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Annual Statement for the year 2020 of the First Catholic Slovak Ladies Association Of The U.S.A.

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings Admitted Assets as Reported in the Annual Statement
1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... 2,709,778 03].. ..2,709,778 2,709,778 | oo 0.3
1.02 All Other GOVEIMMENLS..........cverereerrerernrsrerneeseessssessssessssessssssessesssnes | sesseesessssssssssssessssssesss | sessessessessnnes 0.0 | v [ | e (0] I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | cccocvvvece. 3,568,475 | .cooevrren 0.3 [ 3,568,475 | .o [ e 3,568,475 | ..cvereennn 0.3
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAranteed.............c.eueueveverevevsieeieeeesesesee s | e 10,327,216 | ...covveeeee. 1.0 | 10,327,216 [ .oveveerereeeeeeeeees | e 10,327,216 | ..covcvneee. 1.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NOn-GUAranteed............ccoeererrienrinrineeneiseeseesssssssssessisenssns | oeniieennns 27,976,340 | ... 2.7 [ 27,976,340 [ ..oovooveeeeeeeeriees [ e 27,976,340 | ................. 2.7
1.06 Industrial and MiSCElANEOUS............cccrverrerreeeieriseiseiseiseesesirenens | crvreienes 929,679,640 |.....ceee. 88.7 | .o 929,679,640 | ...ovveveeeernrieeinns | e 929,679,640 |...cooevenn. 88.7
1.07 Hybrid SECUMLIES.........rvvrveeieeiereiiese s sssssesssssssssssns | covnsiissinns 2,846,476 | ..cocvvvernnn 0.3 [, 2,846,476 | ..ooovvoerreeinrienireinns | e, 2,846,476 | ..coovvvrnvnn 0.3
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNAS........ccoorvenriinriirriirniininnierieeieeiseissessesseensennes | eevnsssnssssnsssssssssenses | eerimneenninned0000 [ [ [ v (1N ST 0.0
1.10 Unaffiliated Bank LO@NS..........cccoeureeneeneieencincinineneneeeeeneensineenennes Leerssrssessesssesssssesssenes | seensessnenensss 000 [ Lo | s U 0.0
1.11 Total Long-Term Bonds.........cccccovevvvvevververeesicercesesneeenseresensessensnes | eeneeneen 977,107,925 | o932 [0 977,107,925 | 0 977,107,925 | ............... 93.2
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated).............ccocovernrinrinrinninnrincineinnns | e 2,322,394 | oo 0.2 [ 2,322,394 | ..o | e 2,322,394 | oo 0.2
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred StOCK..........cocurivrierierieniieeieeieeieeieeisseeseeisseesseeens | ceveeisenenns 2,322,394 | oo 0.2 [ 2,322,394 | oo (V1N 2,322,394 | oo 0.2
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | cocveveeee. 6,968,044 | ................. 0.7 [ 6,968,044 | .......coevereiereiees | e 6,968,044 | ................ 0.7
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccocoverveveees | eevreieseeieeccsiens | e, 0.0 [ e | e (0] I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [ e | e (0] I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.............coovnnninnenniineens [ e | e 0.0 | oo [ | e (V1N I 0.0
3.05 MULUEI FUNDS.....cooiviiiiieceiicseei et
3.06 Unit INVeStMENt TIUSES......c..ovueueieireireenereeeeieseise e
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks.
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAgES. ......ccovvevriiirieieseinsieesesssessssssssessesssssssessessessssens | sssssssessessssssessessssenss | soessessssessenns 0.0 [ e | e 0
4.02 Residential MOMgages.......ccccovuvieiienisieeseieseesssssssesssssssesenns | consssessesssssensssnssens | soesessssesenns 0.0 [ e | e 0
4.03 Commercial MOMGAQES........ccvvvererierreesessessesessssessssssssesessesses | sessssssesinnnns 546,520 | ...cccovvrrrnne. 0.1 [, 546,520 | .ooovereverreeierienenns [ e 546,520
4.04 Mezzanine Real Estate LOans..........cocoevvenerriiinirneeninenenesneinenns | s [ eenesesnnnens 0.0 | oo e | e 0
4.05 Total Valuation Allowance .0
4,06 Total Mortgage Loans..........ccveuuninieininiineinesssssecsssssssssssessssssenees 546,520
5. Real Estate (Schedule A):
5.01 Properties Occupied by CoOmMpany........c.ccccveeveerveveeerenensnerenseeniens | eovrenrenennnid 714,352 | o044 | 4714352 | oo | e 4714352 | v 0.4
5.02 Properties Held for Production of INCOME...........cccoevvvverecveeeerieens | evvereeennniereesesnenenns | everisrieennennn0.0 [
5.03 Properties Held for Sale.........c.covvieeierneieieiseiesesesse e

5.04 Total Real Estate....

Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1).......cccocvveveivereeeieecese e
6.02 Cash Equivalents (Schedule E, Part 2)..........cccvvvveveveeevercerreninns
6.03 Short-Term Investments (Schedule DA)
6.04 Total Cash, Cash Equivalents, and Short-Term Investments...........
CONrACE LOANS.......ovieririeisrisise ettt snssssnssensans
Derivatives (SChedule DB)..........cccvvureminrerrersinsineiniressssesssssssssesssssenseens

Other Invested Assets (Schedule BA)..........c.ccooveveveereeieeeieeeeee e

. Receivables for SECUMHES..........cvveveueieieisieie e
. Securities Lending (Schedule DL, Part 1)....
. Other Invested Assets (Page 2, LINe 11).....cvvrrrrinrenenrereeneneenseresseseneens

. Total INVESIEA ASSEIES........ceovevecveeeeeeeeeeee e

4,714,352
............ 34,652,658 | ...............3.3
.............. 6,000,000 |................0.6

..4,714,352

............ 34,652,658
.............. 6,000,000
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

Cost of acquired:

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

4,853,532

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

41,625

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

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

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

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

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

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

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

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

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

180,805

8.2 Totals, Part 3, COIUMN 9.ttt en

180,805

Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)........cc.ceevrrrreririerereree et seses s s s ses s saen
Deduct total NONAAMILEEA GMOUNES..........cccvcvieeiee ettt bt et s bbb et st s st en s bbb s s e st nees et

Statement value at end of current period (Ling 9 MINUS LINE 10).........eururirirnierriniesissisiiesessiessesssssesssssss s ssessessssssessessessssssessessssssessasssssessessensanees

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

Cost of acquired:

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

4,714,352

4,714,352

579,737

2.2 Additional investment made after acquisition (Part 2, Column 8)

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

3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

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

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

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

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

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

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

32,991

225

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

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

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

0

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

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

S102

546,520

546,520

546,520
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year

13,929,227

Cost of acquired:

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

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

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

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

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIMN 13... ..ottt bbb
5.2 Totals, Part 3, COIUMN O......ouuiiuiiiiiicieeiie ettt bbb

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

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

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

142,953

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

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

0

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

13,786,274

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

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

13,786,274

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

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

966,679,282

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

80,736,342

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

432,236

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

(381,703)
22,505

(359,198)

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

944,671

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

55,321,241

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

6,344,383

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

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

369,798

369,798

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

381,979

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

986,779,889

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

Statement value at end of current period (Line 11 minus Line 12)

986,779,889
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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.........couveverrnens | corvevencrineriinnens 2,709,778 | covovveerrrireriinn 2,874,337 | oo 2,814,984 | oo, 2,682,845
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | e 2,709,778 | oo, 2,874,337 | oo 2,814,984 | .o 2,682,845
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieieeeceiiiesesieies | e 3,568,475 | oo 3,892,999 | .o 3,556,093 | oo 3,595,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooereereieiereciieieees | e 10,327,216 | oo 11,186,099 | ..o 10,723,048 | ..o 10,300,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... ...27,976,340 ...30,384,593 ...28,657,536 ...26,166,839
Industrial and Miscellaneous, 8. United States .899,632,025 ..1,047,327,996 .939,575,927 .820,340,193
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada 24,746,063 27,677,089 ...25,439,967 ...20,359,000
and Hybrid Securities (Unaffiliated) 10. Other Countries 8,248,027 ...10,291,986 8,549,054 | ....covvvrrrn 7,903,000
11. Totals......ccoocoe. 932,526,115 ..1,085,297,071 .973,564,948 .848,602,193
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 977,107,925 | .....coccoinenns 1,133,635,098 | ...cooovviennces 1,019,316,608 | .....ccocvvrrerennee 891,346,876
PREFERRED STOCKS 14. United States..........occvevrmeeees | covrereerirreniinenens 2,322,394 | .o 2,483,669 | oo 2,322,805
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TotalS. ..o | onreeseniesneenens 2,322,394 | oo 2,483,669 | ..o 2,322,805
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | .ccccooevrerernnnnne. 2,322,394 | ..o 2,483,669 | .....c.ccocvveee 2,322,805
COMMON STOCKS 20. United States........c.cvevevererernes | woeerveerineeineeinenes 7,286,393 | oo 7,286,393 | ..o 2,623,612
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUNtries........cecvcveries | v 63176 | oo 63,176 | oo 117,876
23, TOtAlS....cocverrrreserieesrescrerennes | v 7,349,570 | oo 7,349,570 | ovvovcrnininncienns 2,741,488
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks.....c.u. | coovevercrincriennnes 7,349,570 | oo 7,349,570 | oo 2,741,488
26. Total StOCKS...cuurmmsrrsrsssssrsssns | coveernriieaniiennans 9,671,964 | oo 9,833,239 | .o 5,064,293
27. Total Bonds and Stocks...... | ....cccccouevuenen 986,779,889 | .....covcvurns 1,143,468,337 | .....vvvvvenes 1,024,380,901
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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

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

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

GoIs

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

............... 3,619,232 |..............4,436,335 | ............... 1,580,708 | .........c.c...267,100 | oo | eeereeee XX 009,903,376 [ e 10 ] .14,066,640 |15 009,903,376 [
100,155 | e | s 73,244 | ..o 100,441 | .o | e 99,9, GO IR 273,840 | ..o 0.0 | oo 203,777 | oo 0.0 | oo 273,840 |..oooiicieieineic
................. 150,000 cerereee XX e | 180,000 [ 0.0 | 150,000 [ e0.0 | 0160,000 |

4.7 Totals

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

............... 9,432,046
............... 2,173,346

............... 6,029,426 |.............2,156,180 | ..ooooco.. XXKXeoriirirnns | rereerennn22,161,503 | 2.3 |00 24,963,002 |26 21,044,317
............... 2,590,400 |......ccc.ee... 1,051,091 | ooeccs e XXX [ 5,814,837 | 0.6 4,804,603 |05 nl5,814,837
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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)

Industrial and Miscellaneous (unaffiliated)

9,861,223 |............. 41,913,309 |............. 77,433,455 |........... 130,054,339 |............. 17,980,402 | ..ocooce. XXX | e 277,242,728 | 284 | 353,606,636 9 | 247,537,180 |............. 29,705,547
34114177 |.. v 129,541,634 | .. 260,442,314 | ...........101,471,836 | ......... . ...59. ..508,498,189 | ... A 563,353,267 |.... 15,439,283
42,677,981 |.. ..5,753,689 | .......... X . ....32,752,396 | ...
...2,936,964 |.. .7,032,073 |...
997,793 501,072
329,002 . 554,680

125,534,929 . 902,945,046

90IS

9.7 TOAIS.....eieieitiri e | crreenes XXX | v D09, SO [P 0,9, SOOI [ XXX | s XXX | v 0 [ oo [V OO 0.0 [ [V R 0.0 | e 0 [ e 0

Unaffiliated Bank Loans
10.1 NAIC1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
111 16,323,233 |.....co.uc.. 59,787,352 |....cocouue. 82,733,234 |........... 136,605,461 |............. 20,136,582 | ..oovvevrereircrieiinins (U 315,585,860 | ...oovrereriennnn32.3 | e XXX e XX e 284,763,127 |..ovvvrenee 30,822,733
34,214,332 | .o 55,395,935 |........... 131,812,899 |.......... 263,781,609 | ........... 102,522,927 | ..oovovvvrvireneienn0 [ 587,727,703 | o801 | b XXX e XXX e [ s 570,755,989 |............. 16,971,714
720,722 |. 42,677,981 14,306,064 | ... . ....63,458,456 . ....60,339,785 |.. 3,118,671
............... 2,161,511 cerneneennn.8,508,244 rererenn 0,244 147 | ..............2,264,097
................. 500,868 rereeenenn 1,498,661 . cereeeennenn 1,498,661
............. 0
118,566,388 . ..53,177,215
Line 11.7.258 % Of COL 7....ovviieerisrieseisssssiseinssnsessisnnnns | censerssrssnssnnsnessDe2 | cosrosesssssssessenneas 120 | 267 | iiiiieiennd2.8 | i 132 | 0.0 | i 100.0 e XXX | e XX K | e XX K | vvieisicinnieeeeen 940 | i 54
Total Bonds Prior Year
............. 71,853,404 |............85,046,933 |...........176,397,056 |.............26,261,897 399,152,437 renren.368,030,041 |.............31,122,397
47,254,019 |. ..153,988,611 | .. .183,964,370 | ... 125,416,882 |.... ....516,944,636 ..497,364,629 |.. ...19,580,007
..275,988 25,775,077 |.. 6,821,147 | ... ..32,902,396 3,134,731
2,091,857 |..... 4,940,216 | oo 7,032,073 2,091,857

................................................ 501,072
................................................ 554,678
..45,944,084 | ...........121,475,268 ..270,806,589 | ..

L0IS

12.8 Line 12.7 as a % of Col. 9. .48 127
13. Total Publicly Traded Bonds
............. 16,312,099 |.............58,527,095 | .............73,984,730 | ...........123,607,528 |......... 12,331,674 | ....oevrrirrrirrcrcrnns | reenen. 284,763,127 cereeennn368,030,041 | i 385 .. 284,763,127
............. 33,964,332 |.............55,395,935 | ...........128,372,358 | ...........253,059,207 |.............99,964,156 reeennn070,755,989 ceneenn 497,364,629 reeennn 570,755,989
720,722 |. 39,559,310 |.. 14,306,064 | ... 5,753,689 | .... ....60,339,785 ..29,767,666 ....60,339,785 |..

............... 4,940,216 | .... S5 |inn.6,244,147

................... 99,043 |..............2,735,335 | ...............3,409,769 ceveeenennn.0,244,147

500,868
............. 50,276,431 |...........115,243,664
. . . 125

................. 329,002
........... 118,378,521

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

14, Total Privately Placed Bonds
............... 8,748,504 |............ 12,997,932 | ..o 7,804,907 | oo | cerennn 30,822,733
............... 3,440,541 |............10,722,401 |...............2,558,771 e 16,971,714
3,118,671 |.. ..3,118,671
................. 201,629 2,264,097

.0
53,177,215

............. 31,122,397 e KKK [ r000..30,822,733
............. 19,580,007 | .... O [ XKX s e 16,971,714
...3,134,731 3,118,671

............................ - 15,509,345 |..
14.8 Line 14.7 as a % of Col. 7..... ..29.2
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........cccccereeeer | covvrvrveieiiininnnnnd0.0 | o033 | o 1.6

..53,177,215
...100.0
............ 54

(@) Includes $.....53,177,215 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $.....2,790,739 current year of bonds with Z designations and $.....836,714 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.
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SCHEDULE D - PART 1A - SECTION 2

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlIGALIONS. ......veceeeeeeceeicieiei ettt sstees | cereeseneneens 1,201,059 [ ..ooieeereeinenrnens [ eernenereeisnnennieeiens | cereereneeensenn85,630 | e | cereeneee XK e 1,286,690 | ..ooovvvvevrrereen 01 | 1,292,324 | oo 01 | 1,286,690
1.02 Residential Mortgage-Backed Securities... 173,995 |. 1,423,089 1,657,073 1,423,089 |.

Commercial Mortgage-Backed SECUMLIES............covviienieiiniieniees | veesieeeeniee s .

3.05 TOtalS.......cviiiciiiiii e | s 75100 |...coccvnnae 3,393,474 | .o 99,902 | ..o [V 0 [ D9, ST RPN 3,568,475 | ..covvviiiiiciad 04 |, 3,566,764 | ..o 0.4

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations
4,02 Residential Mortgage-Backed Securities...
4.03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured Securities
4.05

IO AT 0 [ XXX

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

Non-Guaranteed
5.01 Issuer Obligations
5.02 Residential Mortgage-Backed Securities...
5.03 Commercial Mortgage-Backed Securities..... . .
Other Loan-Backed and Structured SECURties...........ccovveeriveeeiiiieinns | ervesenisssisesisnseenas e [N et
..1,392624 |............ 11,605,392 |..coovvnnn 3,151,227 | .o 8,619,825

............ 26,192,472
1,783,868
0

............ 27,620,209
2,147,404

............ 25,075,286
1,783,868 |.

.............. 1,082,280 |............10,854,436 |..............2,619,484 |..............8,429,002
.310,344 |. .750,957 |... .531,743 |. 190,824

............ 26,859,154

............ 27,976,340 v 29,767,613

. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations

............ 43,970,174 | ............96,450,225 | .......... v 807,933,765 | ... e XXX s [ 1enenn..927,360,496 reeeenn899,102,134 91.....878,895,366
6.02 Residential Mortgage-Backed Securities... ..5,226 . ..455 | .. ... . ....14,048 ....21,376 ....14,048 |.
6.03 Commercial Mortgage-Backed Securities..... rrreernnen 2,082,468 | oo e | e | e XK 2,062,488 | 0.2 | [ i 0.0 [
6.04 Other Loan-Backed and Structured SECUMLIES............ccovvvvevevvereiiiiins | v [T . . . . ,821,537 [T
6.05 TOMAIS........cvieeiieiiiiiieici ettt snsntenes | sreneeseeas 43,975,400 |............ 98,519,000 |..........253,587,826 | .......... 408,062,486 |.........125,534,929 | ... XXX.coooooeiorr | 2r......929,679,640 | o951 | 902,945,046 | .....................94.3 | ..........879,152,042 | ............ 50,527,598

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

048,454 | e XK 2,846,476 | 03 | 2,850,224 | ..cooviiiiinnnl0.3 | 1,314,045 |, 1,532,431

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO

Bond Mutual Funds Identified by the SVO

10.01
10.02
10.03

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

.0

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.......

............ 50,048,001
..489,564 |.

.......... 115,134,470

.1,369,450 | ...
.............. 2,062,468

.......... 260,042,775

..1,001,733 |.

.......... 417,614,393
....360,244

.......... 971,581,825
...3,221,005
.............. 2,062,468
................. 242,628

920,467,078
...3,221,005

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.

............ 45,944,084 |,

.48

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

............ 49,786,867
489,564

.......... 113,874,214
.............. 1,369,450

.......... 244,533,430
.............. 1,001,733

.......... 393,894,059
....360,244

50,276,431 |.
.54

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.

261,134

..261,134

.05

.15,509,345

.10,363,678
..19.5

53,177,215
..100.0
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Sl14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN..........overurriierereeeieiietreers i esesssesseessssssssee s ssesssssssssessessessssssessessanes | sessessosssssssssessasssesessessesssssnssessassnenne 16,405,515 | oot ntennes | ettt 16,405,515 | ..o
2. Cost of cash equivalents acquired
3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeIVEd ON QISPOSAIS............ceiuviviriiieiciete ettt bbb bbbt s b bessebaes | sbsssessessssastes st ssbes e b b s s s s s s st ssnsanea 10,405,515 [ .onvieceeiiiceeteeeeee ettt resenes | eeretesise sttt es st en s 10,405,515 | ..ottt en st
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceueiirrireieiiiieeeiseeiieiseiesieiens | cevissssiesissssses st snan 6,000,000 | ..ooveivieeiieieieiee e 0 | oo 6,000,000 | ..oovereeiireieieee e 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiieiiieiiiiieiisicetssstetes st ssseetesssssessssssessssssessssssens | sssesessssessssssesessssssessssssesessssesassssesessnsens 6,000,000 | ..o 0 | oot 6,000,000 | .ooovoviieeiicee e 0
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SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year's Impairment Change in B/A.C.V. Exchange Change | Interest Incurred and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./A.C.V on Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
....................................................................................... 0
HOME OFFICE ... |BEACHWOOD... 05/31/2007. 6,935,837 | ..ovvovrveiersrreierienns | ceeiiennnn4,569,423 | oo 7,000,000 173,898 | covouevererierineennens | vevereesssinesssesiesenes | cesersnsinnes (173,898) | cvovvrrerrrrirerrcrines | vvernerennnnn 369,310 | i, 188,506
HOME OFFICE ... |BEACHWOOD... 12/01/2010. ....35,684 892 (892)
LAND - CHAGRIN BLVD ... |BEACHWOOD... 12/31/1953. | 12/31/2003. 00020,100 | oo [ 20,100 | i, 7,000,000
HOME OFFICE - IMPROVEMENTS, ... |BEACHWOOD... 07/01/2017. ...52,219 2,611
HOME OFFICE - IMPROVEMENTS . | BEACHWOOD... 1211972018, | oo | i 6,301 630
HOME OFFICE - IMPROVEMENTS BEACHWOO 04/18/2019. ..12,129 1,213
HOME OFFICE - IMPROVEMENTS, ... |BEACHWOOD... 04/18/2020. ..18,178 909
HOME OFFICE - IMPROVEMENTS . | BEACHWOOD 08/11/2020. ....23,447 651
0299999. Properties Occupied by the Reporting Entity - Administrative. 7,103,895 180,805 0 0
0399999. Total - Properties Occupied by the Reporting Entity 7,103,895 180,805 0 0
0699999. Totals 7,103,895 180,805 0 0

103
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SCHEDULE A - PART 2

Location

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

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

Acquired by Purchase
HOME OFFICE - IMPROVEMENTS.......cooitiiiiieiieisi e BEACHWOOD OH...... 04/18/2020. | Stone sign replacement 17,269
HOME OFFICE - IMPROVEMENTS........ovuuiiiiiieie sttt nens BEACHWOOD OH...... 08/11/2020. | Driveway paving & concrete WOrK...........coeuveererncs 23,447 22,796
0199999. Total - Acquired bY PUIChESE. ... oottt enees | cenees 41,625 40,065 0
0399999, TOHAIS........orviririiiriiceicece e s 41,625 40,065 0
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SCHEDULE A - PART 3

