERNMENT NATIONAL MORT ASSN. ... | .- [ 12/31/2020. | CALLED (PARTIAL).. 308 308 308 | oo 308 | oo, 0 308
38374K  TX 1 |MULTICLASS CMO........ccoomviirriirrienriiireiinnens .. [ 12/31/2020. | CALLED (PARTIAL)......oooovmmmvvimsnnniienns | | 1420 | v, 1421 | v, 1,421 1,421 |, 0 1,421
38374L  5Q 0 [MULTICLASS CMO - [ 12/31/2020. | CALLED (PARTIAL)...oovvsveenseeensssc | 4,983 | oo 4,983 | oo 4,983 4983 ... 0 4,983 .
38374L HA 2 | GOVERNMENT NATIONAL MORT ASSN............. .| 12/31/2020. | CALLED (PARTIAL 351 351 350 | o 350 | oo 0 351 N |
38374X SX 4 |GOVERNMENT NATIONAL MORT ASSN............. .. [ 12/31/2020. | CALLED (PARTIAL 680 680 (31: ) (SXCI0 I TN IO 0 680 e | s (V1 EOOOPPUTOOOTN ITPRRRTN
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
38375 HQ 1 |GOVERNMENT NATIONAL MORT ASSN............. .. [ 12/31/2020. | CALLED (PARTIAL).......coooerveeerriireriir 308 308 308 0 308
38375Q EY 1 | GOVERNMENT NATIONAL MORT ASSN.. .| 12/31/2020. | CALLED (PARTIAL).......cocooiirriirrinienns 497 497 497 0 497 X
0599999. Total - BONds = U.S. GOVEIMMENE......ooooooooiieirireeissiinevecessins et | 116,856 | .......... 124,280 | .......... 123,968 0 0 (o I 116,856 | .oovvvvvveeenans [ I (o I (] I 596 XXX
Bonds - All Other Government
3133T4 GB 6 |FEDERAL HOME LOAN MORT ASSN.... .. | 03/31/2020. | CALLED (PARTIAL).. 51 51 51 0 51
31358Q BR 5 |FEDERAL NATIONAL MORT ASSN ...| .. | 03/31/2020. | CALLED (PARTIAL).. 7 7 7 0 7
31358R  BM 4 |FEDERAL NATIONAL MORT ASSN... ...| .. | 03/31/2020. | CALLED (PARTIAL).. 13 13 13 0 13
313580 MV 5 |FEDERAL NATIONAL MORT ASSN... .. | 03/31/2020. | CALLED (PARTIAL).. 63 63 63 0 63
31359F QL 5 |FNMA SEQUENTIAL .. | 03/31/2020. | CALLED (PARTIAL).. 62 62 .62 0 62
313921 Y8 5 |FEDERAL NATIONAL MORT ASSN... .. | 03/31/2020. | CALLED (PARTIAL).. 65 65 65 0 65
31393X RL 3 |FEDERAL NATIONAL MORT ASSN... .. | 03/31/2020. | CALLED (PARTIAL).. 397 397 397 0 397
3133T4 GB 6 |FEDERAL HOME LOAN MORT ASSN.... .. | 06/30/2020. | CALLED (PARTIAL).. 39 39 39 0 39
31358Q BR 5 |FEDERAL NATIONAL MORT ASSN ...| .. | 06/30/2020. | CALLED (PARTIAL).. 6 6 6 0 6
31358R BM 4 |FEDERAL NATIONAL MORT ASSN.......cccccvverernnnn .. | 06/30/2020. | CALLED (PARTIAL).....ccovvvrrrrernrrrirenrenns 14 14 14 0 14
313580 MV 5 |FEDERAL NATIONAL MORT ASSN........ccccoouee .. | 06/30/2020. | CALLED (PARTIAL) 58 58 58 0 58
31359F QL 5 |FNMA SEQUENTIAL .. | 06/30/2020. | CALLED (PARTIAL)56.. 56 56 56 0 56
313921 Y8 5 |FEDERAL NATIONAL MORT ASSN... .. | 06/30/2020. | CALLED (PARTIAL).. 61 61 61 0 61
31393X RL 3 |FEDERAL NATIONAL MORT ASSN... ...| .. | 06/30/2020. | CALLED (PARTIAL).. 218 218 218 0 218
31395L 4D 0 |FEDERAL HOME LOAN MORT ASSN.................. .. | 06/30/2020. | CALLED (PARTIAL)......oooommmmvvvivsnnriiienns | | KR — 1,000 | covvvvnn, 1,000 0 1,000