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

€03

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain Total Gain Interest Repairs and
Disposal and Changes in| Encumbrances Year's Impairment Change in inB./A.C.V. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances| (11-9-10) B.JA.C.V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred

NONE
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SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 1 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
Mortgages in Good Standing - Commercial Mortgages - All Other
12733291 .... | CHICAGO IL 12/15/2005. 575 |...... 286,034 (138) 07/28/2005
20763579 . | BRIDGEVIEW. IL 06/13/2006. 6.38 |..... 260,486 (79) 01/09/2006
0599999. Total - Mortgages in Good Standing - Commercial MOMGAGES = All NI ......vuuiiiiiieiiisisieieissis st s st eessss s sse s bbbt enb st senensanes | anere 546,520 (217) 0 XXX
0899999. Total - MOrtgages iN GOOT SEANAING. ... v ettt sttt sttt es 18 ee s et e e eh e ses e seheneeeseese | f1ekeEeeseeseeseheesse e b eEse b et ee et et st en et setensen et sesantensensssnsanss | cessias 546,520 . (217) 0 XXX
3309999, TOAIS.......vuvveererecirseiseieeieeatieesietistes eettseeesees e es e e b bR eSS R RS st EAeAs e R Rt | reeias 546,520 | ...ovvoreieieeens 0 (217) 0 XXX
General Interrogatory:
1. Mortgages in good standing §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
2. Restructured mortgages §$.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
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SCHEDULE B - PART 2

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

Loan Number

Location

4

City

3

State

Loan Type

5

Date Acquired

6

Rate of Interest

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

NONE
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SCHEDULE B - PART 3

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

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

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

12730438. .. | CHICAGO.. 05/15/2005. 0 0
12731477 .| CHICAGO.. 05/15/2005. .10,259 (8) | vvvevrererrrrrerrnnrerenns | e | s (8) 210,251 | 10,251 0
12733291 . 12/15/2005. 286,034 0 .12,168 0
20763579 . | BRIDGEVIEW.... 06/13/2006. 260,486 0 .10,572 0
0 0

0299999. Total - Mortgages With Partial Repayments. 556,779 0 [(2))) oo |1 [FSUSTRRRRRRRO | I OO (8) 0 ....10,251 ..32,991 0 0
0599999. Total Mortgage 556,779 0 ()1 SO | RSSO |} [OON (8) 0 ....10,251 ..32,991 0 0
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SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC Desig-
nation, NAIC Current
Designation Current Year's| Year's Other-
Modifier and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
SVO Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative Originally | and Less Increase (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Surplus Debentures - Unaffiliated
JOHN HANCOCK LIFE INSURANCE COMPANY JOHN HANCOCK LIFE INSURANCE
41020V AA 9 | (USA) COMPANY (USA .| 10/17/2003 2,359,720 2,066,401 .147,500
604074  AA 2 | MINNESOTA LIFE INSURANCE CO. MINNESOTA LIFE INSURANCE CO................. .1 09/18/2013 .... 1,267,390 | ......... 1,130,169 82,500 |.......
638671 AC 1 |NATIONWIDE MUTUAL INSURANCE CO.. NATIONWIDE MUTUAL INSURANCE CO. 1.GFE........ 09/19/2002] ... 4,301,310 3,208,069 .247,500
644162 AB 5 | METROPOLITAN LIFE INSURANCE CO .| METROPOLITAN LIFE INSURANCE CO.. .| 05/02/2005 3,592,830 3,204,550 .236,250
677412 AD 0 | OHIO NATIONAL LIFE INSURANCE CO.... OHIO NATIONAL LIFE INSURANCE CO.. 10/31/2002 .... 2,121,240 | ......... 2,078,327 | oo .170,000
PRUDENTIAL INSURANCE COMPANY OF
743917 AH 9 | PRUDENTIAL INSURANCE COMPANY OF AMERICA| ......... | coooviniiisniiisniiiacii NJ...... AMERICA 1.FFE...... 09/18/2002] ....cccoove. | coveeee 2,293,540 2,594,340 2,098,759 | ..o | o (18,094) | ..o [ covmrnsniicisniinns | o | s 166,000
2799999. Total - SUrPIUS DEDENTUIES = UNGFIIBLEA. ...tk ekt Lkt | ciiiines 15,216,210 | ......... 16,226,830 | ....... 13,786,274 | ..ccoovcveenl0 | s (142,953) 0 0 20 ] 1,049,750
4899999. Subtotal - Unaffiliated. .......ccocuuiriiiriisrissi e annieeas ..15,216,210 ..16,226,830 | ....... 13,786,274 | oo | s (142,953) 0 0 .0 1,049,750
5099999. Totals e i .15,216,210 | .........16,226,830 | ....... 13,786,274 | ...cccvvvcceeel0 | s (142,953) 0 0 .0 1,049,750
Book/Adjusted Carring Value by NAIC Designation Category Footnote:
1A e 0 1B 0 (O 0 D e 0 1E s 0 1F ....8,499,879 16 ... 3,208,069
2A ) 0 2B .. 2,078,327 20 ) 0
BA 0 3B 0 3C 0
A ) 0 4B 0 4C 0
BA s 0 5B 0 5C e 0
B 0
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Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO08, E09
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,

F NAIC

[} Designation Current Year's

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

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

g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912810  EH 7 |UNITED STATES TREASURY.......vtuurririrerieeirneeneeisennessessssessessssisens | ovevens | oo | sevvesernes 1A e | e, 1,285,045 |...100.882 | ......c.o..c.. 1,210,584 | ..coovvvnne 1,200,000 | ..coovvvnnee 1,201,059 |......... [CCR7:5) ) TR IR B 7.875 |...... 7.127 |FA....... 11/04/2004. | 02/15/2021.
912810  FT 0 |UNITED STATES TREASURY......ccooomiiiimririrrrineneiessiisssseiesseissssiessins | ceveens 1A.. ...146.652 20,000 |....occc0ee...20,730 | ..o (B4) [ e [ | s 4.500 |...... 4172 |FA...... 09/11/2008. | 02/15/2036.
912833 X9 6 |UNITED STATES TREASURY... @.... .....81.335 125,000 | .oovvvevrrenn62,405 | ..., 2,733 | oo [ v [ e [ 4.724 NIA..... 06/20/2008. | 11/15/2035.
912833 X9 6 |UNITED STATES TREASURY........ccoveeen. SD.. 81335 | i 4,067 | 5,000 | oo 2,496 [ 109 [ oo [ [ [ e 4.725 |N/A..... 06/23/2008. | 11/15/2035.
0199999. U.S. Government - ISSUEr OblIGations..........ovveiiirirerersssiisrerissessssssessasssesserssseensassenes XXX | i 1,345,650 | ..oovvrnnne 1,350,000 0 (5,634) 0 XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36202A P76 |G2000446 - RMBS..........ocooviriiiiiiniinsiciesiseinessise s | sriiens ...104.071 781 751 | e TAT | 0 [ [ | 007500 |, 7.791 | MON... 12/17/1992. | 11/20/2022.
36202A S99 [ G2000544 - RMBS........ooomrrmmrirririemieissriesiesiseessesssssssessesssesssesssssssnes | sevees ...101.143 538 532 | o529 |, 0 | oeverererneenes [ rrerernennseiserieens [0 7,000 | e, 7.186 | MON... 02/18/1993. | 12/20/2022.
36202A  TA 5 [ G2000545 - RMBS........coooiumerimeireeseeissisesiesiseessesssissessssssesssssssssinns | sesees ...101.080 463 458 [(0) ) [FSTSRSSURTUURIORN IUPUUPIRTIRORPORR BUPOOOY ot (| I OO 7.564 | MON... 12/30/1992. | 12/20/2022.
36202A YU 5 |G2000723 - RMBS ...101.326 591 583 (0) | cvvrrereririnei | e | e 7500 | e 7.539 | MON.. 01/27/1993. | 01/20/2023.
36202B  3Z 6 [G2001716 - RMBS.......coveerierirerirecrninsriesiessseessessssssessessssssssssssssnas | seeses ...106.134 107 101 0 | oererenenneenes [ erneernennsenneriens [0 7,000 | e, 7.207 |MON... 01/01/1995. | 05/20/2024.
36202B  ED 3 [G2001032 - RMBS.......oviuiiiiiriircisneisisesiesiseeessesssissssesssessssssssssas | aeseen ...100.258 174 173 | el 173 | (O) | covrrererirrinei | e | 007000 e 6.931 | MON... 04/20/1993. | 04/20/2023.
36202B HT 5 [G2001142 - RMBS.......covoirierirrerecrieinsiiesiesseessessssssessesssesssesssssssnes | seeses ..101.119 285 282 | o281 [ [(0) ) SRS UPUORIRPRRPOR BUPPTOY 414 1| O 7.000 | MON... 05/25/1993. | 05/20/2023.
36202B  KZ 7 [G2001212 - RMBS.....oiieieierireeiineesseissisesiesiseessesssissessesssessssssssinns | sesia ...104.768 596 (0) | cvvrreremrreirneens | eeverneerneersseinneins | 007000 | e 7.002 | MON... 06/17/1993. | 06/20/2023.
36202C 6J 7 |G2002673 - RMBS 114,947 (8) | cvvrererrerirrirneien | vereneevenissninnins | 00008500 | oo 3.314 | MON.. 04/13/2011. | 11/20/2028.
36202C BM 4 | G2001844 - RMBS......ccovvimirermmrinerienieseseessssssessessessssesssssssssssesssenes | sveeees ...100.363 94 (0) | cvvreeremreerneens | cereneernenrseisenins | 00008000 | oo 7.938 | MON... 06/18/1992. | 06/20/2022.
36202C CE 1 [G2001869 - RMBS........ccoovumiiiiiniiniiieriesisiinsissiiesiesessssnsississssenes | cviens ...107.150 334 | o333 [ (0) | oo | e [ 20008.000 | oo 8.011 |MON... 09/26/1994. | 09/20/2024.
36202C EM 1 [G2001940 - RMBS.......ccooiririerrmmriaerieriesesseessssssessessessssesssssssssssesssenes | sveeees ...104.798 274 | e 273 |, 0 | o [ [ 09,000 | oo 9.289 | MON... 02/15/1995. | 01/20/2025.
36202C HH 9 [G2002032 - RMBS.......ccooiiriiriiiineiseniiesisseesssisesssssessseesssssissssssssenes | seseees ...100.362 83 0 | oevereneenneines [ [0 7.000 | e, 7.189 |MON... 01/01/1995. | 07/20/2025.
36202D 5F 4 | G2 003546 - RMBS ...119.898 (B) | cvvreverrereirinein | verereeervenissnineins | 00008500 oo 2.495 | MON.. 04/12/2011. | 04/20/2034.
36204Q G3 8 |GN 376518 - RMBS.......oovuuiiieriiecieineissesiessiess s ssssssssssessesssssenns | evens ...100.400 462 (0) | cvvreeremrneirneenn | cereneernenriseinneis | 00008000 | oo 7.943 | MON... 05/17/1994. | 05/15/2024.
36204W CP 0 |GN 381778 - RMBS. ..100.404 | ..o 2,929 | L 2918 | 2,912 | () [ oo | vevverneieisnnenens [ 0007500 |, 7.527 | MON... 04/25/1994. | 04/15/2024.
36205K JU 7 |GN 392775 - RMBS. ...100.440 845 | o885 | s [ [ | | 2008500 | 8.423 | MON... 01/01/1994. | 12/15/2024.
36207R  3A 1 |GN 440093 - RMBS ...100.378 M3 | i 112 | 0 | oeveeeneeineines [ [0 7.000 | e, 7.171 |MON... 01/01/1997. | 02/15/2027.
362165 LL 4 |GN 184031 - RMBS, ...100.358 395 | o394 |, [(0)1 USROS NSO ooty 11 (4[4 I DO 7.036 | MON... 04/19/1993. | 04/15/2023.
362166 QW 3 |GN 185069 - RMBS. ...100.292 298 | oo 297 |, 0 | oereerenenneenes [ [ 00.8.000 | oo, 8.163 | MON... 05/19/1992. | 01/15/2022.
36223F Q7 9 |GN 306578 - RMBS. 2100.399 | e 178 | el 17T | e 176 | (0) | cvvrrererirrinein | e | 20008000 | e 8.097 | MON... 04/27/1992. | 03/15/2022.
36223N  XC 3 |GN 313075 - RMBS 2101225 | 938 | 927 | i 924 | (0) | covreererrvennenns | cerereeernenisninerns | 00008000 | oo 8.076 | MON... 05/17/1994. | 08/15/2022.
36224H MD 5 |GN 328956 - RMBS 2100.380 | oo 783 | e 780 | e TTT | 0 | oereeeneenneines [ [0 7.500 | e, 7.679 |MON... 12/16/1992. | 12/15/2022.
36224L MC 8 | GN 331655 - RMBS, 2100.353 | i 3,435 | e 3423 | 34T | 1 [ | e | 200 7.000 e 7.201 | MON... 10/19/1992. | 10/15/2022.
36224P  MD 7 | GN 334356 - RMBS.......ccoooeiiiireieineiieniesssessssissessssssssssesssssssesssssnns | sesees 201194 | 1,850 | e 1,828 | 1,816 | 3 | s [ [0 7,000 | 7.545 | MON... 11/18/1992. | 11/15/2022.
38373Q 2D 2 |GNR 2003-046 HB - CMO/RMBS...........coovvriiriiieinrinsiensesssesenssssssssssses | sevses W12.824 | 5712 | 5,003 | 5,347 [ (17) ] coeververerneneins v [ 008500 | oo 4.782 | MON... 11/16/2010. | 06/20/2033.
383738 3V 7 |GNR 2003-26 MB - CMO/RMBS.........coocvmvorreririsereesissiesissseisssssssssssenns | avvis 2 109.578 | 43,831 | 40,000 | e 42,517 | (561) | cvvrreerermerinens | vvrevernerirerineens [ 0005500 [ e 3.737 | MON... 03/14/2013. | 03/20/2033.
38373V AJ 9 |GNR 0259 CB - CMO/RMBS........ccoomiiiiiriisiisniesiesisiessissiiesienins | sriiens 99.978 | 5,320 | 5,322 | 5,636 | (23) [ v [ e [ 0..6.000 | ... 3.955 | MON... 09/02/2013. | 08/20/2032.
38373V NQ 9 |GNR 2002-63 NY - CMO/RMBS.........cocviumiririiirieiiienienisssissssssssiesienens | sevee 2107094 | 8,058 | 05,656 | 8,033 | i (26) [ ..o [ e [ 206,000 | ..o 3.968 | MON... 11/08/2011. | 09/20/2032.
38373W W6 1 | GNR 0232D WB - CMO/RMBS...........cooorireieineiisresneisessseissesssssssssenes | ceeees ...100.005 (35) [ oovererrreineiins [ e [ 206,500 | .o 3.478 | MON... 07/05/2010. | 05/20/2032.
38373y 2H 6 |GNR037B TJ - CMO/RMBS . 111.204 (207) | cvvoreeerrerienns [ v [ 0008500 | e 4.407 |MON.. 09/09/2013. | 01/16/2033.
383742 DY 6 |GNR 2007-079 BM - CMO/RMBS..........ccomirmerimerierieeineisesissssenseninssenns | reeens ...113.034 (3B) [ ooerrerreerneries [ e [ 206,000 | e 3.318 |MON... 09/02/2011. | 08/20/2037.
383742 M3 4 | GNR 2008-034 PG - CMO/RMBS...........ovvverrrirrrierrinerisssesssssisesseseess | ceveens 2110655 | 023,182 | 0000 20,950 | 21,683 | (23) [ v | v [ 00.5.250 | o 4.232 |MON... 01/26/2011. | 04/20/2038.
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SCHEDULE D - PART 1