3133T4 GB 6 |FEDERAL HOME LOAN MORTGAGE .. | 09/30/2020. | CALLED (PARTIAL).. 46 46 46 0 46
31358Q BR 5 |FEDERAL NATIONAL MORT ASSN... .. | 09/30/2020. | CALLED (PARTIAL).. 7 7 7 0 7
31358R  BM 4 |FEDERAL NATIONAL MORT ASSN... .. | 09/30/2020. | CALLED (PARTIAL).. 10 10 10 0 10
313580 MV 5 |FEDERAL NATIONAL MORT ASSN... .. | 09/30/2020. | CALLED (PARTIAL).. 46 46 46 0 46
31359F QL 5 |FNMA SEQUENTIAL .. | 09/30/2020. | CALLED (PARTIAL).. 54 54 54 0 54
313921 Y8 5 |FEDERAL NATIONAL MORT ASSN .. | 09/30/2020. | CALLED (PARTIAL).. 75 75 75 0 75
31393X RL 3 |FEDERAL NATIONAL MORT ASSN... .. | 09/30/2020. | CALLED (PARTIAL).. 629 629 629 0 629
3133T4 GB 6 |FEDERAL HOME LOAN MORT ASSN.... .. [ 12/31/2020. | CALLED (PARTIAL).. 42 42 42 0 42
31358Q BR 5 |FEDERAL NATIONAL MORT ASSN ...| .. [ 12/31/2020. | CALLED (PARTIAL).. 6 6 6 0 6
31358R BM 4 |FEDERAL NATIONAL MORT ASSN... .| .. | 12/31/2020. | CALLED (PARTIAL).. 9 .9 9 0 9
313580 MV 5 |FEDERAL NATIONAL MORT ASSN... .. [ 12/31/2020. | CALLED (PARTIAL).. 63 63 63 0 63
31359F QL 5 |FNMA SEQUENTIAL .. [ 12/31/2020. | CALLED (PARTIAL).. 51 51 0 51
313921 Y8 5 |FEDERAL NATIONAL MORT ASSN... .. [ 12/31/2020. | CALLED (PARTIAL).. 66 66 0 66
31393X RL 3 |FEDERAL NATIONAL MORT ASSN... . | 12/31/2020. | CALLED (PARTIAL).. 820 820 0 820
1099999. Total - Bonds - All Other GOVEIMMENL...........ovvvvuirrviieriiinessiiiiiens s | 4,034 | oo 4,034 0 0 0 4,034 0 0
Bonds - U.S. States, Territories and Possessions
97705 WR 4 | WISCONSIN STATE TAXABLE SERVICE.......... | . \ 05/01/2020. | REDEEMED........oovvrererrenrererenenesereseseseses | ,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, 25,000 | oo 25,000 | oo 25382 | ... 25000 | oo o (0] S IS P X[ Y PO (O [ 688 | 05/01/2020.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS............ccccovvrrviiies  covvrviissississsssssssssssssssssssssssssssssssssssssssssssssnnnns | 25,000 | ... 25,000 | ............ 25382 | oo 25,000 | oo, 0 0 0 0 (V] 25,000 |...ooe... (| (O 0 [ 688 XXX
Bonds - U.S. Special Revenue and Special Assessment
830591 30 0 |TENNESSEE VALLEY POWER AUTH.....ccooev [ - ] 05/26/2020. [ SOLD [ | v 80,480 | ........... 80,000 | ......... 80,000 | ... 80,000 | ovvocsscessns | erssensseesscnns (] (SR [ 80,000 | oo | o 480 | e 480 | e 710 | 06/01/2028.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES........ccc.  wrrrrervceessssrssssssesssssssssssssssssssssssssssssssssssssssssssnnes | 80,480 | oo 80,000 | ..o 80,000 | vvvvveer 80,000 | .vvvcorrverrnenn, 0 0 0 0 [ I 80,000 [ .coovrrvrrnannd 0 [ 480 | oo 480 | .. 710 XXX

Bonds - Industrial and Miscellaneous

912920 AC 9 [USWEST COMMS INC...ccorrrrrr [ ] 0171512020, [REDEEMED... .. I 85,332 | oo 85,000 | ... 85,000 | ... 85,000 | oo | I P Y D B— 0] 2,279 | 09/15/2033.