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

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 Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n 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
38374B DD 2 [GNR 0362A AE - CMO/RMBS.......coovvvimriiriieirerinsisississsssssisessssssssessnses | cvseees 1A.. L0977 | 4,861 | oo 4452 | 4,562 |......... (12) | o v [ s 5.000 |...... 4.325 |MON... 12/24/2010. | 07/20/2033.
38374B  E9 0 |GNR 2003-70 MD - CMO/RMBS...........ovveieveeeeereieeereeeessesseessisseesseesnsens | avvene 1A.. 2110981 [ 99,883 | e..i..90,000 .. 95,537 |......... (G172 ) [N ISR PO 5.500 |...... 3.778 | MON... 08/23/2013. | 07/20/2033.
38374D PQ 6 | GNR 2008-002 MD - CMO/RMBS..........cooirviririrerieneieeeieneisseiesseinns | coneees 1A .. ...114.635 13,077 | oo 11,407 | 12,506 e (V24 ) [N ISR IOV 5.500 |...... 3.138 | MON... 06/07/2012. | 01/16/2038.
38374D  TK 5 | GNR 2008-027 JC - CMO/RMBS.........cvrvermrrirnrernnressseessssssssssssssssneess | coeeees 1A.. 2101334 | s 4151 | 4,096 | i 4,165 | (42) [ oo [ e | s 5.750 |...... 2.264 |MON... 08/30/2011. | 08/20/2037.
38374D TL 3 |GNR 2008-027 JD - CMO/RMBS.........covermriirmerirneereesenisssessssssssssessenins. | avenees 1A LA16.193 | 112,707 97,000 e 102,003 e (U4S) ] [T IOTRRRIN PO 5.750 |...... 4.521 |MON... 04/21/2014. | 08/20/2037.
38374F 3T 9 |GNR 2004-026 ED - CMO/RMBS........covveimrireiririnnisisissssisssssesessssines | cereees 1A.. LA13.021 | 16,518 | 14,615 | 15,665 (1<10) 1 ORI RTINSO VOO 5.500 |...... 3.467 | MON... 02/03/2012. | 04/16/2034.
38374F  6X 7 | GNR 2004-030 UD - CMO/RMBS..........ceoomivmerierireerneeinsisesieniesessessssins | aeees 1A.. L1267 | 31,200 [ 28,040 | 29,635 | e (0) [ oo [ e | e 5.500 |...... 3.296 | MON... 09/09/2013. | 04/20/2034.
38374F HC 1 |GNR 2004-016 EC - CMO/RMBS... 1A.. L3285 | 38,517 | 34,000 36,129 () IUORUNTO VRTINS DR 5.500 |...... 3.833 | MON... 04/02/2013. | 02/20/2034.
38374F HH 0 |GNR 2004-016 GC - CMO/RMBS... 1A.. 113616 [ 16,235 | 14,289 | 15,049 | (1G1¢) ) [ STUUTORUNR ISTURRTRRIOPN IOV 5.500 |...... 3.860 | MON... 11/17/2010. | 02/20/2034.
38374G  2Z 4 | GNR 2004-042 AD - CMO/RMBS... 1A.. .....99.969 [6<) ) USRI IVPINTRIPIRN PN 6.000 |...... 4.307 |MON... 04/23/2010. | 03/20/2032.
383746 SA 1 |GNR 2004-037 B - CMO/RMBS.. 1.A ...113.854 (479) | cvvvvveververienns v [ 0008000 | e 2.818 | MON.. 06/04/2012. | 04/17/2034.
38374H 6M 7 |GNR 2004-069 GC - CMO/RMBS... 1A .. 115117 (51) [ e [ e [ 005,500 | e 4.675 |MON... 07/07/2010. | 04/20/2034.
38374 YA 8 |GNR 2004-086 C - CMO/RMBS..........ccocosvumiriiriiieiiniiesiesissiississiienes | e 1A.. LBTTE | e 70,083 | 60,000 | ..coovrerirnns 64,661 |......... (884) [ oo [ e | 00005500 |, 3.886 | MON... 02/05/2014. | 10/20/2034.
38374K 2D 4 |GNR 2005-033 AY - CMO/RMBS..........cooorveeeeeeeeeeeeseeessesssseseesessseessenns | avveene 1A.. 112331 [ 5,650 | 5,030 5,580 |......... (24) | covveeeeeineniinnne [ e [ 05500 | oo 2.630 | MON... 09/02/2010. | 04/16/2035.
38374K  RU 9 | GNR 2005-003 OC - CMO/RMBS........coomrumrrrmrimeinerssrinsesensssissessssinns | seees 1A .. . 111.879 (B37) | cvvrveererrerienns [ verirserneriieninenns [ 00005000 [ e 3.755 | MON... 09/08/2013. | 01/20/2035.
38374K  TX 1 |GNR 2005-013 AE - CMO/RMBS 1A ...100.233 (T)] v | e | 20005000 | oece 3.823 | MON.. 12/20/2010. | 09/20/2034.
38374K  UY 7 |GNR 2005-013 PE - CMO/RMBS..........covveiveeeeeeeeeeeeseeessessseeseeseessseesninns | avveens 1A.. ...109.111 (A27) | cevvrnernerinees v [ 20005.000 | e 2.308 | MON... 12/24/2012. | 02/20/2035.
38374L XL 0 |GNR2005-051 DC - CMO/RMBS...........coomiiimiiniricrieriieiniissisesiesiisees | s 1A.. 2110291 [ 5,897 [ 5,165 | 5,284 | () | cvvrrerenrrrinni | e | 20005000 | e 4.300 |MON... 02/16/2011. | 07/20/2035.
38374M U9 8 | GNR 2006-017 TW - CMO/RMBS.........mvereerreeieessrieeeeeresseesseeesssesssesnses | oneeen 1A.. WAMB.077 | e 11,975 | 10,317 | 10,397 ()| o | e | 0008000 | e 5.762 | MON... 07/14/2009. | 04/20/2036.
38374M W4 7 | GNR 2006-017 QB - CMO/RMBS.........cvverireineiaeiieriseseseesssissessssssesens | eeeens 1A.. ...115.921 (128) | covvveeereerivenes e [ 20008000 | 4.179 |MON... 02/17/2011. | 04/20/2036.
38374M  WR 6 | GNR 2006-001 LE - CMO/RMBS.... 1.A 114,707 (76) [ oo [ eerveevvrineireriiens [ 05,500 | oo 3.850 | MON.. 09/02/2010. | 06/20/2035.
38374N XV 4 | GNR 2006-057 NW - CMO/RMBS.........cccotruirmerirrireesenississessesesseessnians | ceeees 1A.. 111,492 (A7) [ oo e [ 006,000 | ... 4.246 |MON... 01/05/2011. | 10/20/2036.
38374T  AG 9 |GNR 2009-010 PH - CMO/RMBS.......cccvvviiririrriieiineriesiesisssisssinssienes | seviens 1A.. L5411 | 17,312 | 15,000 el 15,288 (37) | covvererrimenrinens [ e 4500 | 4.126 | MON... 03/05/2014. | 02/20/2039.
38375D E6 1 |GNR 2008-094 CY - CMO/RMBS..........cooouiemrinirierirenirieessessssiensenssesenns | wveeens 1A.. L7827 | 83,596 | 37,000 | i 40,167 | (320) | covvvrererierienns [ e [ 0005.000 | 3.594 | MON... 09/05/2012. | 12/20/2038.
383750 KN 7 |GNR 2008-058 PE - CMO/RMBS...........ocvoriiiiniiiieiiesicisnsissisiinnns | v 1A.. LA13.924 | 25,995 | 22,818 | 24,247 | (52) [ oo [ e [ 205,500 | o 3.860 | MON... 04/02/2014. | 07/16/2038.
383750  5E 1 |GNR 2007-024 LB - CMO/RMBS........ccrvveriermrimirierirerereesseissrsserieserenens. | cveens 1A.. 2112836 | i 16,888 | e 14,967 | 16,297 (B7) [ v [ e [ 205,500 | oo 2.907 |MON... 06/05/2013. | 05/16/2037.
38375L  NL 0 | GNR 2007-056 PE - CMO/RMBS...........ccooiremirmerinrereesensssisessesssssesensns | reeens 1A WA12410 | 35,971 | 032,000 | 33,378 | (237) | ceeverenerreriieees | v [ 00005500 [ e 4.395 |MON... 11/17/2010. | 10/20/2037.
38375L P79 |GNR 2007-070 PE - CMO/RMBS.........cocimriiiririieriieierisissesssisnssienns | cevvens 1A.. L13595 | el 17,033 | e 14,994 | 16,990 (59) | cvvverreererrnrireeies [ vvernriveiisisniienns [ 005500 | i 1.596 | MON... 04/08/2011. | 11/20/2037.
38375P  CH 2 |GNR 2008-001 LB - CMO/RMBS.........cccoivimrireeririnrnserieniesesseesssssseniens | seeeen 1A.. LALE | 8,404 | 5,763 | 5,951 | (B) | cvvreverrerrrverrnennn | verereeernenissninerins | 000005500 | once 4.513 |MON... 02/15/2008. | 01/20/2038.
38375P  LP 4 |GNR 2008-009 PE - CMO/RMBS..........ocoovieiiiiiiiniissiseiesieiissisniis | e 1A.. LTB21 | 12,927 | 11,000 | 11,81 | (O7) [ v [ [ 205250 | o 3.898 | MON... 05/21/2012. | 02/20/2038.
38375P  SY 8 |GNR 2008-013 HG - CMO/RMBS........ccovrimirierimrerereesinenienssesessesssssnns | seveen 1A.. L0411 | 52,356 | AT,419 | e 50,486 (419) | cevrvrrereriieees v [ 0005250 [ 3.575 | MON... 04/09/2012. | 11/20/2037.
38375X  DJ 0 |GNR 2008-047 P - CMO/RMBS..........ccoomiummrimeimeirerissssnessssesseesssisssiens | seves 1A 18612 | e 87,609 | e 57,000 | eeeeee....60,568 e (560) | cvvveeererrerienes | eeeenerrneriierenenns [ 0005500 [ oeec 4.189 |MON... 05/09/2012. | 06/16/2038.
38375X QU 1 |GNR 2008-069 EP - CMO/RMBS...........cooviiiririieiiissisesiiesiesesesisniis | ceviens 1A.. 13254 | e 14154 | 12,498 | 13,151 (20) [ oo [ e [ 005750 | e 4.268 |MON... 03/14/2011. | 08/20/2038.
38375X  RD 8 | GNR 2008-069 PE - CMO/RMBS..........ooovveeeeeeeeeeesseeessesssessseesessseessenns | avveens 1A .. 120894 | ..oiiiirn25,388 | 21,000 | 022,230 oo (122) | cevrveerereriieens v [ 00005750 [ 4.779 |MON... 04/26/2011. | 08/20/2038.
38375Y  3M 2 | GNR 2009-002 PX - CMO/RMBS..........ooooviieiiriiiiniissiseiiiesiseississiis | srviens 1A.. 2118330 | 34,316 | 29,000 | e 30,543 (113) | coeverineieeiienes e [ 00005.000 | e 4.314 |MON... 11/01/2013. | 01/20/2039.
38376F AG 7 |GNR 2009-061 QE - CMO/RMBS..........cccoiriiricrierieniinisiiesisssissseninns | sevee 1A.. 2123376 | 43,182 | 035,000 | 37,923 (246) | ovoovveerienns [ e [ 00005500 | 4.330 |MON... 07/10/2014. | 08/20/2039.
38376  JB 1 |GNR 2009-104 KB - CMO/RMBS..........ocoreeiimeiierireiseesssisessssisssessnsas | oeeens 1A .. ...128.756 (354) | cvvvveeerreriienes [ e [ 20005500 [ e 4.180 |MON... 08/13/2014. | 11/16/2039.
38376J LF 9 |GNR 2009-104 NC - CMO/RMBS. 1.A ...114.091 (15) [ e [ e [ 025,000 | oo 2.586 | MON.. 08/27/2012. | 11/20/2039.
38376P 4G 2 | GNR 2009-127 PB - CMO/RMBS..........ccoooreereeirneeeinneessseesssnssssesessseenns | seeee A1TA L | ..113.762 (108) | covvrrerermerieees | vvreverrnerirenineens [ 00005000 | e 2.709 |MON... 03/28/2013. | 12/20/2039.
38376T WS 7 |GNR 2010-001 NM - CMO/RMBS..........cooomiierieriiiniisniseiiiesissisnninnies | convee | oo | sriveniid A11A 2124002 | e 74,455 | .l 80,000 e 85,871 (449) | ..o [ v | 20005.000 |, 3.744 | MON... 06/10/2013. | 01/20/2040.
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911760 LQ 7 |VENDE 1998-2 G - CMO/RMBS..........oooiriiirireriniisirsierssssisessssisssessnees | cervens 1A. ...116.679 2,766 3,016 (1<10) 1 ORI UTSOORORROTPON VON 6.750 |...... 3.247 |[MON... | .. ....187 1 09/16/2011. | 06/15/2028.
911760 LY 0 |VENDE 1998-3 E - CMO/RMBS........coooiviiirsirisriiessssisssisssssssssssssssissssens | onenes . ...5,219 [..115.988 | ... ..5,592 5,275 ()] N (TR [ 6.500 |...... 3.443 [MON... | .. cerennenn:313 | 05/20/2011. | 03/15/2029.
0299999. U.S. Government - Residential Mortgage-Backed SECUNHIES. ...t enesenes | seossesnnens 1,472,736 XXX | e 1,528,687 | ..oovuuenn 1,332,845 | ............. 1,423,089 0 (9,525) 0 0 XXX XXX XXX | ...........6,103 | .......... 73,226 XXX XXX
0599999. Total - U.S. GOVEINMENL......cuureeuirisnieiiriireisissrsssnsssenssenssssesssnsssssensenes 2,814,984 XXX [ e 2,874,337 | oo 2,682,845 2,709,778 0 | s (15,159) 0 0] XXX XXX XXX | e 42,137 | 168,626 XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
207720 AA 0 | CONNECTICUT ST..coiiiriririieisirnsieinsieiessssssessesssessssssssssssssesesssssenss | sovenne | oo | seerersenes TI1EFE i | i 99,820 |...130.027 | ..cvvvvvirnee 130,027 | oo 100,000 | .oveevereriinns 99,902 |......... 9 [ o e | e 5.295 |...... 5.309 |AO...... 10/20/2010. | 10/01/2029.
373384 J7 2 | GEORGIA ST ..ot ssessssees s sess s ssesssenss | eeens .3,269,141 |...107.915 3,566,591 .3,281,379 1,819 [ e [ e | e 4.380 |...... 4469 (FA....... 08/02/2013. | 02/01/2031.
574192 5C 0 | MARYLAND ST..oiiiiiiiiieiineieiieiiesisessssissesssssissssses st sssssssssssssenes. | oseens 14,997 |...104.746 15,712 15,000 0 [ v [ [ e 4.300 |...... 4.300 |MS...... 04/13/2011. | 03/01/2022.
594612 BK 8 | MICHIGAN ST......ovveiienrrnirnerirerinreseensnssensenienessessssssensessesssesennens | ovneens | oo | eevrenerenn2 | 1.0 FEiiiiis | i 95,874 |..104.531 | ......cccc...... 104,531 | ............... 100,000 | covovvvirrirnnes 97,095 |........ L [FTSTTRI IR PO 3.800 |...... 4.102 |[MN...... 06/03/2013. | 05/15/2033.
97705L A9 8 |WISCONSIN ST....coosirrmremrrnemrsmississsrsssesensssnssssesssnsssssssssssssssessenssssssens |nseens | oo | eeneesenens? | 7B FEviiiins | v 76,261 |...101.518 275,000 | oo 75,100 |......... [PSK))] IO (TR Jon 5.000 |..... 4.590 |MN...... 09/02/2010. | 05/01/2032.
1199999. U.S. States, Territories & Possessions - Issuer Obligation 3,556,093 XXX . 3,595,000 3,568,475 0 1,712 0 0| XXX XXX XXX .62,966 .158,249 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed).........cueuererererersssresissssrsseresesssssesserssssenas 3,556,093 XXX [ s 3,892,999 | .o 3,595,000 3,568,475 0 1,712 0 0] XXX XXX XXX | e 62,966 | ........ 158,249 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
05914F MM 9 |BALTIMORE CNTY MD.....ccvtumrimirmrinrireesnsssesssessenssesssssessesssessensenes | seeeen 119318 | ... 167,045 | ... 140,000 | ............... 140,654 | ......... (45) 3.520 01/14/2013. | 08/01/2032.
067626 HP 9 |BARKER CYPRESS MUN UTIL DIST TEX.....ocomtuumrermeererireesnseisersserienes | reeens 2102472 | 51,236 | 050,000 | 050,000 | e | e | e | | 000 3:625 [ 3.625 09/11/2014. | 04/01/2034.
073545 LY 9 |BEACHWOOD OHIO CITY SCH DIST......comirieririierisriierierieriseeseninns | reeens 124234 | ... 1,304,457 | ............ 1,050,000 | .o 1,050,000 | oo | e | e | [0 8.125 [ 5.125 08/19/2010. | 12/01/2026.
094171 ES 0 | BLOOMFIELD TWP N J...couiiurirrireemerisersesiesssseessessssssessesssesssesssssssas | eeens ..117.364 (150) | cvvvmrererrerieees | verenerrnerirerineens [ 0250 | 4.085 01/20/2012. | 01/15/2027.
119677 LH 3 |BUFFALONY. ...106.098 (70) | covvererrererriiens [ e [ 03540 | 3.376 04/30/2013. | 02/01/2025.
154686 FT 1 | CENTRAL OHIO SOLID WASTE AUTH.... 112091 | 56,046 | 050,000 | 050,000 | e | e | s | [ 4625 [ 4.625 08/13/2013. | 12/01/2028.
167486 MF 3 |CHICAGO ILL....cooiiriiciiierieeiis ...102.355 284 | oo | e | 05164 | L 5.635 05/20/2015. | 12/01/2026.
182486 PZ 7 |CLARKSVILLE TENN ...101.807 192 | o [ e [0 4900 [ 4.999 03/21/2011. | 06/01/2025.
199492 BR 9 |COLUMBUS OHIO. ..48,950 |...105.639 81 .000 |...... 3.199 10/07/2013. | 08/15/2026.
235308 RA 3 |DALLAS TEX INDPT SCH DIST .3,383,940 |...101.382 3013416 [ [ e (108,612) | ovvveurevernrirens [ e | e 6.450 |...... 2.743 09/27/2013. | 02/15/2035.
242559 MX 7 |DEARBORN MICH L0717 | 53,559 | eeie..50,000 | e 5 | e [ e [ 3.625 |...... 3.640 08/20/2014. | 04/01/2032.
295407 U4 0 |ERIEPA ...116.051 A78 ... 4177 06/03/2015. | 11/15/2028.
295407 U7 3 |ERIEPA 110543 | 458,753 | 415,000 | 15,000 [ oo | e | e | e [ e 4178 |...... 4177 06/03/2015. | 11/15/2028.
306801  J4 4 |FALMOUTH MASS.......oviiiriirieiseesserissniesiesiseesssssssssessessssssssssssises | eeens ...106.312 250,000 [ oo e [ | | v 3.500 |...... 3.500 01/12/2015. | 07/15/2028.
425506  3H 3 [HENNEPIN CNTY MINN.....coiiirmiiriiirnieinnieiensienssssssssssssssssssesssnsses | aeseees ...105.983 ....35,000 ..34,625 185 | v | v [ e 3.500 |...... 4.087 07/18/2011. | 12/01/2022.
483206 4C 9 |KALAMAZOO MICH......coomiveriereiirierieseeeeseesssssessessesessessssssessesssesnes | seeeen ...106.863 | ............. 1,175,493 | ............. 1,100,000 | ..coovvrenee 1,118,069 |......... (4,165) | covoverceieineins | ceeereerseieriieninn | e 4.670 |...... 4.210 04/10/2015. | 12/01/2044.
494134 4V 8 |KILLEEN TEX.....iiiiiiiiiiiiciiiissicssissicssissinsisssissiesssssssssssisssenns | sriiens ..97,686 |...104.638 125 | oo [ e | s 3125 |...... 3.300 05/07/2013. | 08/01/2030.
516408 HJ 3 |LANSING MICH CMNTY COLLEGE.........ccccoovmiriremirinirnerirerieeesneeisninns | reeens ..24,382 |...104.598 B4 | e | e | 4.000 |...... 4.238 09/10/2013. | 05/01/2027.
534366 AW 9 |LINCOLN NEB WEST HAYMARKET JT PUB AGY .......coovvumeemmrermerrncrirneens | evevne | er | sevvneend [ 1B FEiiiins | s 100,000 |...145.401 | .....ccccccc.en. 145,401 | v 100,000 | wocvviiscnn 100,000 [ oo | ceerreriesinneissnins | eersesinesseninee | ererenesssessssinens [ eenes 5.800 |...... 5.800 12/02/2010. | 12/15/2035.
564377  BF 1 [MANSFIELD TEX.....oiiiiireiirieirnriciniisieisssssssenssssessesssssssssssssssssssesssssnes | cessens ....204,300 |...100.414 (G155 ORI IVORRORIOTO BSOS 4.648 |...... 4.309 01/11/2012. | 02/15/2032.
587335 HU 7 |MERAMEC VY SCH DIST NO R-lIl MO FRANKLIN.......ccovvvrerrreererirernens [ s 122,667 | 81,334 | 050,000 | 050,000 [ e | e | e | e [ e 5491 |..... 5.490 08/05/2010. | 03/01/2027.
64763F QG 7 [NEW ORLEANS LA .....oiiiiiiiiiinneieiies e ssissssesss st ssssianns | aesien 105514 | ...............105,514 | .................100,000 | ................100,638 |......... (362) | cvvvveverieiiieins | e [ s 4.961 |...... 4.558 10/23/2012. | 09/01/2030.
64763F RG 6 |[NEW ORLEANS LA......oiiiiiiiiiiriirinierieesesisissessesissssessesesssssssenns | seveen ...105.169 (B8) [ ..o [ e | e 4.400 |...... 4.247 03/03/2013. | 12/01/2029.
64763F UG 2 [NEW ORLEANS LA ..ottt sssssssssessssissessssinns | sesie ..109.834 | oo 1,878,161 | i 1,710,000 | e 1,710,000 [ o | cervrenieeineisneins | eersenineesenines | e [ cen 4.000 |...... 4.000 04/29/2015. | 12/01/2031.
648516 3F 7 |NEW ROCHELLE N Y...ooiiiiiiiiniiciireniceeissiise e esissisessessssnes | reeens ..105.472 | .................105472 | .................100,000 | ................100,349 |......... (152) | covvrvvevrreverivenns | e | s 3.156 |...... 2.991 04/10/2013. | 03/15/2024.
64966H MV 9 [NEW YORK N Y.t ssesssssssssssssssensens. | svsees 2126192 | 119,882 | ene95,000 e 93,486 e L0725 TSRO IR PO 5.206 |...... 5.404 08/19/2010. | 10/01/2031.