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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

o Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
912920 AG 0 |USWEST COMMS INC......ccoooomrrirriiirrrirenienns .. 101/15/2020. | REDEEMED...........oovvveieriiririererirenniis 39 526 32000 | ... 0 11/15/2043.
02665W BM 2 | AMERICAN HONDA FIN CORP.. .. | 02/14/2020. | MATURED 25,000 |....... 0 02/14/2020.
054303 BA 9 |AVON PRODUCTS INC.. .. | 03/05/2020. | SOLD 50,000 |....... 0 03/15/2023.
78490F EA 3 |SLM CORP .. | 03/05/2020. | SOLD . ) 30,000 | ....... 0 12/15/2028.
05949Q BD 6 |BANC AMERICA .. | 03/31/2020. | CALLED (PARTIAL).......coocvrvrrarriiincirnnee 147 0 03/25/2036.
64110L AN 6 |NETFLIXINC | 04/16/2020. | SOLD........oovvvverscsccsiivenvensessssssssnneens | 104,100 0 11/15/2026.
525ESC CB 3 |LEHMAN BROS .. | 04/30/2020. | MATURED 13 | o132 132 132 i e L 119 (119) 03/20/2020.
525ESC CB 3 |LEHMAN BROS .. | 10/05/2020. | CONSIDERATION RECEIVED. 16 | i (16) 16 03/20/2020.
94986R KV 2 |WELLS FARGO & CO.......coooocereeesecrrrerssroners .| 04/30/2020. | REDEEMED.....ccccvvcevmvsvrsscsrmsssnessine | 50,000 50,000 0 08/02/2027.
50076Q AZ 9 |KRAFT FOODS GRP INC .. | 05/26/2020. | TENDER OFFER........oovvvvvmmsniriisssnnins |l 26,000 24910 [ oo oo 0 06/06/2022.
92553P AR 3 |VIACOM INC NEW. .. | 05/26/2020. | TENDER OFFER.. 25,769 25,000 [ cvvooereeeeeeeens oo 0 03/15/2023.
893830 AF 6 | TRANSOCEAN INC.... | 0612212020, | SOLD.covvsvvesvvssssvesvsssessesssssseses | L 33048 | 100,000 | .oor.. 118126 | oo 49,958 | ....... 63,846 (431) 63,415 04/15/2031.
893830 AF 6 | TRANSOCEANINC.... ...| .. | 06/22/2020. | SOLD 85,667 |....... (372 (372) 04/15/2031.
24702R AQ 4 [DELL INC..ooovoreoseoeeeeeeseese oo .| 06/24/2020. | SOLD 24954 | ... 15 15 04/01/2021.
24702R  AM 3 |DELLINC........... -+ | 06/24/2020. | SOLD.........cvvrvvvvveeersssssennrsvenensssssssssseee [ 50428 | 50,000 | o 44035 | oo 44688 |...... 63 63 09/10/2040.
268648 AN 2 |EMC CORP .. | 06/24/2020. | SOLD 24,801 | ... 35 35 06/01/2023.
50076Q AZ 9 |KRAFT FOODS GRP INC .. | 06/24/2020. | SOLD 50,673 | cvveeeeerreererees | vereerreeronn (9) 9) 06/04/2042.
50077L AD 8 |KRAFT HEINZ FOODS CO. .. | 06/24/2020. | SOLD 50,000 [ .ovooereererrines [ e 0 06/01/2026.
71647N AF 6 |PETROBRAS GLBLFINBV......ccccooovivviiiiiriiinninas .. | 06/24/2020. | SOLD 24,836 |....... 25 25 05/20/2033.
88732 AU 2 |TIME WARNER CABLE INC .. | 06/24/2020. | SOLD 59,114 |....... (141) (141) 06/15/2039.
91912E AA 3 |VALESA .. | 06/24/2020. | SOLD..........o.oovsvvvvvirensrrissnessisssssssiissnns |k 57034 | 50,000 | o 49624 | o 49653 | .. 3 3 09/11/2042.
984121 CL 5 |XEROX CORP .. 1 06/24/2020. | "SOLD.......ooevvrrrirenniensississssisissssens | 36370 | 40,000 | 39699 | 39750 | 6 6 03/01/2035.
17275R  AF 9 |CISCO SYSTEMSINC.... .. | 06/26/2020. | SOLD (PARTIAL).......ocooovveemermeeevvevisiiees | | 72,527 55,290 |....... (80) (80) 01/15/2040.
525ESC  0S 9 |LEHMAN BROS .. | 04/30/2020. | CALLED (PARTIAL).. 34 | o B4 i B0 i i e, 0 03/25/2036.
05949Q BD 6 |BANC AMERICA..... .. | 06/30/2020. | CALLED (PARTIAL).. 23 28 | 23 23 | o, 0 03/25/2036.
65339K 88 6 |NEXTERAENETGY 5% PFD.. .| 07/10/2020. | SOLD 25,531 25,000 0 01/15/2073.
78490F EN 5 |SLMCORP .. | 07/16/2020. | SOLD 22273 30,000 |....... 0 12/15/2028.
46625H HS 2 |JP MORGAN CHASE & CO. .. 107/22/2020. | MATURED..........coocmmvviniriririenerieenii 35,000 34,961 |....... 39 39 07/22/2020.
278642 AK 9 |EBAYINC .. 108/10/2020. [ CALLED.........ooovverrererriireieierecieie s . 51,280 50,000 | cvvooeveeeeeeeees | oo 0 08/01/2021.
620076 BF 5 |MOTOROLA SLTNSINC .| 08/17/2020. | SOLD 82,687 75,000 | covvvvvvvevvennnnene | ememememmmenenennnns 0 09/01/2024.
78010X AE 1 |ROYAL BANK SCOTLAND. .. | 08/24/2020. | MATURED..........vmvvvvveeerrsssnmneenviriiiiens | | 50,000 49,976 | ....... 24 24 08/24/2020.
20030N  BF 7 |COMCAST CORP | 08M0/2020. | CALLED oo | 26,485 24,621 | ...... 106 106 [ oo | s 28,727 | [ 01/15/2023.
039483 AM 4 |ARCHER DANIELS.........cooovvimmrriiriririnniireienns .. 1 09/23/2020. | TENDER OFFER..........oooovivememmnecvrireees | | 34,573 25773 | ... (82) (82) N 8,882 03/15/2027.
039483 AT 9 |ARCHER DANIELS .. | 09/23/2020. | TENDER OFFER 52932 R1S0[0 [0 ST O 0 10/01/2032.
05949Q BD 6 |BANC AMERICA. - | 09/30/2020. | CALLED (PARTIAL).. 404 | oo BO8 | e B04 | e 10 IO PO 0 03/25/2036.
87612E  AK 2 |TARGET CORP.. .| 10/08/2020. | TENDER OFFER...ccccoonorevmmmvmmmciimmirs | 37.701 23939 | . 27 27 11/01/2032.
87612E BA 3 |TARGET CORP .. [ 10/08/2020. | TENDER OFFER........ccoovvvvemmmmmveivsmmmnriens | 64,581 | w00 50,000 | oo 49,695 | covvvrvirr 49,728 | ... 8 8 07/01/2042.
46625H HU 7 |JP MORGAN CHASE & CO .. | 10/15/2020. | MATURED 30,000 29,969 | ....... 31 31 10/15/2020.
421946 AH 7 |HEALTHCARE RLTY TRINC.. .. [ 10/19/2020. | CALLED... 24,826 |....... 48 48 04/15/2023.
780085 LB 0 |ROYAL BANK CANADA. .. | .. [ 10/19/2020. | CALLED... 25,000 [ oo oo 0 10/19/2034.
143658 AH 5 [CARNIVAL CORP.......ooooooocccccceeeeeessesss oo .| 10/30/2020. | SOLD (PARTIAL) 37,658 |...... (234) (234) 01/15/2028.