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655711 HL 6 |NORFOLK CNTY MASS......oooiiiiiriieiinsissisieisssssssssssesesssseensssssssans | oessens ...103.021 ..99,230 29 | e | e [ 3.250 |...... 3.306 11/19/2012. | 09/15/2039.
675583  HL 5 |OCONEE CNTY S C...ooourerrrririerieeereessssssessessessseesssssssssessessssessnsens | oeeens ...104.409 ..24,460 (51 SUUIRIIONS IUORRTORRTIRN DR 3.600 |...... 3.946 08/13/2013. | 04/01/2028.
751265 QK 8 |RALSTON NEB......coiiiiirieiiciicieiissieetie et ssissisees | eeens 95979 | i 143,969 | 150,000 | e 150,000 | ovvveerniennirneniens | cerererseerssinenies | ceeeeesssinesinnes | e | s 5.000 |...... 5.000 05/22/2012. | 09/15/2031.
777543  SB 6 |ROSEMONT ILL......oooieeeeceeeseeeseseescesseesseessesss s ssssesessnsssnses | onnees ....100,573 ...125.451 ....100,441 (L4 [T ISR I 6.750 |...... 6.703 12/07/2010. | 12/01/2035.
777543 TT 6 |ROSEMONT ILL....oocvoeieeciecriesiesiesesesessis et | eeies ...101,422 |...101.266 ....100,155 (L)) URTOIO ISTRROON DO 4125 | ... 3.950 12/22/2011. | 12/01/2021.
78916B M9 2 [ ST CLOUD MINN......ccovrrrirniririereniseienisisissnssersnssesesssssssenssssssssenssenss | avvnnee | oo | evnvenennn | TBFEiiii | o, 150,600 |...100.221 | ......ccc.0...... 150,332 | .o 150,000 | e 150,000 |......... ((15) 1 SOOI SOOI VOO 4.750 |...... 4.750 10/21/2010. | 10/01/2029.
791697 BX 2 | ST LOUIS MO SPL ADMINISTRATIVE BRD TRANS........ccoormrerirreirrernens | v 77,625 |...122.630 75,000 | cooocvrerirerirneerienes [ e [ e | e | v 4.750 |...... 4.749 11/18/2011. | 04/01/2029.
806466 NS 3 | SCHENECTADY NY CITY SCH DIST......cooiiiiiiiiiniininsicesesissiisiis | s ...101,475 | .. 117127 ....100,350 (46) | oo [ e [ v 4.300 |...... 4.238 06/14/2012. | 07/15/2027.
82620Y FP 3 |SIENNA PLANTATION TEX MUN UTIL DIST NO T...cvouiverierirererineenes | veveene 21034071 | e 1,701 | 050,000 | o0 50,000 [ oo | e | e | e [ e 3.625 |..... 3.625 08/07/2014. | 09/01/2032.
835240 H9 6 | SOMERVILLE MASS......ccoiiiiirieirneiiinsinsiiesiesiseesssisssssessessssessssisssses | oneens ...108.159 9 | e [ s [ 3.625 |..... 3.650 11/04/2013. | 10/01/2028.
850752  LP 9 | SPRINGFIELD MASS.......ccooiviieriiniierieniseeiseissiesesieseesssessssisssiens | eeens ...125.266 ....150,792 (99) [ oovvvvrererierins [ e | e 6.000 |...... 5.900 06/24/2010. | 06/01/2027.
948101  QC 7 |WEBSTER MASS......cootiimrimrieisseessesissssiessessseessssssssssssesssssssssssssssss | oeeens 2108194 | 54,097 | 050,000 | e 49,702 |......... 26 | oo [ s [ 3.375 | ... 3.449 07/15/2014. | 06/15/2030.
969129  EU 5 | WILLAMALANE PK & REC DIST ORE.......cccsiiiiiiiniiinrisnisesiensssesseisssssssniens | conene ...104.188 99,410 64 [ [ [ 3.000 |...... 3.084 04/12/2013. | 01/01/2029.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations v 10,723,048 XXX . 11,186,099 | ... .10,300,000 | ...........10,327,216 | ..oooevvrcren 0 | e (113,502) 0 0 XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions SO RRRRRN [P 10,723,048 XXX [ s 11,186,099 | .ooovvennes 10,300,000 | ...ccooeeee 10,327,216 | coovvvierscinnnennd 0| s (113,502) | oo (V] I 0 XXX 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
047059 EK 2 | ATHENS-CLARKE CNTY GA UNI GOVT DEV AUTH......ocoumrvmerrerereernnnes [ eveeen | oo | rerereens 2| Zeoinei | e 29,679 [...110.019 | oo 33,006 | ..oorerrerirennns 30,000 | ..... 29,854 |........ 46 | oo | e | 0003625 | L 3.801 08/15/2014. | 12/15/2034.
051249 GQ 7 |AUGUSTA GAWTR & SEW REV. ...103.240 14 | e v 223,000 | 3.040 11/19/2012. | 10/01/2032.
051249 HE 3 |AUGUSTA GAWTR & SEW REV. ...107.269 (43) [ v [ e [ 04300 | e 4.201 07/26/2013. | 10/01/2026.
084213 AP 2 |BERKELEY CNTY S C UTIL REV.....couiiiiiieiiriieeieeiseseeesise s .106.616 | .cooocveeern 106,616 | oviere100,000 | oo 100,000 | oo | e | cevneieeriieniinens | oveeserssniseennens | 0000:3:.000 [ covics 3.000 05/09/2013. | 06/01/2027.
18571P AR 6 | CLERMONT CNTY OHIO PORT AUTH ECONOMIC DE. ...109.990 (78) [ oo [ e [ 05750 | e, 5.569 12/09/2013. | 12/01/2033.
186371 BT 6 | CLEVELAND OHIO ECONOMIC & CMNTY DEV REV. ...111.938 (B2) [ e [ e [ 03750 | e, 3.746 04/22/2015. | 12/01/2026.
200588 NJ 6 | COMMERCE CITY COLO SALES & USE TAX REV 2 107.959 | 53,980 | 50,000 | 50,000 | e | e | s s [ 0030379 [ 3.375 04/21/2015. | 08/01/2033.
232263 JW 4 |CUYAHOGA CNTY OHIO ECONOMIC DEV REV.......cccovvurmrrevrrrerirererenes ..109.165 | ..............1,020,693 | ...............935,000 | ..oooerrern 965,952 | oo | e (10,277) [ oevereererivcrnes [ v [ 205,500 | oo 4.227 10/02/2014. | 10/15/2033.
243001 DD 3 |DECATUR ALA SWR REV. ...104.870 (B4) [ e [ e [ 0.3.250 | oo 3.112 04/26/2013. | 08/15/2028.
26678 DH 0 [DURHAMN C LTD OBLIG 109.069 | ..ovvirieenn54,635 | 050,000 | eiiiiirere50,000 | e | e | s s [0 3:370 [ e 3.370 03/03/2015. | 06/01/2031.
295195 AB 7 |ERIE CNTY PA GEN AUTH LEASE REV........ootviiieerinnierieseneesssessessnens | eeens ...102.581 20 | oo [ [ 750 [ 4.799 04/24/2012. | 04/01/2022.
31331  3M 3 |FEDERAL FARM CREDIT BANKS FUNDING CORP. R B ....243,885 ...126.092 . 34 | e e 04300 | 4.500 12/22/2010. | 11/24/2028.
31331K  J5 0 |FEDERAL FARM CREDIT BANKS FUNDING CORP........ccccovurmerirmrerneernne | wvernee [ oo [ crrverirenes ...113.705 250,000 | ................248,406 |......... 300 [ | e | 200e3.350 | o 3.495 10/03/2013. | 10/21/2025.
3133EA 5P 9 | FEDERAL FARM CREDIT BANKS FUNDING CORP.........cccccevvimriierirniis [ s ...119.351 ..100,000 349 | | e | 2003050 | 3.590 05/19/2014. | 07/19/2032.
3133EA  G6 9 |FEDERAL FARM CREDIT BANKS FUNDING CORP.........coccmmrvmerirerirniens [ e ...119.209 ..250,000 1,436 [ .o [ v [ 03,100 | e 4.000 06/26/2013. | 08/06/2031.
3133EC  JZ 8 | FEDERAL FARM CREDIT BANKS FUNDING CORP.........coocemmremmrrmernnnins | verne | oo | vevvnnenee | A s | s 511,000 |...119.916 500,000 | ................507,019 |......... (577) | cevrverenerneriienes e [ 0000:3.220 [ oneee 3.059 05/09/2013. | 03/26/2031.
3133EC WN 0 |FEDERAL FARM CREDIT BANKS FUNDING CORP.........cccovurrerrmrrrrirernnes | cerree ....251,063 |...119.157 (T7) | v v [ 0003720 | i 3.680 11/01/2013. | 08/05/2027.
3133ED RR 5 |FEDERAL FARM CREDIT BANKS FUNDING CORP.......ccoceemmrvmerirerirniens | rveens ....202,346 |...136.572 (52) [ 2oovernreererins [ e [ 0.3.930 | e 3.863 08/21/2014. | 08/01/2044.
349298 QQ 5 | FORT WAYNE IND SEW WKS IMPT REV......ccoovevieriiiiiinnisciieiisiiiienes v | oo | vevirnens 2 ..103.999 | ................103,999 | .................100,000 | ................99,679 | ......... 25 [ oo | v [ 2003500 [ 3.537 04/10/2013. | 08/01/2031.
373541 Y4 7 |GEORGIA MUN ELEC AUTH PWR REV......ccoviviiiiinerinnnierireniseeinesienns | veeens ..117.453 (137) | e e [0 4980 [ 4.900 01/18/2012.| 01/01/2028.
385493 EG 2 | GRAND FORKS N D SANTN REV.....cocuuiiiririeieineriseisnessesessessassissessaees | oeeens . ...106.212 A7 [ [ e [ 203,000 | oo 3.099 03/03/2015. | 09/01/2032.
454624 6B 8 |INDIANABD BK REV.....cccoviiriririiriniinerierineississisesiesisesssssissiineiis | cevve | oo | aveseneeens 2 2102207 | 25,652 | 025,000 | 24,200 e 51 | e v [ 003,500 [ 3.833 08/15/2014. | 02/01/2033.
45469N  CX 4 | INDIANA CNTY PA INDL DEV AUTH REV......ccoviimirierinreneersniseriseinens | reeens 2103081 | 51,541 | 050,000 | 050,000 | e | e | e | [ 000 [ 4.000 06/14/2012. | 05/01/2030.
46613P D2 9 [JEAFLAWTR & SWR SYS REV.....coeiiviieriiinricnineisciesinsiensissiiens | s ...115.909 (AT7) [ o | e | 000.5.000 | 3.118 09/26/2012. | 10/01/2025.
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498622 GR 4 |KLICKITAT CNTY WASH PUB UTIL DIST NO 001.....ccvvvvvmririrnriersirseies | cerees ..173,307 1..104.334 | ..o 177,368 | i 170,000 | e 170,429 (448) [ oo | eerveeerieiisnreiens [ e 5.250 |...... 4.964 |JD....... . 144 .8,925 | 12/06/2011. | 12/01/2029.
499746 VB 8 |KNOXVILLE TENN ELEC REV. [T I . 99,900 |...100.662 | .................100,662 | .................100,000 | ..... 99,929 |......... L/ USRI EVSIIRTTORORN PR 3.000 |...... 3.006 |JJ....... . 12/18/2012. | 07/01/2036.
506485 CM 1 |LAFAYETTE LA PUB IMPT SALES TAX...... SOOI IV |2 | 1D FEis | i 101,000 |...103.297 | ... 103,297 | ..o 100,000 | oo 100,179 | ..ooveee. (([0) ] ISR ISR BN 3.000 |...... 2.862 |MN...... 04/26/2013. | 05/01/2026.
522510 BB 1 |LEBANON IND ELEC UTIL REV......ccostvimirerierineerneissisenieseeseseesssiees | reeens - ....100,900 |...100.167 ..100,000 100,000 ({157 [EESTORTTOTON EOSTRIRTRON B 3.000 |...... 2.845 | J....... 05/20/2013. | 07/01/2026.
546418 AC 8 |LOUISIANA ST AGRICULTURAL FIN AUTH AGRIC........ccosvvrvrrneirrerineens | s o |82 Ze | 15,230 | 0.010 |... ...15,230 revtrntenerinsnenens | s | e | e | e 8.800 |.... 10/15/1986. | 10/01/1996.
576000 LA 9 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED.........ccccruvvivrrermrns | cervs . L9755 | e 119,755 | oo 100,000 | .oovvvernnee 102,164 |......... (236) [ v | eereeereriseinnreiens [ e 4.885 |...... 4.543 | JJ....... 08/26/2011. | 07/15/2028.
593791 EM 4 | MIAMI UNIV OHIO GEN RCPTS.......ovuierireirerieriserieniesisseesssssssnsensenes | reeens ...143.241 ...4,000,000 4,898,394 | ..o | e (0170 RN TR PO 6.772 | ...... 4.643 |MS...... 07/21/2014. | 09/01/2035.
594381  FN 0 |MICHIGAN CITY IND SCH BLDG CORP.......cc.ccevuiriririiniinniicniesinsiiens | s . ..101.173 ...100,012 | ... (22) [ e [ e | e 3.750 |...... 3727 |U....... . 07/05/2012. | 01/15/2027.
59447P VU 2 [MICHIGAN FIN AUTH REV........ooiviriiineiinerneniesissessesissssesiesessessnins | sevee . 2104937 | 31,481 | eine.30,000 | 29,377 | .. A8 | oo | e | s 3.750 |...... 3.997 |MN...... 08/15/2014. | 05/01/2031.
60412P DY 3 |MINNESOTA ST MUN PWR AGY ELEC REV.......cccomteimrriereieeineinsiinns | sevee - ...107.428 50,112 (V274 ) [T ISR IOV 3.750 |...... 3.685 |AO...... . 09/24/2014. | 10/01/2034.
60636V BV 8 |MISSOURI ST DEV FIN BRD REV........ccocomiuirimirierireriiniinissinesiesinenes | sevie - ..102.225 | .. ...100,385 |......... (CZ1510) ) EUOUTOUONTURSIORN EOPSPORPIOTIORPORRTO BOOOON 3.840 |...... 3.366 | MN...... . 08/30/2012. | 11/01/2028.
613741  CH 8 | MONTGOMERY CNTY VA ECONOMIC DEV AUTH REV.......ccccovvvvrmivniens [ e . 2101842 | 203,684 | ..ccooovvrrnnenn 200,000 | ..oovvrerrrnnen 200,163 | ......... (G111 ISSURTOURIOR INTRRRRORN DO 4814 | ... 4613 |JD....... 01/17/2012. | 06/01/2039.
646108 JE 1 |NEW JERSEY ST HSG & MTG FIN AGY MULTI-FA......cooommrvinrrmirriirenns | ceveene o ...100,532 |...102.816 ....100,063 (72) | covveeevieerinens [ e [ e 4566 |...... 4.488 |MN...... . 06/14/2012. | 11/01/2027.
646136 XR 7 |NEW JERSEY ST TRANSN TR FD AUTH.....cccovvviirrirreinerierienescesenins | reeens - 2,641,994 | ...138.590 ...2,000,000 | ... 12,590,400 | oo | e (18,322) | ..vvvveerrineennes [ eorererneererineinens [ v 6.561 |...... 4.335 |JD....... . 01/23/2018. | 12/15/2040.
647677 AJ 2 |NEW ORLEANS NAVY HOUSING LLC......ccomruuerierrerieireiiseeieesssenssnens | reeens e T LE FE i | s 151,524 |..129.974 | ..o 194,961 | e 150,000 | cooovverrrinnes 151,234 | ........ (1G1:) ) [SSTRORORUN USRI IO 5754 |..... 5.681 | MON... 02/14/2012. | 12/15/2038.
649726 BU 7 |NEW YORKN Y CITY MUN WTR FIN AUTH WTR &...covvvrvericrirerinnens [ s ...106.596 ....149,623 52 | oo [ e [ 3.125 |...... 3.168 | JD....... . 03/21/2013. | 06/15/2027.
658203 V6 8 |NORTH CAROLINA MUN PWR AGY NO 1 CATAWBA.........cocomrererneines | e ...110.885 (72727) ) ISR EOTRRRIN PO 3672 |...... 3479 | W....... 12/11/2012. | 01/01/2028.
658207 NX 9 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP..........ccoccovrmrvirenns | ceree ...102.138 (121) 07/23/2012. | 01/01/2022.
67756D BU 9 |OHIO ST HIGHER EDL FAC COMMN REV.. . - ...108.939 24 09/12/2013. | 10/01/2028.
67884F DU 7 |OKLAHOMADEV FIN AUTH LEASE REV.... ceereereeeseiens | s o ...108.772 (357) 08/26/2011. | 06/01/2023.
681810 JU 2 | OMAHA NEB SAN SEW REV. ...105.701 12/18/2012. | 11/15/2037.
68285T AH 2 [ONSLOW CNTY N C LTD OBLIG.. ...106.838 25,000 25 n77 (38) 08/13/2013. | 06/01/2026.
68608) SB 8 |OREGON ST FACS AUTH REV.... ...108.047 50,000 | cooveereririienn 49,931 4 04/14/2014. | 11/15/2032.
69647R  BJ 2 |PALMBAY FLA SPL OBLIG...... ...115.607 ...2,000,000 2,173,360 | v | e (59,763) 03/03/2015. | 10/01/2040.
70643U CQ 0 |PEMBROKE PINES FLA COMMUNICATIONS SVCS T... ...104.784 2,032,096 (7,760) 10/02/2014. | 10/01/2033.
709221 TG 0 | PENNSYLVANIA ST TPK COMMN OIL FRANCHISE ..144.613 17,252 (83) 07/03/2012. | 12/01/2037.
724795 BG 3 |PITTSBURGH & ALLEGHENY CNTY PA SPORTS &.....ccccouvvmervrnrircenneenns | v ...105.029 .1,000,000 11/13/2014. | 12/15/2030.
73358W  TZ 7 |PORTAUTHNY&NJ e | s - ...109.531 2,039,333 |......... (9,487) 12/22/2014. | 10/15/2034.
736746 XV 5 | PORTLAND ORE URBAN RENEWAL & REDEV.........coevererereeiieercrinerirenes | reeens . ...101.665 | .................101,665 | ................100,000 | ................100,166 |......... (357) 06/18/2012. | 06/15/2024.
73674N BN 0 | PORTLAND ORE RIV DIST URBAN RENEWAL & RE.........ccooovommrvimarriians | s ...104.807 (174) 07/23/2012. | 06/15/2023.
736754 LT 7 | PORTLAND ORE WTR SYS REV.......eevmirimrierieernreissiseriesiesesseessssenes | reeens . ...105.223 I 27 05/13/2013. | 10/01/2028.
767169 EE 1 |RIO RANCHO N MEX GROSS RCPTS TAX REV.......ccovumrririreiinrineiinees | v . 2 106.802 | v 2,721 | 40,000 | 39,331 | e 57 08/26/2014. | 06/01/2030.
790417 AU 3 | ST JOHNS CNTY FLA INDL DEV AUTH REV.....ooovirvrviirirnricenriieirinienns | cevees ..100.713 131 10/08/2020. | 08/01/2050.
796311 CY 2 | SAN ANTONIO TEX MUN DRAIN UTIL SYS REV......ccovrurrererierieeerneenns | s . ...104.965 - 42 05/20/2013. | 02/01/2030.
816434 CF 9 |SELLERSBURG IND WTRWKS REV.......ccoviirimrimirriniirerisiseiernsisesiesinees | ceveees . 102,935 | 25734 | 025,000 | i 24,731 | 21 09/28/2014. | 07/01/2031.
829594 JY 7 |SIOUX FALLS S D SALES TAX REV . ceeverenenn [ s - ...104.637 21 05/19/2014. | 11/15/2033.
85732P  CB 4 |STATE PUB SCH BLDG AUTH PA REV.......coiiieiirieiiseineiseessssiseisees | sevee - ...136.348 R (127) . . 07/02/2012. | 09/15/2028.
880591 30 0 | TENNESSEE VALLEY AUTHORITY . [RSTURTONN DO . ....25.460 | .................509,200 | .................500,000 | ................500,000 |......... ...53.350 |..250.000 | MJSD. | ..cccovrrnneen 889 | ... 14,210 | 06/02/1998. | 06/01/2028.
914046  XZ 5 |UNIVERSITY ALASKA UNIV REVS........coomieririirmeriereneesssississeisessneens | reeens - ...100.572 189 3.250 |...... 3.577 |AO...... . .3,250 | 04/10/2013. | 10/01/2035.
924214 LB 3 | VERMONT MUN BD BK......ccooorrriririririneniesnissiiessisssssssssssssnnees | avveens o ...120.079 (25) [ oo | e | e 3.960 |...... 3.877 | JD....... . .1,980 | 08/23/2012. | 12/01/2032.
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953564 EC 1 |WEST KNOX UTIL DIST KNOX CNTY TENN WTR &....ovvvvrrveirnrirernninees | ceree 1BFE.. . ..105.466 | .................105,466 | .................100,000 | ..... 98,910 287 | oo | e [ e 4.600 |...... 4.951 | JD....... 4,600 |04/24/2011.| 06/01/2024.
956695 C8 1 |WEST VIRGINIA ST WTR DEV AUTHWTR DEV RE........cccomvvmeinriririnns | s .2|1.EFE.. ..98,600 |...102.680 | .................102,680 | .................100,000 | ..... 99,045 (510} FSUUPOOTORIRIONS IRVSORTORORRTIRN BOSOON 3.500 |...... 3.59 |JJ...... 04/10/2013. | 07/01/2033.
956725 EJ 0 |WEST VIRGINIA WTR DEV AUTH INFRASTRUCTUR.......cooonirimrinninnnins [ ervrie | oo | revireens 2| 1EFE i | i 149,475 |..102.559 | .......cccc0..... 153,839 | v 150,000 | oo 149,651 | ......... Y72 ISR IORRRRRIN DS 3.000 |...... 3.022 |AO...... 01/29/2013. | 10/01/2033.
958638 QK 7 |WESTERN MICH UNIV REVS.......ccoviiiiiriinineiiniineeienissesssesssssesienes | reeens 1.D FE.. ...111,960 |...109.112 ...113,895 250 5.250 |...... 5.529 | MN...... 05/10/2011. | 11/15/2024.
963270 FA 6 | WHEELING W VAWTRWKS & SEW SYS REV.......cocomiriereeeiiereriserienes | s .2|1.FFE.. ...105.278 48,435 SIS SOOI DRI PO 3.375 | ... 3.813 | JD....... 11/05/2013. | 06/01/2029.
968254 CA 8 |WILKES-BARRE PA FIN AUTH UNIV REV......cooviniirirnriirinnieiinisninenisnnnes [ reveee | oo | veerernnes 1|2.BFE L291.746 | 917,460 ...l 1,000,000 e 1,051,091 |......... (1,249) | oo v | s 5.000 |...... 4,629 |MS...... 01/22/2020. | 03/01/2043.
986093 BT 8 | YONKERS N Y INDL DEV AGY REV......... [SSSTTROURTRRTNION PYRIORS IO ISR 2|1BFE i | s 102,000 |...100.253 | ........c....... 100,253 | ..o 100,000 | oiviirnnens 100,000 | oo | o | e | e | e 5.000 |..... 4.999 |AO...... 04/23/2012. | 10/01/2037.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... .. 26,816,333 XXX . ..28,425,816 | ... .24,455,230 26,192,472 0] s (149,923) | oo (] I 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of A and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
312905 Z7 0 |FHR 1087 | - CMO/RMBS........ooumriiiieeierireisesisessensesissessssisssssssssenes | eeens 1A. ...101.309 214 P2 | I I 211 (0) | covrreremrreenennn | eererneerneeiseineins | 000008500 | e 8.533 |MON... | .. 10/06/1994. | 06/15/2021.
312906  RX 0 |FHR 1119 H - CMO/RMBS........cooeiiriiiririniierissriesienisssessssssssiesienes. | reeees 1A. ...101.366 66 65 | oo 65 [(0) ] [FSEESSSTSRSTOUONOORN IUPUORPIORTIRRIORPON DOPPPON Oy £+1) I OO 7.683 |MON... | .. 11/02/1992. | 08/15/2021.
312906 VS 6 |FHR 1122 G - CMO/RMBS..........vveriereiiieriesissisesissisessessssesssensssins | eeens 1A ...101.135 132 131 | e 131 | e | e | e | seesneesenenenenes | e 720000 [ 6.087 | MON... 06/30/1993. | 08/15/2021.
312909 3W 2 |FHR 1250 J - CMO/RMBS..........oovoiiiiiiieiiiiesissississsiessiesiesiissiins | s 1A. ..102.797 0 | oorrerrneeineiees [ [0 7.000 | e, 7.111 {MON... | .. 04/05/1993. | 05/15/2022.
312910 3Q 3 |FHR 1311 K= CMO/RMBS.........ovomriiimerieriresieessssssesiesiesessesssssisssssens | eeens 1A. ...103.067 [(0) ) SRS UPUORIRPRRPOR BUPPTOY 414 1| O 7.084 |MON... | .. 05/19/1993. | 07/15/2022.
312910 BB 8 |FHR 13121 - CMO/RMBS......coviimriiiieiieiseisssisesiesiesisessssisessssssenes | eeens 1A ...104.060 (0) | covreererrreinenns | eeveneerneerineineens | 0008000 | oece 8.038 | MON... 07/25/1994. | 07/15/2022.
312912 AP 3 |FHR 1367 KA - CMO/RMBS.........coomiriiririirinsiesieniesisssisssssessenssenens. | reeens 1A. ...103.627 (1) ] e | e | 20008500 oo 6.525 | MON... | .. 11/09/1993. | 09/15/2022.
312913 QR 0 |FHR 14391 - CMO/RMBS........coovmririieeienireisenisesiessesisseesssissensssssenes | reeens 1A. ...104.369 (1) ] ceeeeerremrnnernens | verrneeneniseinnenns | e 7500 | e 7.462 |MON... | .. 11/02/1995. | 11/15/2022.
312913 WW 2 |FHG G4 D - CMO/RMBS 1A.. ...104.237 () [ e | oo [ 200.8.000 | 7.851 [MON... | .. 12/30/1992. | 12/25/2022.
312914 DS 0 |FHR 1459 M - CMO/RMBS 1A. ...105.258 (2) | covrerererrveinenn | e | e 1500 | e 7.453 | MON... 03/25/1994. | 01/15/2023.
312914 VY 7 |FHR 1474 E - CMO/RMBS.......oiiiiiiiineiierieeiseesssiseisessesissessssisssisens | eeens 1A. 2104296 | o383 | 387 | 3BT | | e | s e [0 72000 [ 6.754 |MON... | .. 01/06/1995. | 02/15/2023.
313370  J7 0 |FHR 1578 K - CMO/RMBS 1A. ..42,042 |...105.696 (17) ] oo e [ 206,900 | ... 6.873 | MON... 02/08/1994. | 09/15/2023.
313371 FB 3 |FHR 1577 PV - CMO/RMB 1A. ..21,087 |...106.166 (7)o | cerrneeneniseinneins | 0008500 | ooco 6.492 | MON... 09/30/1993. | 09/15/2023.
313373  PK 8 |FHR 1652 PL - CMO/RMBS... 1A. ...106.129 (15) | cvvvereererrnnineeies [ vvermeveiisinsnenons [ 7.000 | 6.967 |[MON... | .. 02/24/1994. | 01/15/2024.
31358K F3 7 |FNR 91162 GA - CMO/RMBS 1A. ...102.367 (0) | cvvreerermrerrnennn | cerereeernenisnineine | 00008250 | 1inc 8.060 |MON...| .. 08/24/1994. | 12/25/2021.
31358M  WZ 3 |FNR 9249 L - CMO/RMBS. 1A. ...102.533 ()| covrrererrreinei | e | 000 7.000 | e 7.327 |MON... 02/09/1996. | 04/25/2022.
31358P D2 0 |FNR 1992-135L - CMO/RMBS.. 1A. ...104.059 (1) ] coereeerrervenrnen | verrneenenisninnenns | e 7500 | e 7.324 |MON... | .. 11/13/1995. | 08/25/2022.
31358P  HT 7 |FNR G9235 E - CMO/RMBS........ooooierrrireireiiesiiensesisseesesssssssessessssenns | serees 1A. ...102.969 5 | e [ [0 7.500 |, 6.743 |MON... | .. 03/13/1996. | 07/25/2022.
31358P  HV 2 [FNR G9235 EB - CMO/RMBS........ccovumriiiniriiernnissierisisesesssissssssissnsnnes | aeseees 1A. ...102.726 2 [ e [0 7.500 [l 7.500 [MON... | .. 12/06/1995. | 07/25/2022.
31358P  MX 2 [FNR 92149 H - CMO/RMBS.........oveoreeieeieessieeeeeeseeseesseeessessseesssssesssnens | arvens 1A s ...102.866 (B) | cvvrerererrrerrnennn | veveneernenissninerns | eeeen7.000 | e 6.823 | MON... 12/09/1993. | 08/25/2022.
31358Q AN 5 |FNR 1992-161 H - CMO/RMBS...........ccoooviieriiininiissicsiesisniiensissiienes | s 1A. ...103.726 (4) | oo | e | 007500 | i 7.535 |MON... | .. 03/01/1996. | 09/25/2022.
31358Q BR 5 |FNR 1992-G53 J - CMO/RMBS..........ccooomruierireemiriesinerienssesessesssssssessenes | reeens 1A. ...102.834 (0) | cvvreereriverrnennn | verereeerenisnineins | e 7.000 | e 6.970 |MON... | .. 02/27/1996. | 09/25/2022.
31358Q HC 2 |FNR 92159 PL - CMO/RMBS........cooiimiereierieiiesisneisseisssssessesesssessssians | oseens 1A s ...103.602 (17) [ oo e [0 7.000 | e, 7.228 |MON... 03/02/1994. | 09/25/2022.
31358R  BM 4 |[FNR 92195 C - CMO/RMBS........oooiireririiererieisirnniessssseesssssessessssesnsns | rnnene 1A. ...103.354 (2) [ oereerveererseirens | v [ 007500 |, 7.373 |[MON... | .. 03/13/1996. | 10/25/2022.
313587  4H 9 |FNR 1993-21 KA - CMO/RMBS.......ccocvvumirmeririreesneissrsneniesesesssssisssanes | sevees 1A. 2105016 | oo T | i 1084 | e 104 | s | e | e e [ 1700 [ 7.198 |MON... | .. 03/11/1994. | 03/25/2023.
31359B  PE 1 |FNR1993-122 M - CMO/RMBS........covimriiriieireiiniiesiesiseisssssssisessienes | aevis 1A ...105.372 (4) | oo | e | 0008500 oo 6.483 | MON... 09/22/1993. | 07/25/2023.
313590 6L 2 [FNR 93178 PK - CMO/RMBS........oveerieererereseeseessissseeessessessseesssesssiiens | soeeees 1A. ...105.948 (1) [ oo e [ 206,500 | ..o 6.378 |MON... | .. 09/30/1993. | 09/25/2023.
31359E YT 2 |FNR 1993-199 PX - CMO/RMBS.........oosveirierieirerineiseesssisssssssssssssens | aerens 1A. ...105.937 (19) [ v [ erneeiseirseisciiens [ 20.6.500 | e 6.404 | MON... 11/05/1993. | 10/25/2023.
31359G  E2 8 |FNR 1994-51 LL - CMO/RMBS.........cooirimirieiinirierienirsresssisssisesienessenns | cvieens TA ...107.168 (T)] v | cerreeevenssniineins | 0008750 | i 6.001 | MON... 04/21/2008. | 03/25/2024.
31359H JE 5 [FNR 9455 H - CMO/RMBS........cooiimeririeeienieiseessssssessensssesssssssines | svnees 1A. ...107.673 5 | e [ [0 7,000 | e, 7.202 |MON... | .. 03/30/1994. | 03/25/2024.
31359H Q8 0 |FNR G946 PY - CMO/RMBS........coooivimrirriiiernsiienineissesssssisesssessssssssssss | ceeens 1A. ...105.393 ()| covrrererrnrinni | e | e 1750 | i 3.609 [MON...| .. 12/04/2007. | 05/17/2024.
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31367W  HL 8 |FN 181235 - RMBS. 1A. ...100.346 293 292 299 | oo | o8 | e | e | s 7.500 |...... 4196 |MON... | .. 11/01/2004. | 10/01/2022.
31368K LD 6 |FN 192124 - RMBS. 1A. ...101.170 923 912 |. 909 [ | eeerneernrnrsnerneee (1) | e [ e 7.500 |...... 7.440 {MON... | .. 12/24/1992. | 12/01/2022.
3136AA 3V 5 |FNR 2012-149 KB - CMO/RMBS........cooiimmiimeiriineiieiieeiseissesissnsssineees 1A 2108.239 | e 17,318 | o 16,000 | .ovvervirriinne 15,767 | covereveeeenerneriene | eerreeirneienennB2 | v | ceeeriseiseisenisnens | s 3.000 |...... 3.262 |MON... 11/25/2015. | 01/25/2043.
3137A7  H2 9 |FHR 3800 HE - CMO/RMBS 1A. LA07.779 | 7,545 | v 7,000 7,296 | oo | eeevrrrnenene{118) [ | e | s 4.500 |...... 2.598 |MON... | .. 10/17/2012. | 01/15/2040.
31389N  EZ 4 |FN 630252 -RMBS.........c.ccoonen. 1A. 12615 | 940 | 835 | 910 [ | e (8) | e [ [ 6.000 |...... 2.936 |MON... | .. 05/04/2011. | 03/01/2032.
31392C  CN 2 |FNR0222A GQ - CMO/RMBS 1A W8T | 3805 | 2,808 | 3,398 | e | e (38) [ [ | 6.750 |...... 1.527 |MON... 06/23/2009. | 04/25/2032.
31392C  CS 1 |FNR0222A GC - CMO/RMBS.........cooireriieeinrireinenisssisessessssessessssians 1A. 119150 | 29,459 | 24,724 | 025,853 [ s | e (89) | e [ [ 6.500 |...... 5.035 | MON... 10/01/2010. | 04/25/2032.
31392 JK 7 |FNR0253E EL - CMO/RMBS 1A. LMBATS | 79,036 | 88,622 | 72,355 [ s | e (181) | i [ 6.000 |...... 4.350 |MON... 02/29/2012. | 09/25/2032.
31392) 6V 6 |FNR0323D CH - CMO/RMBS, 1.A BB | 2843 | 2180 | 2,287 [ | e (8) | e [ [ 5.000 |...... 4.045 |MON... 04/04/2011. | 04/25/2033.
31392) UW 7 |FNR 0318D TB - CMO/RMBS 1A. ...113.496 5,664 | oo [ (108 [ o | e | e 5.000 |...... 4.112 [MON... | .. 03/27/2012. | 04/25/2032.
313920 BG 8 |FHR 2505B D - CMO/RMBS. 1A. . 115.797 10,914 | [ eerrernennnn(38) [ e | 5.500 |...... 3.611 |MON... | .. 03/05/2012. | 09/15/2032.
31392W  LQ 1 |FHR 2515E HC - CMO/RMBS.... 1A s 2 116.865 | e 160,833 | cooovvrerrins 137,623 | oo 143,546 | oo | cerrrerireeene(888) | o | e | 6.000 |...... 4.747 |MON... 02/28/2012. | 10/15/2032.
31392X  XT 0 |FHR 2524B HC - CMO/RMBS..... 1A. . 115173 14,970 | oo 12,998 | e 13,855 | oo | v 38) | e | [ 6.000 |...... 4.002 [MON... | .. 04/06/2012. | 11/15/2032.
31393A 6C 6 |FNR0339B MT - CMO/RMBS.... 1A. .103.713 ..o 30,094 il 29,016 28,967 | .vvovveerenrernnrnnans | wevrnererineneens(20) | coreinneinneeinnns [ [ 5.500 |...... 5.383 | MON... 11/01/2004. | 05/25/2023.
313938 D6 9 |FNRO341E PN - CMO/RMBS........ooouiiiieireeiseiseeisssssessssssessssssins 1A 112064 | 1,569 | e 1,400 | s 1,524 | oo e (8) [ s [ | e 5.500 |...... 1.285 | MON... 07/01/2009. | 05/25/2033.
313930 2D 2 |FNR 2003-75 LL - CMO/RMBS.........ccooirieiienirieiieririnseississiesiesesseans 1A. ..113.016 5,000 | ovoovirrerrirrinnns [ e [ | e | v 5.000 |...... 4.951 [MON... | .. 06/24/2009. | 08/25/2033.
31393 GM 5 |FNR0371A HD - CMO/RMBS.... 1A. ...114.004 87,000 | ..ovvrrrerirnens 87,000 | vvoecvrnrererirneernnens [ ervrrrnerienieeinens [ e | e | s 5.500 |...... 5.439 |MON... | .. 11/01/2013. | 08/25/2033.
31393F MH 6 |FHR 2523B AP - CMO/RMBS 1A.. L A16.632 | 2,548 | 2,184 | ... 2,321 | oo | evereeseenieieenn(6) [ oo [ | 202.5.500 | 3.817 [MON... | .. 09/02/2010. | 11/15/2032.
31393F PW 0 |FHR 2544D KE - CMO/RMBS 1A. ..114.978 2,807 | ... 3,075 | oo | eeeeverennnnen(14) [ | e | 2005500 | .oco 2.837 |MON... 01/28/2011. | 12/15/2032.
31393F ZW 9 |FHR 2531B PM - CMO/RMBS 1A. A16.276 | 1,208 | 1,037 | 1187 | v [ e (T) [ [ [ .5.500 | oo 1.102 [MON... | .. 02/16/2011. | 12/15/2032.
31393G XD 1 |FHR 2541A BL - CMO/RMBS 1A. . 113.742 21,964 [ .o | e (245) [ e [ [ 05,500 | e 4.122 |[MON... | .. 04/02/2014. | 12/15/2032.
31393H FH 0 |FHR 2543 LL - CMO/RMBS 1A. ..112.304 2,023 | oo [ e (2) e | e | 20005500 | i 5.044 | MON... 07/24/2009. | 12/15/2032.
31393  3Z 9 |FHR 2554C MN - CMO/RMBS 1A. .. 113.575 2,793 | oo | e (1) [ [ 205,500 | 3.025 [MON... | .. 02/16/2011. | 01/15/2033.
31393L  FT 5 |FHR 2564D AC - CMO/RMBS.... 1A. ...114.593 077 | e e 26) [ [ [ 025,500 | oo 3.732 |MON... | .. 02/08/2011. | 02/15/2033.
31393Q XY 3 |FHR 2610 VB - CMO/RMB 1A. ...106.158 7,292 | e | e 10 | e [ 025500 | 5.770 |MON... 11/01/2004. | 07/15/2024.
31393T L6 1 |FNR2003-109 YB - CMO/RMBS 1A. ...118.527 26,381 | .oooovveerereriennns | eeverrienneen(109) [ | e | 0002.8.000 | .o 5.357 |MON... | .. 12/12/2012. | 11/25/2033.
313930 JE 4 |FNR 2003-127 EG - CMO/RMBS... 1A. ...116.664 8,672 | oo | eevrneneineeeenn(28) | o e [ 06000 | oo 3.895 |MON... | .. 09/04/2012. | 12/25/2033.
31393X 5K 9 |FNR 2004-36 CB - CMO/RMBS 1A. 114141 . 18,477 | oo 19,677 | oo | e (T0) [ [ [ 222.5.000 | 3.362 |[MON... | .. 04/02/2012. | 05/25/2034.
31393X SN 8 |FNR 2004-25 UC - CMO/RMBS 1A 2118329 | 16,623 | 14,048 | oo 14,457 | v | e 28) | e [ [ 00005.500 | e 4.771 |MON... 01/04/2012. | 04/25/2034.
31394A  WJ 1 |FNR 0460C AB - CMO/RMBS 1A. ...105.955 23224 | ... 23,540 | oo | e (137) | e [ e [ 205500 | oo 4.719 |MON... 04/25/2012. | 04/25/2034.
31394A WK 8 |FNR 0460C AC - CMO/RMBS.... 1A. .114.484 R 25,000 | ..... 26,078 | .oooovvereverrevreinnne | wrvnrrrirnnneed(230) | covvesenrisserinnns e [ 005500 | s 4.514 |MON... 04/02/2014. | 04/25/2034.
313948 RM 8 [FNR 2004-92 TB - CMO/RMBS. 1A 2115166 | 93,931 | 81,561 | ..... 85,300 | ..ooovveeerrerrenrennns | eereeereeeeen(104) [ e | e | 000225500 | ... 4.370 |MON... 09/02/2013. | 12/25/2034.
31394C  BZ 4 |FNR053A CU - CMO/RMBS 1A. ...116.237 38,000 | ..... 38,483 | .. | e (T8) | e | e [ 2005500 oo 5.249 |[MON... | .. 07/27/2010. | 02/25/2035.
31394D A7 5 |FNR 2005-48 TD - CMO/RMBS 1A. 116284 | 15,606 | o 13,421 | 14185 | e | e (TB) | s s [ 0005500 [ 4.243 |[MON... | .. 01/09/2012. | 06/25/2035.
31394D SU 5 |FNR 2005-38 TC - CMO/RMBS 1.A CTO72 | e 1,304 | 008,207 | 8,836 | e | e (10) | e [ [ 200.8.000 [ 4.996 | MON... 10/12/2009. | 05/25/2035.
31394E 4D 7 [FNR 2005-68 BE - CMO/RMBS 1A. 2116396 | 53,542 | 48,000 | 9,108 | e | e (BT1) | e [ [ 0005250 [ 3.575 |MON... | .. 01/28/2013. | 08/25/2035.
31394E W3 8 [FNR 2005-70 KC - CMO/RMBS 1A. LAM1.920 | 11,081 | 0,883 | 10,314 | i | ereneenn(95) | s [ [ 20005500 [ 3.788 |MON... | .. 04/02/2014. | 08/25/2035.
31394E X6 0 |FNR 2005-70 KP - CMO/RMBS.........ccevuiririrrerieiiinsrierireressesssiessians TA 215669 | 98,316 | 84,998 | 88,574 | s | e (334) | s s [ 005,000 [ 4.047 |MON... 09/27/2012. | 06/25/2035.
31394G  YZ 0 |FHR2665LL - CMO/RMBS 1A L1896 | e 71,833 | e 1,000 | e T34 | e | e (B) | e [ [ 20005.500 | i 4.939 |MON... 08/24/2009. | 08/15/2033.
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31394K  R8 9 |FHR 2696 DG - CMO/RMBS 2109879 | e 7425 | 6,758 (15) [ oo [ e | e 5.500 |...... 4.315 02/21/2011.| 10/15/2033.
31394P VY 6 |FHR 2743 PH - CMO/RMBS WTB72 | e 1,708 | 1,452 (<) ) USRI ISVRRRIN P 5.500 |...... 3.699 11/02/2009. | 02/15/2034.
313940 S6 0 |FNR 2005-110 GL - CMO/RMBS.... . 114.014 (53) [ oo [ e | s 5.500 |...... 3.552 08/31/2012. | 12/25/2035.
31394V EP 1 |FNR 2005-122 PY - CMO/RMBS.... ...120.456 (963) | cvvvrvenerrerienns | e | e 6.000 |...... 4.290 07/11/2013.| 01/25/2036.
31394V JR 2 |FNR 2005-120 PB - CMO/RMBS ...118.470 (48) [ ..o [ e | s 6.000 |...... 4.136 04/02/2014. | 01/25/2036.
31394Y  H9 8 |FHR 2793 PE - CMO/RMBS........coovviriieiiniiieniesistiississiiesiesessisssiens ...115.859 3,356 3,580 [(5))) [EURRTOORTOION IUPPIORORIPORPIN BSOS 5.000 |...... 3.170 09/02/2013. | 05/15/2034.
31395M  SA 8 |FHR 2933D EN - CMO/RMBS.... ...126.734 (PZ255) ) ISURTRRURIOR IVSTRRPRRORN DR 5.500 |...... 4.120 01/30/2013. | 02/15/2035.
31395T M9 2 |FHR 2963 DE - CMO/RMBS ...118.609 (VA [OOSR IO 6.000 |...... 4.544 05/25/2010. | 04/15/2035.
31395T XX 7 [FHR 2973 DD - CMO/RMBS ...110.400 (1) ] [N SRR IOV 5.500 |...... 5.384 01/28/2010. | 02/15/2035.
313950 YD 7 |FHR 2996 DD - CMO/RMBS.. ...109.424 (L1 ) [T ORI IO 5.500 |...... 5.324 12/21/2009. | 04/15/2035.
31396E P4 2 |FHR 3066 EE - CMO/RMBS... ..115.470 (B1) [ e [ e [ 205,500 | oo 5.386 01/27/2011. | 11/15/2035.
31396F WU 3 |FHR 3081 CQ - CMO/RMBS ..115.077 , (23) [ e [ e [ 05,500 | e 3.056 02/03/2012. | 12/15/2035.
31396J 2C 8 |FHR 3126 CY - CMO/RMBS 16933 | 12451 | 10,648 | ..o 12,081 (45) | oo [ v [ 2008000 | 0.232 09/01/2011. | 03/15/2036.
31396L 3T 5 |FNR 2006-114 HE - CMO/RMBS YA 6,301 6,526 (10) [ oo [ v [ 205,500 | oo 4.447 05/26/2010. | 12/25/2036.
31396P FP 1 |FNR2006-124 B - CMO/RMBS.. . 117.487 (126) | cvvoveererrerienes | eveirserneriesiineens [ 20008000 | e 2.537 02/01/2013. | 01/25/2037.
31396R  2H 9 |FHR 3152LB - CMO/RMBS... ...108.999 (29) [ v [ [ 206,000 | ..o 4.313 11/15/2010. | 05/15/2026.
31396W QN 9 |FNR 2007-72 B - CMO/RMBS ...114.980 (22) [ v [ e [ 20.6.000 | oo 3.348 09/27/2010. | 07/25/2037.
31396W QT 6 | FNR 2007-72 DB - CMO/RMBS.. ..112.954 (14) [ o [ [ 05750 |, 0.835 07/09/2009. | 07/25/2037.
31396W Y8 3 |FNR 2007-76 EB - CMO/RMBS.. ..118.672 7 ....(0.488) 08/19/2009. | 08/25/2037.
31397B 2W 0 |FHR 3213 PE - CMO/RMBS.......ccoouiimiiiieiieeiee s ..117.963 (30) [ .oovernerreireions [ e [ 20.6.000 | ... 2.436 09/24/2010. | 09/15/2036.
31397E QH 1 [FHR 3270 AT - CMO/RMBS 112422 (10) ...(0.591) 12/23/2010. | 01/15/2037.
313970 LW 2 |FHR 3348 HT - CMO/RMBS........coooeieimrieiienieniseieessssssessesseseseenas ..117.887 ()| cvereeremrreirnennn | e | 2008000 | oo 5.738 04/23/2010. | 07/15/2037.
313970 VU 5 |FHR 3349 MY - CMO/RMBS ..114.198 (4B) [ v [ v [ 005,500 | ..o 2.510 02/10/2011.| 07/15/2037.
31397L 3R 8 |FNR 2008-61 MC - CMO/RMBS ...115.844 ()| o | e | 00005500 | onc 4.623 01/04/2011. | 07/25/2038.