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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 Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
375558 BJ 1 |GILEAD SCIENCES INC.....occoocrrvicrrrscrrns [ 10130/2020. | SOLD...coovvvvesvrsvsssvescesssseess | 58,814 | ..ooo..... 50,000 | ........... 48,033 | .oovr. 49915 | ... 85 120 Y B 50,000 | ..ovvcccrrrree 8813 8813 2,344 | 09/01/2036.
525ESC  0S 9 [LEHMANBROS........ccccovvimmrrreriaririrnnns .. [10/31/2020. | CALLED (PARTIAL).........ovmmrmrvvcrrnrrirnnns 40 40 A0 [ oo | e | e, 0 09/28/2037.
007634 AA 6 |AEGONNV. [ 1201512020, | MATURED.......oovscersessssnennss | s 50,000 | ............ 50,000 | ............ 48,008 | .occcoceoe 49,846 | ..... 154 154 12/15/2020.
487836 BD 9 |KELLOGG COMPANY......coocoiriirrireririereniirnnienns . | 12/15/2020. | MATURRED.. 20.000 0 12/15/2020.
55262C AH 3 [MBIAINC. ..o -] 12/15/2020. | CALLED ... 43,000 43,000 42,893 | oo 43,000 0 08/15/2022.
55262C AH 3 [MBIAINC .. [ 12/15/2020. | CALLED.... 22 000 0 08/15/2022.
035242 AA 4 |ANHEUSER BUSCH INBEV .. | 12/16/2020. | CALLED.... 24,604 111 01/17/2023.
143658 AH 5 [CARNIVAL CORP.......coooirrrireirerinirinerienieens . [ 12/18/2020. | SOLD 41,122 40,000 43781 | oo 42,466 (265) 01/15/2028.
125058 AC 4 |CBRE SERVICES INC. .| 12/28/2020. | CALLED 23465 | oo, 20,000 | oo 21,503 20,737 (307) 03/15/2025.
05949Q BD 6 |BANC AMERICA. ... || 12/31/2020. | CALLED (PARTIAL).. 366 366 366 .366 0 .| 03/25/2036.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS..............ccocvvvimiiiiiiiriiiiiins i | 1,823,788 | ....... 1,799,146 | ....... 1,866,058 796,385 | .......63,846 | oo (1,141) | o 103 | 62,602 |................. 0 XXX
Bonds - Hybrid Securities
38143V AA 7 |GOLDMAN SACH CAP 1. .. | 06/24/2020. 66,730 50,000 49,104 |..... 19 19 49,123 02/15/2034.
40428H PB 2 |HSBC USAINC......oooomreseciiicoirereeesessssiissssenees . | 09/28/2020. o 50,000 50,000 50,000 | eooeeoeoeeeoe | oo 0 50,000 09/27/2020.
4899999. Total - BN = Hybrid SECUMHES............oovvvveeeeens e | 116,730 | .oovveoeee 100,000 ....99,104 19 0 19 0 CERPT I - 17,607 XXX
8399997. Total - Bonds - Part 4... .......2,166,888 132,460 121,379 | ......63,846 | oo (1,122) | v 103 (27,699)| .. XXX
8399998. Total - Bonds - Summary fem from Part 5.............cccocvvvvuiieriviiiniciiiiins o | 121,092 | v 100,000 | vovveco e 115,100 | oo oo | e 30B) | oo | e (108) | e | e 114,994 | i | 6,098 XXX
8399999. Total - Bonds 1 s | 2,287,980 | ....... 2,232,460 2,121,379 | ........ 63,846 | .......... (1,228)] ... 103 | .ee62,515 |0 | 00002,298,995 |0 | (21,601) XXX
Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred
74460W 59 4 |PUBLIC STORAGE 4.70% PFD.. . | 12/08/2020. | SOLD 2.000.000 (1307 40 T I 50,000 50,000 | vvvvverervereeens | eerrreereeereeeren 0 XXX
74460W 62 8 |PUBLIC STORAGE 4.875% PFD ... | .. | 12/08/2020. | SOLD, 2.000.000 56,470 ...50,000 50,000 | cvvooveereereeeis | oo 0 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred...............coovvviivvicviicviisniiesiscsscsesissssssssssciisnns | 111,727 XXX cirrr100,000 | oo 100,000 | oovvore 0 0 0 0 0 XXX
8999997. Total - Preferred StOCKS - Part 4...........ocoovviviuiminrririiiiiiniiiiis s | 111,727 XXX | e, 100,000 | ............. 100,000 | ................. 0 0 0 0 0 XXX
8999998. Total - Preferred Stocks - Summary Item from Part 5. ..314,230 XXX ..313,595 0 XXX
8999999. Total - Preferred StOCKS............ooviriiiiriiiiciiscsssriins s 425,957 XXX 413,595 0 0 0 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
97382A° 20 0 |WINDSTREAM......coovvermrrermerermrrermnresaneesssnessnees | . ‘ 11/30/2020. | DISPOSED.......cvererermeeerreesseresnseesnes 19.000 XXX 0 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded...............cccocvvvuiimnivviiinnesiiissnsesisssssssisssssssiiissnnns | | 0 XXX 0 0 0 XXX
9799997. Total - ComMON StOCKS - Part 4.............ovvviiviiicisirsiriiins e | 0 XXX 0 0 0 XXX
9799998 Total - Common Stocks - Summary Item from Part 5. XXX . 0 XXX
9799999. Total - COMMON StOCKS..........ovurieireiiineiissisrrs s s XXX 4 X 0 0 0 0 0 ... 20,862 | ......... 29,862 | ......... 1,852 XXX
9899999. Total - Preferred and Common Stocks XXX | 815,849 | o 100,004 | ... 0 0 0 0 0......515849 |....... 0. 42,224 | ........ 42,224 | ... 13,601 XXX
9999999, Total - Bonds, Preferred and Common Stocks XXX | 2929227 | ........... 2221383 | ... 63,846 | ........ (1,228) | oo 103 | ............ 62,515 | oo 0| .n2914,844 | 0 ... 20,623 | ... 20,623 | ....108,588 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 1 Change in Book/Adjusted Carrying Value 17 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on (Loss) on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | BJ/A.C.V. | Disposal Disposal Year Dividends
Bonds - Industrial and Miscellaneous
219350 BQ 7 [CORNINGINC.....coccovimririinriniirernniscianes I . | 02/05/2020 | WELLS FARGO.........cciviirniiierinnissennies 07/10/2020 | SOLD.......cocvirriierisririrsnsssessnsssssssssenenes | oveessenes 100,000 | ..o 115,100 | oo 121,092 | oo 114,994 [R10L5) ) R [ (106) [ ..ovovvvrinns [orveinrinnns | 008,098 | i 6,008 | ... 3,558 | ... 1,181
3899999. Total - BONAS = INAUSEHAl @NA MISCRIBNEOUS. .....veuiveerterisiiriiss | eesersessssess s ees s8££k bbbt | cenissnnas 100,000 | cooovveneee 115,100 | oo, 121,092 | v 114,994 0 (106) (0 I (106) | voovvernnene (V] [ 0]....6098 | ... 6,098 | ...... 3,558 | ... 1,181
8399998. TOHBI = BOMAS. etttk EE oeekseeE SR L E AR E ARkttt | abiennienes 100,000 | ccoovveneee 115,100 | oo, 121,092 | i 114,994 0 (106) [ P (106) ] v.oovernvene (V)] [ 0]....6098 | ... 6,098 | ... 3,558 | ... 1,181