31397N GV 1 |FNR 2009-10 PG - CMO/RMBS ...116.887 (890) | vvveeererrerienes [ eveiseirneriierineens [ 00005500 [ eec 4.600 01/28/2013. | 03/25/2039.
31397N QQ 1 |FNR 2009-25 PG - CMO/RMBS ...108.824 (B) | cvvrerererrrrrrneien | verereeernenisnineins | 0008500 | 1inc 3.699 12/08/2011. | 04/25/2039.
31398G QW 2 |FNR2009-111 CY - CMO/RMBS..........cocovirrerirernennsniserserienessenssnisensns | vneens | oo | cenvveeeenidh | TA i, ...113.692 (124) | oo v [ 20005.000 [ e 3.814 08/31/2012. | 03/25/2038.
31398P HR 3 |FNR2010-35 KP - CMO/RMBS.. ...130.354 (A7) [ oo v [ 20..6.000 | ... 4.631 06/27/2013. | 04/25/2040.
31398P HY 8 |FNR2010-35LP - CMO/RMBS.. ..125.122 (243) | covvvevererireens v [ 20008000 | 5.290 01/28/2013. | 04/25/2040.
31404B QG 0 |FN763755-RMBS......cccoccovvennct ..117.652 (5) | cvoeveenninninnis | | 2008.500 i 3.537 05/04/2011. | 02/01/2034.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. XXX ,783,868 (6,495) XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations. XXX | ............30,384,593 | ............26,166,839 | ........... 27,976,340 (156,418) | vevvevvviceeea0 | e XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
001055 AL 6 |AFLACINC ...107.889 100,000 | coooucveeirnnee 100,856 (330) 3.625 3.259 [ Do | o161 | 3,625 | 03/04/2014. | 06/15/2023.
001814 AR 3 |ANRPIPELINE CO.....cccoovvvririirirriinienicrireniens ...107.079 ..2,000,000 12,030,165 | ..o [ s (33,972) | vvvrereirreiees [ [ 9.625 |...... 7.713 [MN......| ..........32,083 | ........ 192,500 | 08/21/2001. | 11/01/2021.
00206R BH 4 |AT&TINC ...116.816 150,000 140,654 233 [ e | e | s 4.300 |...... 4.758 |ID.cooee | vvreenrnnn287 | 6,450 | 03/18/2014. | 12/15/2042.
00206R ME 9 |AT&TINC ...100.498 2,000,000 ...2,028,540 0 | oereeeernenrreines [ e [ e 3.650 |...... 3.581 [MS......| 020,886 [ .o 12/29/2020. | 09/15/2059.
002824 AV 2 |ABBOTT LABORATORIES ...156.165 ..2,000,000 ,376,166 [ ..o [ s (13,119) | v e [ 6.000 |...... 4.480 <. 120,000 | 07/24/2015. | 04/01/2039.
002824 BA 7 |ABBOTT LABORATORIES ...102.725 100,000 100,222 (180) 2550 |...... 2.362 [MS...... | v 75T | e 2,550 | 02/05/2016. | 03/15/2022.
00287Y AQ 2 |ABBVIEINC......cccorvvrrnee L1495 | B5,748 | 50,000 | ..ccoovrerirnns 50,400 (89) [ oo | e | e 3.600 |...... 3.391 [MN...oo. | coiieeni235 | 1,800 |06/01/2015. | 05/14/2025.
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00287Y AR 0 [ABBVIE INC....coiviiiririeirersiieiesisisisssssessssssiesssssssssesssssssesssnssssssssessenes | avvenes | oo | snveres 1,2 .3,072,630 |...125.688 ....3,770,640 ...3,000,000 13,061,635 [ .o [ v 3,195) | o [ [ e 4.500 |...... 4.302 17,625 .135,000 |04/19/2017. | 05/14/2035.
00751Y  AE 6 |ADVANCE AUTO PARTS INC.......coovvvireriieriineeiseeeiseeeiseeeesseeesnnessnnens | evvene [ oo | coenenes 1.2 2,009,620 |...115.157 | .. ...2,303,140 | ... ...2,000,000 | ... 2,009,213 | o | e (407) [ [ | 3.900 |...... 3.840 16,467 ...38,783 | 05/14/2020. | 04/15/2030.
008117 AG 8 | VOYAHOLDINGS INC.......ccovverrriririririserinseeiseseisseseisensisseseesssseinnnees. | avvvis | oo [ eveeeevenns . 116.245 | L 1,757,624 | ... 1,512,000 | ..ocovvonneee 1,517,265 | oo | e TT2) | s [ e [ e 7250 |...... 7401 |FALoo| v 41,412 109,620 | 04/09/2009. | 08/15/2023.
00846U  AH 4 |AGILENT TECHNOLOGIES INC........coovvimiiirriinniiesnissniissseessneesnnsis | connene | oo | crvvenes 12 .103.996 | ..o 41,598 | 40,000 | i B017T | | e (V) | e [ 3.200 |...... 2.897 .1,280 | 09/20/2012. | 10/01/2022.
008916 AJ 7 |AGRIUM INC Clonns 12 . ..120.623 | .. 1,689,836 | ..o | e (10,426) [ o [ | 6.125 |...... 4311 3,606 | 10/10/2017.| 01/15/2041.
010392 EB 0 | ALABAMA POWER CO.....cooiiiiiiieiinieieiinsieississessssssesssssessesssssesssssenes | sovvene | oo | seerensenes T FFE | i 5,472,863 |...110.631 | ..ccovvvrns 5,652,138 | ...covvvnnee 5,109,000 | ....cocenne 5,165,976 | ...covvevvcrirnerens | errereren(27,608) [ o [ | e 5.875 |...... 5.255 [UD.coc | v 25,013 300,154 | 08/11/2005. | 12/01/2022.
010392 EC 8 | ALABAMA POWER CO ...987,300 |...136.438 ....1,364,380 ...1,000,000 992,251 | e [ 31 i | [ 5.700 |...... 5.790 .......57,000 | 11/18/2003. | 02/15/2033.
012725 AD 9 |ALBEMARLE CORP.........cccccouvrrin 1,229,381 |..119.912 | .. ...1,289,054 | ... ..1,075,000 | ... 1,225,262 | oo | e 3576) [ o [ | 5450 |...... 4.480 . ...58,588 | 10/29/2019. | 12/01/2044.
013104  AC 8 |[NEW ALBERTSONS LP........ccocoiiiriiiiriiiiniiienissneissneissneissnesssnssisnssnnes | avvvns | oo | evevnneenns | 4B FEciiiii | o 2,101,732 |...116.356 | .............. 2,356,209 | .............. 2,025,000 | ............. 2,055,167 | oo [ e (4,348) s | s [ 7750 |...... 7413 | D | 6,975 156,938 | 08/30/2001. | 06/15/2026.
013817 AQ 4 |HOWMET AEROSPACE INC ...104.750 125,000 | i 25,237 | ocvvverrrrnenirennns | e {197) i i | e 5.870 |...... 5.005 .1,468 | 05/01/2012. | 02/23/2022.
018490 AQ 5 |ALLERGAN INC ...102.766 ...27,000 | ..... 26,286 | ...coovvvenriienriiens | ennriiennennn308 | [ [ 2.800 |...... 4.068 . cerveennnnn. 156 | 06/20/2014. | 03/15/2023.
020002  AY 7 |ALLSTATE CORP.......cocoviieiriimrrrrinersnnerisnnsinsneissnsisnssssssssssssissnssnnnnens | anvvns | oo | evevennen T | TG FE it | o 1,190,570 |...125.675 | ....ccoo..eece 1,256,750 | ...cooooueve 1,000,000 | ...ccooooneee 1,169,557 | .oooovvceveceirens | veneeeeenn5,082) | v [ e [ e 5.200 |...... 4.000 [ | e 23,978 | .......... 52,000 |07/27/2016. | 01/15/2042.
020039 DC 4 |ALLTEL CORP.....cocoommrrirrriierriierniinns .2,509,160 |...137.549 ....2,750,980 ...2,000,000 2,308,287 | ..o | e (18ATT) | e | e [ s 7.875 |...... 6.000 .78,750 157,500 | 12/24/2003. | 07/01/2032.
02209 AE 3 |ALTRIA GROUP INC .3,213,980 |...165.130 | .. ..2,888,124 | ... ..1,749,000 | ... 3,019,301 | e | e BT2TA) [ [ | 9.950 |...... 4.150 R 174,026 | 08/02/2016. | 11/10/2038.
022249 AU 0 |HOWMET AEROSPACE INC........ccooomirvemmrrirnnirrenerrsnenrsnenreneeiresenissnenons | envvns | oo | eveveneen T SAFE i | oo 5,765,730 |...122.409 | .............. 6,120,450 | .....ccccooe.. 5,000,000 | . 5,338,009 | ....oooerrreernrirenens | eerrreennn(38,337) [ o s | 6.750 |...... 5574 | | v 155,625 337,500 | 08/11/2005. | 01/15/2028.
023135 AN 6 | AMAZON.COM INC ...101,750 |...112.512 100,000 100,787 | [ v (196) | s | [ 3.800 |...... 3.571 . 09/03/2015. | 12/05/2024.
023576  AA 9 |AMERANT BANCORP INC...... .1,000,000 |...102.624 ...1,000,000 1,000,000 | oo | e [ s | e | e 5750 |...... 5.750 ..160 06/16/2020. | 06/30/2025.
024836 AD 0 | AMERICAN CAMPUS COMMUNITIES OPERATING PA. .2,852,040 |...110.300 ...3,000,000 2,888,106 | ..o | v 13,764 | s [ | 0000.3.625 | 4.257 113,896 108,750 | 04/13/2018. | 11/15/2027.
025816 AZ 2 | AMERICAN EXPRESS CO. 2,907,800 |...159.251 2,801,869 | ..o | eerreeeen(29,708) [ oo [ e | 200.8.150 | 4721 .163,000 |03/13/2017.| 03/19/2038.
025816 BK 4 | AMERICAN EXPRESS CO. L1163 | 55,582 [ 50,000 | 50,426 | e | e (102) | [ [ 103625 | 3.387 06/01/2015. | 12/05/2024.
03027X AB 6 | AMERICAN TOWER CORP ..106.107 | ..o 106,107 | oo 100,000 | v 100,089 | v | eevenniieneene(32) | o [ 103500 | 3.465 02/05/2016. | 01/31/2023.
030955 AN 8 | AMERITECH CAPITAL FUNDING CORP.. ..123.258 | ...........2,465,160 | ..............2,000,000 | ............ 2,136,247 | ..ocoovvrvirrirernirans | creereeenc(15,558) | oo [ e [ 16550 | o 5.374 07/07/2003. | 01/15/2028.
031162 BV 1 |AMGEN INC....ccoovvrrrrrirriniririninns 109799 | 54,900 | 50,000 | 80,097 | e e (28) e [ [ 003,625 [ 3.561 09/22/2014. | 05/22/2024.
03523T BF 4 | ANHEUSER-BUSCH INBEV WORLDWIDE INC... LAT2578 | .. 5,177,340 | .........3,000,000 | ... 4,483,262 | ..o | eeeeeeene(53,818) | s [ [ 028200 | 4.248 06/05/2017. | 01/15/2039.
03523T BQ 0 |ANHEUSER-BUSCH INBEV WORLDWIDE INC L3769 [ 56,885 [ 50,000 | 6,838 | e | 89 | [ [0 3750 | 4.199 04/21/2014.| 07/15/2042.
035242 AP 1 |ANHEUSER-BUSCH INBEV FINANCE INC . ...113.286 352,941 | v | s (BAT) [ [ | 20003.650 | 3.460 02/13/2017.| 02/01/2026.
037411  AK 1 |APACHE CORP.. 1,274,960 |...115.750 1,097,644 | e | (15 A12) [ i |20 72950 | 5.779 02/19/2003. | 04/15/2026.
037411 AR 6 |APACHE CORP.. .6,520,550 |...110.750 | .. ....5,537,500 B,154,778 | oo [ eeereeeenn(50,392) | o [ v | 208.000 | .o 4.031 08/22/2012. | 01/15/2037.
037735 CK 1 | APPALACHIAN POWER CO.......cooocvmivrimrrrimnnrinnneinnneesnnessnesssnesssessnnnes | evvvns | oo | eveveneens T 2AFE i | o 3,135,884 |...142.103 | ............. 3,418,998 3,046,804 | ..o [ eeeend(25,861) | s | e [ 2008700 | 4.421 161,202 04/28/2017. | 08/15/2037.
037833 AK 6 |APPLE INC 2104925 | 52,463 | 050,000 | 88,910 | e | B2 | s [ 002,400 [ 3.379 .1,200 | 10/22/2013. | 05/03/2023.
037833 AL 4 |APPLEINC . . ...126.344 . cervvrnnnnnnennnnn | e S8 | | [ 2000 3.850 | L 4.236 coenenn9,048 | 06/20/2014. | 05/04/2043.
037833 AT 7 |APPLEINC....coooiiiiiieiiiriiieriiseceieneissesisssessssissseesssssssssssssssssnesnnns | anvvns | oo | eveneneens T | LB FE i | oo 2,212,180 |...137.378 | .............. 2,747,560 | ....coceeeen. 2,000,000 | ............. 2,191,507 | oo [ eevreeeeene(5,012) | i | e [ e 4450 | i 3.826 |MN.....| ... 13,597 | ... 89,000 |08/02/2016. | 05/06/2044.
039483 AM 4 | ARCHER-DANIELS-MIDLAND CO.... .3,548,900 |...135.333 ....4,059,990 ...3,000,000 | . 3,222,238 | ..o | eeereennn(28,810) [ e [ |0 7.500 6.049 225,000 | 12/24/2002. | 03/15/2027.
039483 AN 2 | ARCHER-DANIELS-MIDLAND CO.... e 2,250,000 |...133.555 | .. ...2,671,100 | ... ...2,000,000 | ............. 2,126,727 | oo | e (14,528) | s | e [ 2008750 | i 5.636 135,000 | 12/09/2009. | 12/15/2027.
039483 AS 1 | ARCHER-DANIELS-MIDLAND CO.......cccccurvuvmrrmrrrmninrinrienninsnvenrsniinnies | vnres | oo | conveeeen ] | TF FE i | i 2,444,160 |...141.759 | ......ccccco.. 2,835,180 | oo 2,000,000 | ..ooornee 2,243,020 | oo [ e (17,707) | i | e [ e 70000 | e 5.420 140,000 | 03/23/2004. | 02/01/2031.
040555 CK 8 | ARIZONA PUBLIC SERVICE CO. .3,603,455 |...149.106 ...3,814,131 ...2,558,000 | ......c...... 3,397,344 | oo [ ieeeed(38,107) | s | s [ 008,875 | L 4.021 175,863 | 01/21/2015. | 08/01/2036.
052769 AD 8 |AUTODESKINC................ 2,545,303 |...114.405 | .. ...2,887,582 | ... ...2,524,000 | . 2,538,559 | oo [ eerrenneene(3,073) | s | e [ 4375 | 4.225 110,425 | 09/11/2018. | 06/15/2025.
05329W AN 2 |AUTONATION INC.......covvviinrriiiniiinreiisniiisnsiisnsiisnssssnsissssssssssnsssnnns | conneee | oo | eeneee 1,2 [ 28 FEuvviiiiis | i 1,899,520 |...108.019 | ............. 2,160,380 | .....ccccoe... 2,000,000 | ......cccc... 1,935,282 | ..ooovvvienniienciians | erreeennnn 15,082 | s e 203500 | 4419 [MN....| ..........8,944 | ... 70,000 |07/18/2018. | 11/15/2024.
053332 AM 4 |AUTOZONE INC 2103643 | 51,822 | 050,000 | 49,924 | L | BB | [ 023700 3.822 |AO...... | o391 | i 1,850 | 07/23/2013. | 04/15/2022.
053611 AB 5 |AVERY DENNISON CORP............... .. 133595 | ............2,671,900 | ..............2,000,000 | ............2,005,137 | .ccooviriverirmrrmrans | verirrrieenne(@85) | i i [0086.000 | 5.970 .120,000 | 01/22/2003. | 01/15/2033.
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05465C AA 8 | AXOS FINANCIAL INC ...102.969 ..1,922,563 |......... (1187) | oo [ vvenniveiisnsniienns | s 4.875 |...... 4.593 | AO...... | coereerni26,501 | oo 09/17/2020. | 10/01/2030.
05565Q DD 7 |BP CAPITAL MARKETS PLC. ...100.983 500,143 | ......... (V240 | ISR EOTRRRIN B 2112 | ... 2.066 |MS...... v 3,080 [ i 10,560 | 09/26/2016. | 09/16/2021.
057224 AK 3 |BAKER HUGHES HOLDINGS LLC. ...131.874 641,570 | .............4,278,000 | ............4,843,839 | ....cccooovrvmuivuns | corrieenns (56,694) | ...coovevrinrinns [ [ 6.875 |...... 4.860 [JJ....... | o 135,619 | ........ 294,113 | 09/09/2013. | 01/15/2029.
06050W FZ 3 |BANK OF AMERICA CORP.... ..115.204 | .. ...115,204 99,275 | ......... 39 | e [ [ 4.050 |...... 4120 |FA.oo| v 1,530 [ oo 4,050 | 08/07/2014. | 08/15/2034.
06051G EH 8 |BANK OF AMERICA CORP.... L0178 | 508,590 | ...ccce0rrern.500,000 | coooivoniinees 504,836 | ..ocvvuvrrerirrirenies | cerireinnd (13,087) | .ovvreererrreennes [ errererneerneniseinens [ v 5.000 |...... 2.317 [MN..coo. | 3,333 | o 25,000 | 09/26/2016. | 05/13/2021.
064227 AB 7 |BANK OF N.T. BUTTERFIELD & SON LTD... ...101.609 ...508,045 564 | .o e | e 5.250 |...... 5486 [JD.......| e 2,188 | 26,250 | 05/21/2020. | 06/01/2028.
06684N AL 3 | BAPTIST HEALTH ...102.630 2,052,600 (1,254) | oo | oeveneeiseiseriieninn | s 4.100 |...... 4.000 [JD.ccoooe | cevrernrn 6,833 | e 77,900 | 01/22/2020. | 12/01/2049.
07274N BC 6 |BAYER US FINANCE Il LLC ...129.352 174,080 (29,545) | .ovvevreveriins | e | s 5.875 |..... 4.289 |AO...... | ......49,611 | ... 235,000 | 04/29/2014. | 04/15/2038.
07274N  BD 4 |BAYER US FINANCE Il LLC .....99.269 [T TORTURRRTORIORN RPN PO 3.600 |...... 4175 | | vvieeenn830 | s 1,800 |07/15/2014. | 07/15/2042.
075887 AN 9 |BECTON DICKINSON AND CO........c.couvenece ...127.629 1,000,000 [CIITE:) ) ST IR P 7.000 |...... 5.622 |FA...c| e 29,167 | e 70,000 | 11/26/2003. | 08/01/2027.
075887 AQ 2 |BECTON DICKINSON AND CO........cccuvveuee ...129.459 ..2,500,000 . (11,870) | o [ [ 208,700 | e, 5.940 |FA. ..167,500 | 06/18/2009. | 08/01/2028.
075887 CD 9 |BECTON DICKINSON AND CO........c.couvvnnee ...126.580 3,002,000 B [ (16,080) | ...vvvvernvererres [ eerreervenirseineiinns [ 208,700 | e, 5.912 [ D.ccre | i 16,761 | ........ 201,134 | 12/29/2017. | 12/01/2026.
075896 AB 6 |BED BATH & BEYOND INC........... .....89.243 1,620,000 3547 | s [ [ 4915 | 5.384 |FA......| v 33,176 | .......... 79,623 | 04/19/2016. | 08/01/2034.
079867 AM 9 |BELLSOUTH TELECOMMUNICATIONS LLC.......covvvrrimrrerinrrrerireireenns ...124.153 3,000,000 | covoerreres 3,175,663 | oo | e (31,561) [ ooverreerrceernerinns [ eerveerveeirseinerinens [ 27,000 | e, 5.579 |AO...... | woovrrenee 52,500 | ........ 210,000 | 02/25/2005. | 10/01/2025.
079867 AW 7 |BELLSOUTH TELECOMMUNICATIONS LLC.....cocoverrieieereerirerireeireenns ...124.605 100,000 5 | s [ [ 08,375 | 6.383 04/30/2008. | 06/01/2028.
084664 BL 4 |BERKSHIRE HATHAWAY FINANCE CORP ...153.466 ..2,000,000 B [ (13,108) [ ..ovevvvrereciees [ eervrererivvriverinns [ 05750 | e 4.245 01/15/2013. | 01/15/2040.
084664 BT 7 |BERKSHIRE HATHAWAY FINANCE CORP ...103.845 (5,293) | cvvvvereereriiein | vererereneeisninneins | 000:3.000 | oece 1.899 09/26/2016. | 05/15/2022.
084670 BF 4 |BERKSHIRE HATHAWAY INC..... ...103.428 (2474) | oo v | 003,400 | e 2.116 11/03/2014. | 01/31/2022.
08652B AA 7 |BESTBUY CO INC ..119.672 . 7,242 | oo v [ 4450 | 5.000 02/01/2019. | 10/01/2028.
08658E AA 5 |CONOPCO INC. ...134.550 3,000,000 | .oerreern 3,385,773 | s | e (43,847) | v [ e [ 06,625 | .o 4.532 09/23/2010. | 04/15/2028.
09247X AH 4 |BLACKROCK INC ...101.546 ..2,000,000 (3,841) | oo | e | 04250 | e 4.049 06/06/2011. | 05/24/2021.
09256B AE 7 |BLACKSTONE HOLDINGS FINANCE CO LLC ...148.805 2,127,912 1,430,000 | ..o 1,840,949 [ [ e (T1AT1) [ e [ e [ 206,250 | oo 4.212 01/18/2018. | 08/15/2042.
093662 AG 9 |BLOCK FINANCIAL LLC.... .114.441 2,288,820 | .....cooouce. 2,000,000 (4,975) | covvrvvrernnneeins v [ 005,250 | i 4.929 08/29/2018. | 10/01/2025.
093662 AH 7 |BLOCK FINANCIAL LLC.... ...108.056 2,161,120 | oo 2,000,000 (798) | cvvvnvererierieens | vvriverirerirerinenns [ 000 3.875 [ 3.695 08/27/2020. | 08/15/2030.
096630 AF 5 |BOARDWALK PIPELINES LP............... ...112.051 2,241,020 2,000,000 (3,879) | coovevereeireeineis | e | e 4450 | e 4.190 01/08/2018. | 07/15/2027.
097023  AD 7 |BOEING CO....cccovvvrreririrrrriniinnes ...104.970 | .. 4,758,290 | ...cooourenn 4,533,000 | ..ocorerrni4,632,268 | ..o | i (153,445) | ...oovvvrvvrirrnes [ e [ 08750 | oo, 5.123 01/26/2010. | 08/15/2021.
097023 AG 0 |BOEING CO....ccoovvvrerrrrirerrrrrnnes 2149132 | 1,491,320 | .coooovrrrnee 1,000,000 (28,055) [ ..evevnernrireines [ e [ 2008625 | oo 4122 08/15/2012. | 11/15/2031.
097023 AH 8 |BOEING CO... ...120.952 1,209,520 | .oovvevrrne 1,000,000 (21,098) [ ..o | vevveererseisnnniiens [ 007,950 [, 5.299 10/29/2004. | 08/15/2024.
097023 AM 7 |BOEING CO... ...122.703 2,454,060 | ...ocoonnee. 2,000,000 (8,740) | c.vovvreerceiieen | cervrererneernerirneins | eeern 1250 | e 6.637 10/21/2002. | 06/15/2025.