Preferred Stocks - Industrial and Miscellaneous Redeemable Preferred
74460W 64 4 |PUBLIC STORAGE DEP SHS................. 06/26/2020 | JANNEY MONTGOMERY SCOTT. 12/08/2020 [ SOLD......coouevrreciririirerineireresiseeesissrenns | eeeiees 3,000.000 84,770 81,900 0 | eoveeeeeeeeens | eeeeenrieeiiens | 002,870 | e 2,870 | e 1,050 .o
29364W 50 4 |ENTERGY LOUISIANALLC 03/03/2020 | JANNEY MONTGOMERY SCOTT. 12/16/2020 <ereer2,000.000 50,000 51,857 0 oo | eevverieniiins | eveeenn(1,857) | o (1,857) | ....... 1,969
59156R 85 0 |METLIFE INC ..|.. | 01/07/2020 | WELLS FARGO 1212412020 vever2,000.000 54,460 50,000 0 | eeveeeeeereens | eerreenveeiees | e ,460 | 4,460 | ....... 2,177
200525 30 1 |COMMERCE BANCSHARES INC............ .. | 06/26/2020 | JANNEY MONTGOMERY SCOTT 09/01/2020 [ CALLED...........ooommrrirrrincriisrriinnniisnnies | e 2,000.000 50,000 52,499 0 | eoeeeeeeeens | eeveenceniiens | eeenn(2,499) | e (2,499) | .o 750 | oo
744320 60 7 |PRUDENTIAL FINANCIAL.......cccornivrnens .. | 06/26/2020 | JANNEY MONTGOMERY SCOTT 09/23/2020 [ CALLED......c..ovvrimiiimeiiinnssenssnisssisseness | ceveenes 3,000.000 . 75,000 77,339 0 ] en(2,339)] (2,339) | ....co 1,174
8599999. Total - Preferred Stocks - Industrial and Miscellaneous Redeemable Preferred................oocucuicuiieiicicieiceeecceeecee ettt erienan313,595 | 314,230 313,595 0 0 0 (V] [ (U 0]......835 | ........... 635 | ... 7,120 ..
8999998. TOAI = PTEEITEA STOCKS. ... voieeeiieiiteit ittt ehbiss ettt tetbiensenssentenien | onessnniens 313,595 | ... 314,230 313,595 0 0 0 0] e 0] i 0] i35 | i 635 | ....... 7120 | oo 0
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
03768E 10 5 |APOLLO GLOBAL MANAGEMENT.......... .| 10/22/2020 | JANNEY MONTGOMERY SCOTT 12/08/2020 [ SOLD.......coouevrrviiieiererissiresiesississsessenns | eereees 2,500.000 | ...coooee 102,250 | .coocvucnee 120,527 | oo 102,250
30313U 60 7 |FIRST TRUST AMER. REC. PORT......... 07/10/2020 [ WELLS FARGO.....cccvvvrimiirinniins 12/09/2020 | SOLD.......ovvuuivmserersnrrseriisisssrsssssssrseneane | osiven 8,770.000 | ............100,002 | ............ 111,589 | oo 100,002
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.. 232,116 202,252 0 0 0
9799998. Total - COMMON SEOCKS. .....veuverreirisirissiieii e sressssssnss s sssssnssa 232,116 202,252 0 0 0
9899999. Total - Preferred and Common Stocks ..546,346 515,847 0 0 0
9999999, Total - Bonds, Preferred and Common Stocks.... ..667,438 630,841 0 (106) 0
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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

1 3 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
JANNEY MONTGOMERY SCOTT. OHIO 10,864 | XXX
PNC COMMERCIAL ACCOUNT OHIO 201,651 | XXX
PNC MONEY MARKET. OHIO. ..ot snsensnnes | cieninns | eeiiend 0.01 104 61,232 | XXX
WELLS FARGO SWEEP ACOUNT OHIO...oo e | soeniaes 650 | XXX
0199999. Total - Open Depositorie: XXX XXX 104 0 274,397 | XXX
0399999. Total Cash on Deposit. XXX XXX 104 0 274,397 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX e 50 | XXX
0599999. Total Cash XXX | XXX 104 0 274,447 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 187,764 | 4. April 212,105 | 7. July. 82,405 | 10. October. 101,565
2. February 157,481 | 5. May. 86,114 | 8. August 152,719 | 11. November. 75,332
3. March 90,698 | 6. June 571,422 | 9. September. 511,994 | 12. December. 289,662
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Sch. E - Pt. 2
NONE

Sch. E -Pt. 3
NONE

E28, E29
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