111320 AJ 6 |BROADCOM CORP. ...108.717 2,174,340 ..2,000,000 (2,113) | oo | e | 04500 e 4.309 05/27/2015. | 08/01/2034.
115637 AL 4 |BROWN-FORMAN CORP ...118.406 | .. ...118,406 (B0) [ .ooerrreeeieries [ e [ 03750 | e, 3.616 03/26/2015. | 01/15/2043.
118230 AR 2 |BUCKEYE PARTNERS LP......... 2102312 | e 2,046,240 1,855 [ v [ e [ b125 | 4.253 01/18/2018. | 12/01/2027.
12189T AD 6 |BURLINGTON NORTHERN SANTA FE LLC. ...1567.452 1,480,049 | ....ccc00e0ren.940,000 | oo 1,194,466 | oo | e (10,959) [ .vovvrreerrinriens | vevveererinerisennirens [ e0ena7.290 [ i 4.787 08/22/2012. | 06/01/2036.
12189T AX 2 |BURLINGTON NORTHERN SANTA FE LLC. ...152.046 5,853,771 | ..oeeeeen.3,850,000 | coooiverrnni4,603,289 | oo | v (32,676) | ..evevvcerreereries [ e [ 206,200 | oo 4449 |FA.....| .......90,176 | ....... 238,700 |08/22/2012. | 08/15/2036.
12189T  AZ 7 |BURLINGTON NORTHERN SANTA FE LLC.....covvvirvririrerneicinnicisiinenne ...152.534 3,676,069 2,410,000 (20,077) [ v | vevveernrveiivnnsiiens [ 008,150 [ i 4.400 |MN......| ... 24,703 | ... 148,215 | 12/07/2011. | 05/01/2037.
122014 AE 3 |BURLINGTON RESOURCES LLC ...106.143 1,592,145 | ..cocovvvne 1,500,000 | ..ccoereee 1,537,588 [ oo [ e (48,095) [ ..ovvvvvvrerirines [ e [ 09,125 |, 5.645 |AO...... | 34,219 | L 136,875 | 12/20/2006. | 10/01/2021.
124857 AF 0 |VIACOMCBS INC... ...133.806 2,676,120 | ......c.......2,000,000 | coooerernnn2,387,638 | oo | e (12,573) [ everreereeriseinns [ v [ 205,900 | oo 4.399 |AO...... | 24911 | L, 118,000 | 07/27/2016. | 10/15/2040.
124857 AG 8 |VIACOMCBS IN ...102.566 (2) | oo | e | 2003375 | 3.369 05/02/2012. | 03/01/2022.
124857 AM 5 |VIACOMCBS INC... .109.682 | oo 109,682 | oo 100,000 | e 100,000 | o | e | e | | 003700 [ i 3.699 12/09/2014. | 08/15/2024.
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12541W  AA 8 |CH ROBINSON WORLDWIDE INC 2AFE.. ...118.403 3,552,090 103,000,000 | ovoirieerei 2,976,766 [ oo | e 2,804 [ s [ | s 4.200 |...... 4.325 |AO...... | .e.......26,600 | ........ 126,000 | 04/26/2018. | 04/15/2028.
125523 AX 8 . |2.BFE.. ...136.133 2,722,660 102,000,000 | croereennn 2,079,493 | e | e D,277) | e | e | s 7.875 |...... 7.089 [MN......| ... 20,125 | ... 157,500 | 09/30/1998. | 05/15/2027.
125523 CB 4 2.BFE. ...112.895 3,386,850 | ..............3,000,000 | ...cc.ccce.2,886,023 | ..o | e 16,096 | o e [ s 3.400 |...... 4.104 |MS.....| .........34,000 | ....... 102,000 | 01/30/2017. | 03/01/2027.
126117 AE 0 |CNA FINANCIAL CORP . |2.BFE.. ..118.672 cevvrerererennn:D00,000 | v 508,445 | s | e {1975) | e [ [ 7.250 |...... 6.748 |MN......| oo 4,632 | oo 36,250 | 10/08/1998. | 11/15/2023.
126408  GU 1 | CSX CORP.......oiiireiuiriieriie sttt 2.AFE ...140.036 6,137,778 | coovvvrens 4,383,000 | .oovrerrnid,821,398 | oo [ (13,194 [ | e | e 5.500 |...... 4717 |AO...... | .e......50,892 | ... 241,065 | 01/29/2016. | 04/15/2041.
126650 BR 0 |CVSHEALTH CORP 2BFE ...141.323 4,239,690 +.3,000,000 | ..oe0rernn3,528,085 | ..o | e (17,350) [ e [ | e 6.125 |...... 4.700 |MS......| ..........54,104 | ........ 183,750 | 01/29/2016. | 09/15/2039.
127055 AL 5 ...108.343 1 1,000,000 | .oovereee 1,027,508 [ .ooverecercrrrrinenns | eoverreenree (1 784) | [ [ 4.000 |...... 3.612 [ s | i 20,000 | .......... 20,000 | 05/08/2020. | 07/01/2029.
134429 AG 4 |CAMPBELL SOUP CO... ...102.686 7,587,000 | coooireeenn 7,663,276 | oo | e000ee(222,908) | oo | e [ s 8.875 |...... 5.755 |MN......| ccooeee 112,224 | ... 673,346 | 04/20/2005. | 05/01/2021.
134429 AZ 2 |CAMPBELL SOUP CO... ...109.586 100,000 | covovverrerennnB9,498 | s | e 281 | e | e | 3.800 |...... 4.570 |FA oo v 1,573 | o 3,800 | 09/28/2014. | 08/02/2042.
136385 AL 5 | CANADIAN NATURAL RESOURCES LTD. ...134.288 2,000,000 | cooorreeerni 2,410,089 | oo | erreeerene(15,513) | ot | e | e 6.250 |...... 4522 MS...... | oo 36,806 06/19/2019. | 03/15/2038.
14040H BK 0 [CAPITAL ONE FINANCIAL CORP. ..113.428 ..2,000,000 | coorreerna 1,935,215 | oo | v 10,048 | s | e | 2003750 | i 4412 | JJ....... 1,875 03/13/2018. | 07/28/2026.
140501 AA 5 |CAPITAL SOUTHWEST CORP ...104.150 1,835,000 | .ovovreen 1,886,684 [ oo | e (3442) [ s [ [ 05375 | 4497 |AO...... | v 24,658 10/15/2020. | 10/01/2024.
14149Y AW 8 | CARDINAL HEALTH INC ..118.479 2,000,000 | ocoereeerni 2,072,476 | oo | eevreneennn(1,913) | i [ [ 00 4,600 [ 4.344 |MS...... | oo 27,089 10/31/2017. | 03/15/2043.
14149y BD 9 | CARDINAL HEALTH INC ...123.399 +.:2,000,000 | ..ooeernn2,380,114 | oo [ verrennd(3,248) [ s [ [ 04900 | 3.704 [MS......| covreenee 28,856 08/27/2020. | 09/15/2045.
141781 AC 8 LA27574 | 318,935 | 00:250,000 | 249,769 | e | 39 | s [ [ 7375 [ 7.398 |AO...... 11/04/2004. | 10/01/2025.
141781 AT 1 142,089 | 284,178 | 200,000 | i 190,658 | e | 27 | s [ [ 208125 [ 6.660 |AO...... 12,250 | 05/16/2008. | 04/19/2034.
141784 AM 0 ..131.686 | ..............3,950,580 | ..............3,000,000 | ...cccoc.c. 3,577,571 | ovoorrrrrrerincinns | cevrveinnd (76,945) | ..ceoevrvrinerins [ e [ 7410 | s 4.000 [MN...... 222,300 |09/26/2011. | 06/18/2027.
141784 BH 0 LAB3ATT | 932,239 | 700,000 | o 729,070 [ s [ vereenennd(3,058) [ e v [ 008875 | 6.162 [MN......| ...........8,021 | ........ 48,125 | 10/17/2003. | 05/01/2028.
14448C AR 5 |CARRIER GLOBAL CORP. ...109.335 ..2,500,000 | coovrernnn2,264,047 | oo | e D497 | | e | 0003377 | s 4.090 05/01/2020. | 04/05/2040.
149123 BD 2 ...114.964 1,000,000 | ..ooooreer 1,042,522 [ oo [ s (18,317) | eveveerveiseinns [ v [ .8.000 | ..o 5.839 01/21/2003. | 02/15/2023.
149123 BL 4 ...138.405 ..4,000,000 (31,423) [ v [ [ 05,300 | oo 3.880 05/29/2012. | 09/15/2035.
149123 CC 3 ...109.102 100,000 | coovvvereereen 100,434 | oo | e (129) [ o | e | 00003400 oo 3.254 09/18/2014. | 05/15/2024.
151020 AL 8 ...124.294 ......1,149,000 ,653) | e | i 205,250 | 4.184 10/02/2017. | 08/15/2043.
169905 AE 6 | CHOICE HOTELS INTERNATIONAL INC ...106.585 ....2,000,000 (21,712) [ oo [ [0 5750 | s 4.549 12/11/2018. | 07/01/2022.
172062  AF 8 | CINCINNATI FINANCIAL CORP.... ...131.907 4,000,000 | .....c......4,330,346 | ..ooovoriiiiiriinnns [ i (35,482) | ..o [ e [ 206,920 | 5.539 07/06/2005. | 05/15/2028.
172967 EW 7 ..178.759 cevrerennnn3,000,000 | i d,191,984 | | e (38,968) | ...vvverrrireries [ e [ 208,125 | 4.851 10/05/2015. | 07/15/2039.
172967 GK 1 205775 | 26,444 | 25,000 | coovrrirererennn25,135 [ oo [ rerrneieniennn(82) [ s | e | 0004050 i 3.694 04/29/2014. | 07/30/2022.
172967 HA 2 ...162.831 102,000,000 | .ovoireernn2,659,627 [ oo [ e (16,768) [ ...vovvrrvrerrrnrrens | vevveereriverrsesniiens [ 0008675 [ i 4.369 07/05/2017. | 09/13/2043.
189754 AA 2 ...107.303 ....2,000,000 B15) | e v [ 4250 | 4.140 01/30/2017. | 04/01/2025.
191219 AP 9 ...108.642 2,010,000 (84,137) [ vvveererineinns [ e [ 0.8.500 | ..o 3.999 |FA.....| el 71188 | 170,850 | 06/06/2011. | 02/01/2022.
195869 AG 7 ...145.263 ...5,000,000 | ....cc00ee0.8,507,896 [ ..oooruernririeris | e (102,323) | ..o [ e [ 7.630 | s 4.240 |MN......| .........32,851 | ....... 381,500 | 05/23/2013. | 04/15/2032.
20030N AK 7 ...154.784 5,000,000 | ...oocvvnec 6,071,598 | ..oovvvrieiieriinnns [ i (49,728) | ..veoverveiseinns [ e [ 206,500 | .o 4507 |MN......| .........41,528 | ....... 325,000 |03/14/2013. | 11/15/2035.
20030N BH 3 ..125.635 | ..o 66,587 | ...................53,000 | ... 53,209 | oo | e (13) | i | e [0 4250 4208 |JJ.ccoee | e 1,039 | 2,253 | 04/21/2014. 01/15/2033.
205887 CD 2 |CONAGRABRANDS INC.. ...133.858 ..2,000,000 | ..ovvernvene 2,044,732 | ......... STT) | e | v [ 00005.300 [ 5.104 [MN......| ... 17,667 | ........ 106,000 | 03/28/2019. | 11/01/2038.
207597 CZ 6 | CONNECTICUT LIGHT AND POWER CO ..124.275 1,210,000 | .............1,316,827 |......... (25,219) [ cvvvvererereirreies | eerereiseereiiesnns [0 7875 | 5248 |AO..... | .. 23,822 | ... 95,288 | 05/02/2005. | 10/01/2024.
20825C AF 1 |CONOCOPHILLIPS ...136.678 ....2,000,000 | .............2,342,105 |......... (22,272) [ v [ e [ 05,900 | oo 4.059 |AO...... | 24,911 | L, 118,000 | 04/12/2012. | 10/15/2032.
209111 ES 8 | CONSOLIDATED EDISON COMPANY OF NEW YORK.... ...145.493 2 1,600,000 979,271 | e | e (15,378) | ..vevreerveirnernns [ e [ 2000.6.300 | e 4291 |FA......| .........38,080 | ........ 100,800 | 05/18/2015. | 08/15/2037.
209111 EU 3 | CONSOLIDATED EDISON COMPANY OF NEW YORK.... ..163.112 4,913,364 ..3,209,000 ,194,367 (38,288) [ ... [ [ 08750 | o 4.224 |AO...... 12/22/2015. | 04/01/2038.
212015 AQ 4 | CONTINENTAL RESOURCES INC .....98.437 1 2,000,000 12,037,405 | ..o [ e (888) [ o [ [ 04900 | 4765 |JD..coo. | v 8,167 | e 98,000 | 08/27/2019. | 06/01/2044.
216831  AB 3 |COOPER TIRE & RUBBER CO.......ccovtvuiriiiriiiiiisiisieisssiessisssisenesisens L A17.900 | 353,700 | e 300,000 | ..ovvrererenn 296,549 | ..o | 19 [ | [0 7625 | 7.863 [MS......| oo 6,735 | i 22,875 | 11/04/2004. | 03/15/2027.
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219350  AX 3 [CORNING INC......covirriiriiieierisiesesis st esssssssssensssssssansses | cessns 2AFE.. ...122.466 4,898,640 | .............. 4,000,000 | .............4,133,721 | ......... (5,566) | cvvovvvverervreeerns [ ervermriieisnriniienns | s 4.700 |...... 4409 |MS......| .........55356 | ........ 188,000 | 05/27/2014. | 03/15/2037.
224044  BR 7 | COX COMMUNICATIONS INC......cvvurrrmrirreriniermerisessenssssessnsssesssesinenes | reeens 2.BFE.. ...139.748 4,021,947 | oo 2,878,000 3,674,322 | oo | e (35,003) [ ..ovvveerrerrreenes [ e [ e 6.450 |...... 4.071 |JD.ccore | e 15,469 | oo, 185,631 | 10/09/2019. | 12/01/2036.
22541L  AE 3 | CREDIT SUISSE (USA) INC.......coooririrriiririnreiisserissenisessissseissssiesnes | aeevens ...155.258 ...1565,258 100,000 100,599 |......... (33) [ oo [ | s 7125 |...... 7.048 ..7,125 | 11/04/2004. | 07/15/2032.
22822V AB 7 | CROWN CASTLE INTERNATIONAL CORP........ccccovevireririeririirinerirerienens | seve ...115.760 2,315,200 | .... ..2,000,000 ...2,004,097 |......... (A0 [FUSTITIION EPSTORIRTRTRONN DO 4.450 |...... 4.404 89,000 | 07/18/2018. | 02/15/2026.
231021 AJ 5 |CUMMINS INC.....coouririiirieieisecieseiessesissesssssssssessesssssessssssssensenes. | eeens L A34193 [ 3,354,825 | ...oovvonnen 2,500,000 | .............2,462,435 |......... 3,864 | oo [ s [ 7125 |...... 7.399 02/01/1999. | 03/01/2028.
231021  AQ 9 |CUMMINS INC ...140.221 3,084,862 2,200,000 | .............2,330,692 |......... (3,390) | cvvvvrreererrrienns [ v | e 4.875 |...... 4.452 12/22/2015. | 10/01/2043.
23331A°  BG 3 |D.R.HORTON INC ...107.654 2,153,080 2,000,000 | ...........2,011,173 | ......... (5,540) | cvvvuverrrreineins | eevereerseineiseninn | s 4.750 |...... 4.439 12/11/2018. | 02/15/2023.
23338V AC 0 |DTE ELECTRIC CO ...110.548 50,000 | ..................50,399 |........ () [ oo [ | s 3375 |...... 3.157 07/22/2014. | 03/01/2025.
23355L  AF 3 |DXC TECHNOLOGY CO.... ...130.817 ..1,000,000 | .............1,233,556 |......... (21,517) | v [ [ 7450 |...... 4.238 . 12/05/2019. | 10/15/2029.
237194  AE 5 | DARDEN RESTAURANTS INC......coovrurirmmrimeireriseiseniesisseessesssssssensenes | oeeens ...120.026 3,859,000 CABINTB2 | [ e (31,204) | ..vevrereerreines [ e [ e 6.000 |...... 4417 |FA.o| e 87471 | 231,540 | 12/21/2017. | 08/15/2035.
237194 AM 7 | DARDEN RESTAURANTS INC.. ...110.192 ..1,000,000 ,019,122 (342) | oo [ e [0 4550 [ 4.427 45,500 | 11/07/2019. | 02/15/2048.
239753  BJ 4 | TARGET CORP.......covuirirircirerissiesse s seessssssssssssseses | eeens ...105.197 1038,000 | e | e | e | e [ 000 9.000 [ 8.993 . ..3,060 | 11/04/2004. | 10/01/2021.
239753  BL 9 | TARGET CORP......ccoumiiiiriririiniissiiesiesseiss s sssssssissiissienes | eeees ...109.356 OO IO (12,527) [ v [ e [ 08875 |, 6.057 |AO...... | v 11,004 | e 44,375 | 02/19/2003. | 04/01/2022.
239753  DJ 2 | TARGET CORP.......covviririrtirerierissiesieses s sssssssssessssssenes | eeens ...129.003 . B [ (18,376) | ..evvvvcerrrererees [ eerveerrveirverneirnns [ 208,750 | e, 5.888 |JJ.cors | 112,826 | ... 225,653 | 07/18/2003. | 01/01/2028.
239753 DL 7 | TARGET CORP.......covumirterireireiisiiesisesies e ssssssesssessssisssssssseses | eeens ...133.204 1,580,000 (26,031) [ ovevneerveenernns [ e [ 206,650 | oo 4.301 |FA..oo| 43779 | e, 105,070 | 11/08/2011. | 08/01/2028.
247025 AE 9 |DELLINC... . 131.749 ..5,500,000 (32,068) | ...cvvverrerrrins | cevererenrrinenriinnns [ e 7100 | i 6.153 ..390,500 | 09/09/2009. | 04/15/2028.
25389) AT 3 | DIGITAL REALTY TRUST LP.....oiiiirieirerierineeiensseesenssssssessesssesesssnsns | reeens ...120.331 2,000,000 (2,415) | oo | e | e 4450 | i 4.280 07/18/2018. | 07/15/2028.
25466A  AJ 0 |DISCOVER BANK........osmiiiiiriririieeiisesiessiessisesisessisssissssssessssenees | sviees L A11.895 1 ............3,356,850 | ..............3,000,000 | ............2,842,758 |......... 24310 | .o | e | 0003450 | 4.525 06/06/2018. | 07/27/2026.
254687 AH 9 | TWDC ENTERPRISES 18 CORP........cccovuvmeriririernrinereriereseessenisssanes | reeens ...116.854 735424 | ... (5,025) | cvvovereereeiieens | veriererneeenineins | eeen 1550 | 1o 6.470 11/04/2004. | 07/15/2093.
254687  EM 4 |WALT DISNEY CO....ovtirmiiiireiiniiineiieeiseisseisesssesssessssessssssssssssssssssens. | oseens ...164.900 2,634,000 3,599,023 | ..o | e (32,600) [ ..ovvveereeereiins [ e [ 20 7.850 | s 4804 |MS.....| .........68,923 | ....... 206,769 | 05/02/2016. | 03/01/2039.
25468P BW 5 [TWDC ENTERPRISES 18 CORP.. ...149.881 ..2,000,000 | ...... ...2,553,479 +(38,938) | ..o [ [0 7.000 | 3.916 <. 140,000 | 03/19/2013. | 03/01/2032.
25468P  CX 2 | TWDC ENTERPRISES 18 CORP........ccosvvirrereereinerieniesesseesssisenssnienes | sevie ...119.875 228 | v | e | 0003700 | i 3.978 [ D..ccve. | w17 | s 7,400 | 04/21/2014. | 12/01/2042.
25470D AS 8 | DISCOVERY COMMUNICATIONS LLC ..126.311 3,000,000 | .............3,111,020 |......... (4,503) | cvovvvererineinnnns [ erernrieisineienns [ 005000 | 4.672 01/18/2018. | 09/20/2037.
257375 AF 2 |EASTERN ENERGY GAS HOLDINGS LLC.... ...128.629 2,000,000 | .............2,160,780 |......... (4,261) | oo | cerrerencenenieneins | 004800 | e 4.240 06/13/2016. | 11/01/2043.
257559 AJ 3 |DOMTAR CORP. ..120.199 | .............3,384,804 | .............2,816,000 | ............3,043,193 |........ (3,839) [ oo [ e | 20008.250 | 5.602 07/21/2020. | 09/01/2042.
257867 AG 6 |RRDONNELLEY & SONS CO 2102597 | . 718,179 eee....700,000 | o.............680,168 | ......... 1712 [ [ [ 06625 | o 7.083 04/16/2002. | 04/15/2029.
260003  AF 5 | DOVER CORP.......cooiimriiinerieriesisensssssss s ssesssssssninns. | eeens ..133478 | .................133,/478 | .................100,000 | ..... 92,204 |......... 316 [ oo | e | 2008375 | 6.187 04/30/2008. | 10/15/2035.
260543  BJ 1 |DOW CHEMICAL CO....ocvvrrirririireriniieeserisisisesississsssiesssssssessssisssessnnes. | cessens ...142.646 96,273 | ... (101) [ o | eerveererserseeniiens [ e 7,375 [, 7.019 03/06/2002. | 11/01/2029.
26054L  YS 6 | DOW CHEMICAL CO....coorvrmrimirmrierireeseesssssesiesiessssessssssssssesssessssenss. | reeens ...100.017 10080,000 | 1o | e | e | [0 3700 [ 3.699 10/02/2014. | 10/15/2024.
26078)  AE 0 | DUPONT DE NEMOURS INC.........coviiiniiiiiieniiiinicssissiesiesiississiis | s ...135.445 3,696,890 |......... (23,260) | ...covovvvrrinriens [ [ 05,319 | 3.520 03/05/2020. | 11/15/2038.
26138E  AS 8 |KEURIG DR PEPPER INC.......coooiiririrrireerieinsiierieseesessessssssessesssesees | seveen 2112168 | e 112,168 | eine 100,000 | e 101,404 | ......... (278) | cvvvnvrerererienns | v [ 000 3.400 | i 3.072 03/14/2016. | 11/15/2025.
264399 DK 9 | DUKE ENERGY CAROLINAS LLC.......vvureerimerierineersnissinseisesisssessnens. | veeens . 131.094 | .................131,094 | .................100,000 | ..... 99,937 |......... B | oo [ [ 006,000 | oo 6.010 03/11/2008. | 12/01/2028.
264399 ED 4 |DUKE ENERGY CAROLINAS LLC......cocovviiririeiernsinsieniseissssisessnssienss | oenens ...145.089 | ................. 145,089 | ................ 100,000 | ..oocveieriern 100,000 | oo | e v e | 008450 [ 6.449 11/04/2004. | 10/15/2032.
26439R  AK 2 |SPECTRA ENERGY CAPITAL LLC......ovviieeerierieeeneeieniseisseiisesssensenins | wvnens 120974 | .............2,419,480 | ..............2,000,000 | .............1,962,59 |......... 2,165 | oo [ s [ 08750 [ 6.995 04/15/2002. | 02/15/2032.
26441C  AF 2 |DUKE ENERGY CORP........coocuiiiiiiniiiicrisnissississiiesiesisssisssisssienes | cviens 2101432 | 101,432 | 100,000 | 100,000 | e | e | e s [ 00 3.550 [ 3.549 09/06/2011. | 09/15/2021.
26442K  AB 2 |DUKE ENERGY CORP......ccocoviviirimritiierinniiesiesisssesesissssiessessssssssssenns | sevee ..106.938 | ..o 53,469 | 50,000 | 50,000 | e | e | e s [ 0003080 [ 3.050 12/13/2012. | 12/15/2024.
266233 AB 1 | DUQUESNE LIGHT HOLDINGS INC........ovvouirrrierirerseeieisesiseessensenens | reeens ..129.614 2,592,280 | ...ccee0rrn.2,000,000 | coierernnn2,391,890 | oo | e (18,736) | ..vvvveeerereererrne [ eernrerneeiiseiseiiens [ 2000.6.250 | oo 4.417 12/04/2017. | 08/15/2035.
268648 AN 2 |EMC CORP. ...105.045 52,523 (B7) [ v e [ 03375 | 3.295 08/04/2014. | 06/01/2023.
26884U AD 1 |EPRPROPERTIES.......cosiuiiriririerieeieesssissssessesisessssissssessessssesssninns | svseees ...100.155 2,003,100 (2,075) | oo | cerrereneeieninneins | 008500 | e 4.360 01/08/2018. | 06/01/2027.
277432 AB 6 |EASTMAN CHEMICAL CO....ccvvuivrirriirniiniiersnissiesissisesesississssssennsses | ceveens L7284 | 1,172,840 | ..............1,000,000 | .............1,001,351 | ......... (385) [ v | errveeverneivnnnniiens | e 7.250 | i, 7.200 02/09/1999. | 01/15/2024.
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277432 AL 4 |EASTMAN CHEMICAL CO - . ...128.152 3,844,560 | ..o 3,000,000 | .............3,137,079 |......... (3,838) | cvvuvvecererrrieens [ v [ s 4.800 |...... 4464 |MS......| .........48,000 | ........ 144,000 | 08/31/2016. | 09/01/2042.
278058  AQ 5 |EATON CORP.......ccomimiieiriesieeisise sttt . |2 . ...1,185, ...122.838 1,228,380 | .oooovvrrne 1,000,000 | .............1,049,105 |......... [CHISTC) ) TR IR BN 6.500 |...... 5.239 | Do | e BT | 65,000 | 05/02/2005. | 06/01/2025.
278058 AW 2 |EATON CORP.... ...143.100 5,130,135 ..3,585,000 | ..c0.oee..e.3,785,885 | .ooociicniinins [ e (16,226) | ...ccvevrrveeerrios | ceeveereneireriiienes | e 7650 |...... 6.794 |MN.....| ........35,043 | ...... 274,253 | 01/14/2003. | 11/15/2029.
278062 AC 8 |EATON CORP.... ...104.378 | .. ..104,378 | ... 100,000 | ..coovv..nn 99,576 | e 222 | v | e | e 2.750 |...... 2.990 [MN..oo.| w881 | e 2,750 | 11/09/2015. | 11/02/2022.
278642 AF 0 |EBAYINC 2 113.855 | 4,554,200 | ..ovoonrennn 4,000,000 | .............3,888,074 | ........ 3108 | e [ e [ 4.000 |...... 4197 | | e 13778 | 160,000 | 12/03/2019. | 07/15/2042.
291011 AQ 7 |EMERSON ELECTRIC CO ...139.306 4,179,180 | ..ocvvrrienas 3,000,000 | .............3,150,723 | ......... (9,114) | oo | e | e 6.000 |...... 5412 |FA....| .........68,000 | ........ 180,000 | 10/29/2004. | 08/15/2032.
292480 AM 2 |ENABLE MIDSTREAM PARTNERS LP.. .....99.595 1,991,900 2,000,000 | .............1,958,501 |......... 3,661 | v [ e [ e 4.150 |...... 4440 [MS......| ... 24,439 | ..o 83,461 | 01/24/2020. | 09/15/2029.
29250R AU 0 |ENBRIDGE ENERGY PARTNERSLP....... o . ...101.695 55,000 ...55,296 | ........ (B43) [ oo [ s | e 4.200 |...... 2992 [MS......| coeieern880 | 2,310 | 01/11/2013. | 09/15/2021.
29265A AS 5 |ENERGEN CORP........ccoviiirimiiieierieireeisssiesi st sesesssssse e - VA . ,969, ...114.387 ..2,000,000 ,986,321 1424 | s | | e 7125 |...... 7.250 |FA.....| .........53,833 | ........ 142,500 | 04/28/1999. | 02/15/2028.
29278N  AD 5 |ENERGY TRANSFER OPERATING LP. ..115.012 3,000,000 | cioorrrern 3,388,711 | e | e (14,755) | .cvovrereerseines [ e [ e 5.800 |...... 4.684 174,000 | 12/09/2019. | 06/15/2038.
29379V AT 0 |ENTERPRISE PRODUCTS OPERATING LLC... ..137.672 ..3,000,000 (21,483) [ v [ [ 205,950 | o 4.235 ..178,500 | 10/20/2017. | 02/01/2041.
29736R  AA 8 |ESTEE LAUDER COMPANIES INC. ...138.453 6,197,000 (4,868) | ..oovvreereriieins | cerererenernsninneins | 0005750 | i 5.588 356,328 | 09/09/2013. | 10/15/2033.
29736R  AC 4 |ESTEE LAUDER COMPANIES INC. - . | . ...147.654 100,000 ...95,009 |......... 167 | oo [ [ 008,000 [l 6.500 ..6,000 | 04/30/2008. | 05/15/2037.
30161M  AG 8 | EXELON GENERATION COMPANY LLC......corvrerirrrimerinirrenirseesneinenins - 1|2BFE.. | ,563, ...120.829 ..1,227,000 ,558,547 |......... (5,056) | cvvvvvvreerreirienns | vererererneerenineinns | 000008250 | 1onc 4.160 38,344 | 07/21/2020. | 10/01/2039.
30251B AB 4 |FMRLLC ...152.501 3,000,000 | .............3,757,538 |......... (25,197) [ evereervrineinns [ e [ 206450 | oo 4.457 07/17/2018. | 11/15/2039.
302590 AA 1 |F.N.B.CORP.. ...103.587 ..1,000,000 706 [ oo | ververieeeneninnins | e 950 | e 5.131 06/12/2020. | 02/14/2029.
307000 AA 7 |FAMILY DOLLAR STORES INC.................. ...100.302 50,000 (514) | covvveeereriinens v [ 00005000 [ 3.938 05/02/2012. | 02/01/2021.
31428X BA 3 |FEDEX CORP. ...119.652 3,589,560 3,000,000 | ............2,944,762 | ......... 2,855 | oo [ [ 003,900 [ 4.073 03/30/2017. | 02/01/2035.
31428X BB 1 |FEDEX CORP. ...118.276 2,365,520 2,000,000 | .............2,087,664 |......... (1,718) | covvvereerceiienn | vevvrereneenenirneins | 0100 | e 3.820 03/05/2020. | 02/01/2045.
31428X BS 4 |FEDEX CORP. ...136.762 2,735,240 2,000,000 (4,264) | ..o | e | 0004950 | e 4.256 10/16/2019. | 10/17/2048.
316500 AB 3 |FIDUS INVESTMENT CORP ...102.055 2,041,100 ..2,000,000 (48) [ oo [ e [ 4750 | s 4.487 . | 12/23/2020. | 01/31/2026.
316773 CH 1 |FIFTH THIRD BANCORP. ...169.311 8,465,550 5,000,000 | ..ooverrer 7,155,283 | oo | e (81,4071) [ .ovvveerereneres [ eerveervenirneineriens [ 200.8.250 | oo 4.590 10/10/2017. | 03/01/2038.
337930  AD 3 |FLAGSTAR BANCORPINC......... ..102.854 | .....cooer.e.n.514,270 | .......e.500,000 | 500,000 | e | e [ [ | 125 L 4.126 10/23/2020. | 11/01/2030.
338915 AM 3 | BANK OF AMERICA CORP.... ...132.990 100,000 | ..ooveverrrrn 101,180 | v (118) | covvrererierieens | v [ 008700 [ 6.499 . ..6,700 | 12/17/2007. | 07/15/2028.
343412  AF 9 |FLUOR CORP ...100.003 .3,000,000 | ............3,011,094 |......... (1,189) | oo | eerverneinseinneins | c0en8.250 | e 4192 [MS.....| ......37,542 | ....... 127,500 | 10/09/2019. | 09/15/2028.
345370 BJ 8 |FORD MOTOR CO ...106.673 100,000 | .covvvvverrnrn99,936 | ..o 56 | oo [ v [ 00 8.875 [ 8.940 |JJovrs | vrverennnd,092 | 8,875 | 11/04/2004. | 01/15/2022.
345370 BP 4 |FORD MOTOR CO 16875 | 1,057,719 | 905,000 | ................902,843 |......... 301 | e | e [ e 7500 | i 7.553 11/04/2004. | 08/01/2026.
345370 CQ 1 |FORD MOTOR CO ..102.125 2,042,500 | ..oovvenene. 2,000,000 | .............2,017,656 |......... (450) [ cvvoovvererriiennes [ e | o750 | s 4.685 04/01/2016. | 01/15/2043.
345370 CR 9 |FORD MOTOR CO ...106.644 1,066,440 | .....coconnee 1,000,000 | .............1,006,347 |......... (961) | cvvrreerermerieens [ vvreneriserierenenns [ 4346 | 4.220 01/30/2017. | 12/08/2026.
361448 AY 9 |GATX CORP ..111.345 3,340,350 3,000,000 | ............2,838,742 | ......... 24,492 | ..ooovevvnins | e | 000003250 | e 4.324 06/22/2018. | 09/15/2026.
361582 AD 1 |GEICO CORP - . . L A17.427 3,522,810 | coovvvernens 3,000,000 | covovererern 3,112,549 | e | e (40,099) [ ..ovevvvvrriernes [ e [ w0 7.350 | e, 5.740 10/14/2003. | 07/15/2023.
36158F AD 2 | SWISS RE SOLUTIONS HOLDING CORP......c.covvvrirrirerieinerierirerenenns . . ..149.352 | ................T46,760 | .................500,000 | ................491,820 |......... 562 [ cooeveererneerinnins | vevvverineernneinneins | eeend 1750 | s 8.000 01/30/2009. | 06/15/2030.
362311 AH 5 |FRONTIER CALIFORNIAINC.........cccovvvrenes .. 106.256 | ..ooovvvrereen 47,815 | 45,000 | oo 47,576 | (328) [ ovvvvererrrivennnn | eervrirernnseirennne | 0008750 | e, 04/10/2012. | 05/15/2027.
362320 AT 0 | VERIZON COMMUNICATIONS INC 105,926 | oo 10,593 [ 10,000 | i 10,131 | (148) | cvvvnvvrerieriieens | v [ 00008750 [ 7.102 06/26/2009. | 11/01/2021.
362337 AK 3 |FRONTIER NORTH INC ...104.356 ..469,602 | .................450,000 | ..............452,860 |........ (308) | cvvoueverieeiiienns | e | 00008730 [ 11/15/2004. | 02/15/2028.
369622 SM 8 | GENERAL ELECTRIC CO....oovvurreriiiiriineiienisesssisssiesieseesisssseessnens ...100.467 ..150,701 | .................150,000 | ................150,606 |......... (5,409) | cvoovervvreriinin | cerrereneeierineine | 00005300 | e 1.643 |FA...... .3,092 08/30/2016. | 02/11/2021.
36962G 3P 7 | GENERAL ELECTRIC CO.. ...135.615 4,068,450 . . (20,144) [ ..veoverrrnciens [ e [ 05875 | s 4415 | JJ....... 81,760 07/17/2014.| 01/14/2038.
36962G  4Y 7 |GENERAL ELECTRIC CO.. ...100.022 .500,000 .500,244 | ... | e (14,902) 09/26/2016. | 01/07/2021.
36962G 6F 6 | GENERAL ELECTRIC CO.. ...104.516 150,000 ..150,000 05/31/2013. | 09/07/2022.
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36966R 52 5 | GENERAL ELECTRIC CO.. 108903 | cviiieeenn06,431 | 61,000 | 81,000 | e e [ [ | o 5.500 04/23/2012. | 03/15/2023.
36966T HE 5 | GENERAL ELECTRIC CO.. .....99.621 ....50,000 |......... 3.550 12/15/2012. | 12/15/2032.
36966T KP 6 | GENERAL ELECTRIC CO.. ...105.360 100,000 | vvoeiiiinniieiiens | o | e | s | 4.125 05/23/2014. | 05/15/2034.
370334 BJ 2 |GENERAL MILLS INC ...143.166 ..4,000,000 LABT1169 | [ s (18,460) | ..o | coveeeeriiseriiienes [ e 5.400 03/06/2015. | 06/15/2040.
37045V AK 6 | GENERAL MOTORS CO.......coouieiirieireiiceiiesesiesesiesesieseseseseseesesennes ..136.891 | ..o 4,106,730 | oo 3,000,000 | ....ooouees 3,435,678 | ..o [ o (19,322) | ooevevrreeniins | ceeeeeeeneireriienes [ e 6.600 03/13/2017. | 04/01/2036.
370ESC AU 9 | GENERAL MOTORS CORP ESCROW.......c.ccovuriierineirernnrsernsiensnenenenns [ evnnine [ [ ovvnvrnnne |82 Zuvovroniinen | o0 | i 0.001 [ o3 | 300,000 [ i | e | e | e | s | e 7.700 11/04/2011. | 04/15/2049.
370ESC AV 7 |ESCROW GENL MTRS 8100 *24JN15.........covvemrierrerrsseiesnrenrseseenessnens | evenenn | e | vsnriennies | 82 Zoerveseriens | v | 0.001 e s [ s [ [ | 8.100 ..1,998 | 11/04/2011. | 06/15/2024.
373298 BU 1 |GEORGIA-PACIFIC LLC. ...161.742 25,334,791 | [ (97,630) | ..cvvveevrirrinns [ [ e 8.875 355,000 | 01/29/2016. | 05/15/2031.
375558 BF 9 | GILEAD SCIENCES INC.. ...113.661 100,000 | oo [ e | e | e | s 3.650 |....3.649 |MS....| e 1,217 | e 3,650 | 11/09/2015. | 03/01/2026.
375558 BJ 1 |GILEAD SCIENCES INC.. ..120.916 2947948 | e [ e 2,328 | i | e [ e 4.000 120,000 | 11/17/2016. | 09/01/2036.
377372 AJ 6 | GLAXOSMITHKLINE CAPITAL INC. ...129.561 ..100,296 . . ,200 | 07/22/2014. | 03/18/2043.
38141G CU 6 | GOLDMAN SACHS GROUP INC..........covvuirriireiiereiieceiiecesieceieeseseenenes ...144.083 . LB28447 | e | e (189) [ [ | 6.125 7,520 | .. 19,906 | 11/04/2004. | 02/15/2033.
38141G  ES 9 | GOLDMAN SACHS GROUP INC... 2126197 | ..649,915 | il 515,000 | e 514,936 | ..o | rvrrenrieeiinensd e [ [ 5.950 |....5.952 [Jd.cccos | coernene 14,130 | ..o 30,643 | 09/28/2009. | 01/15/2027.
38141G GM 0 | GOLDMAN SACHS GROUP INC... ...156.611 . 2,586,263 | .vveoveerennernnnin | e (18,526) | v | coveeenneeinnniiinnnes [ e 6.250 |.....4.095 [FA......| coveeene 52,083 125,000 | 08/02/2016. | 02/01/2041.
38143Y AC 7 |GOLDMAN SACHS GROUP INC ...146.508 2,000,000 276,619 | e [ e (21,584) | s | [ 6.450 ...21,500 129,000 | 07/05/2017. | 05/01/2036.
404119 BV 0 |[HCAINC ...133.576 ..1,000,000 ..1,279,927 2,444 27,500 | 08/27/2020. | 06/15/2047.
404119 BY 4 |HCAINC ...128.042 2,000,000 | . 2,230,817 . 4,556 102,500 | 12/03/2019. | 06/15/2039.
40414L  AE 9 |HEALTHPEAK PROPERTIES INC ...147.386 2,947,720 2,000,000 | ..ce0eerne2,397,639 | oo | e T1,578) [ s [ | e 6.750 |....5.129 |FA...| oo 56,250 135,000 | 11/02/2016. | 02/01/2041.
406216  AY 7 |HALLIBURTON CO................ ...143.893 5,755,720 4,000,000 | ..ccccevee. 5,652,628 | ..o [ e (BT, 138) | s | e [ s 7450 |....4.231 [MS.....| cccoeenns 87,744 298,000 |01/15/2013. | 09/15/2039.
41163G  AF 8 |RELXINC.....cccooommrrvrarrrenns ...124.330 3,729,900 3,000,000 | ... 3,200,200 | oo | eerereenn(24,193) [ o e | 7.200 216,000 | 02/20/2003. | 08/01/2027.
412822 AE 8 |HARLEY-DAVIDSON INC.. ...115.502 4,620,080 ..4,000,000 X 92,500 | 10/30/2020. | 07/28/2045.
416592 AC 7 |TALCOTT RESOLUTION LIFEINC.... ..119.511 2,390,220 2,000,000 | .ooeeeerei2,074,370 | oo | eereireend(8,876) [ o [ | 7.650 153,000 | 08/26/2002. | 06/15/2027.
418056 AS 6 [HASBROINC ...129.043 4,258,419 3,300,000 | .coereeern 4,026,240 | oo | e 23,183) | e | e [ 6.350 209,550 | 10/11/2016. | 03/15/2040.
423074 AF 0 |KRAFT HEINZ FOODS CO ...122.990 2,459,800 2,000,000 | oveeerrni 2,120,717 | e | e 12879) [ o [ | 6.375 127,500 | 08/10/2005. | 07/15/2028.
42307T  AG 3 |KRAFT HEINZ FOODS CO ...132.875 5,315,000 4,000,000 | ..ooooerreid,024,359 | i [ e (1,796) s | e [ e 6.750 270,000 | 11/26/2003. | 03/15/2032.
427866 AE 8 |HERSHEY CO............... ...100.783 4,965,578 | ... 4,927,000 08/02/2010. | 02/15/2021.
427866 AL 2 |HERSHEY CO............... ...132.904 3,560,498 | .............. 2,679,000 | ............. 2,890,301 12/08/2009. | 08/15/2027.
428040 BJ 7 .....47.000 329,000 369,798 | ...ooverieriiiins 05/13/1998. | 01/15/2028.
428236 BQ 5 ...102.650 ...5,009,470 09/26/2011. | 09/15/2021.
428236 BX 0 ...106.098 ....19,932 05/29/2012. | 09/15/2022.
42824C  AX 7 |HEWLETT PACKARD ENTERPRISE CO ...129.206 . ,513,236 02/21/2020. | 10/15/2035.
42824C  AY 5 |HEWLETT PACKARD ENTERPRISE CO ..131.812 3,954,360 | ..o 3,000,000 05/02/2019. | 10/15/2045.
431116  AC 6 |HIGHMARK INC ...125.868 3,776,040 3,000,000 12/11/2019. | 05/15/2041.
431571 AB 4 |HILLENBRAND INC ...112.500 2,250,000 2,000,000 10/16/2019. | 09/15/2026.
437076 AS 1 |HOME DEPOT INC.... ...151.706 07/20/2012. | 12/16/2036.
437076 BG 6 |HOME DEPOTINC.... ...103.139 ...515,695 09/26/2016. | 06/01/2022.
438516 AT 3 |HONEYWELL INTERNATIONAL INC ...143.204 6,080,442 4,246,000 07/17/2014. | 03/15/2037.
44106M AW 2 | SERVICE PROPERTIES TRUST ...100.750 2,015,000 ..2,000,000 06/05/2017. | 02/15/2027.
44107T AV 8 |HOST HOTELS & RESORTS LP.... ...107.525 2,150,500 | ... 2,000,000 10/09/2018. | 06/15/2025.
448579 AG 7 |HYATT HOTELS CORP ...109.939 3,298,170 | c.ovvvvreve. 3,000,000 09/14/2018. | 09/15/2028.
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450636 AD 7 |INDIANA TOLL ROAD CONCESSION CO LLC......oovvvvrviiirreirirnrirerniies | cerees 2BFE.. ...119.628 2,279,320 |......... (1,231) | cvovererernrireens v [ s 5.283 |...... 3.800 |JJ....... 11/24/2020. | 07/15/2040.
451713 AA 9 [RICOH USA INC.....oiiirierieieeissisesiesieseseesssssessessesssesssssssssesisnnes | seeien .....98.551 495,603 | ......... Y072 T TR ISR IO 6.750 |...... 6.964 | JD....... 06/08/1998. | 12/01/2025.
452308 AR 0 [ILLINOIS TOOL WORKS INC ..126.174 150,000 153,869 |......... (119) | oo e | s 3.900 |...... 3.723 |MS...... 02/19/2015. | 09/01/2042.
45384B  AA 4 |INDEPENDENT BANK GROUP INC.. ...106.366 | .. ..1,000,000 ..1,046,194 | ........ (6,308) | cvvvoerrrererreres | cerererineiierieninn | s 5.875 |..... 4.466 |FA....... . 06/12/2020. | 08/01/2024.
456866 AG 7 |INGERSOLL-RAND CO.....covveuirmirrmrireerenississsrsesssessssessssssssssesssesssssnsas. | seesen 104475 | e 1,476,232 | covoovrrnne 1,413,000 | .coooovrrnnee 1,430,342 | ......... (PR T 0 RT ORRRR PO 9.000 |...... 6.946 |FA.......| .........48,042 | ....... 127,170 | 02/11/2002. | 08/15/2021.
45780D AP 7 |INSTITUTE FOR ADVANCED STUDY......cccovumiieririeeerisernssssrsesseesssssees | cevnes ...109.980 ..219,960 | .................200,000 | ................200,720 |......... (109) 3.237 |...... 3470 [D.vi | v 540 | e 6,474 | 01/14/2013. | 12/01/2026.
458140 AN 0 [INTEL CORP.......ovvimiiereriineeienieisesisssie st esssessssssssssanns | sessan ...124.572 477,744 | ..............5,200,000 | .............5,260,632 |......... [T 72:) ) ST IR DO 4.000 |...... 3.877 [ Do | 9,244 | L 208,000 | 02/08/2013. | 12/15/2032.
459200 AM 3 |INTERNATIONAL BUSINESS MACHINES CORP.. ...130.084 107,444 | ............4,695,000 | ...........4,920,234 | .....cccceevvirnniians | crvrinniand (39,402) | ..ovvevrrverriirs | v [ e 7.000 |...... 5.844 |AO...... | .........55,688 | ........ 328,650 | 07/18/2003. | 10/30/2025.
459200 HF 1 |INTERNATIONAL BUSINESS MACHINES CORP.. 124105 | .o 124,105 | ..., 100,000 | e 99,708 | e 8 | s [ [ 4.000 |...... 4.020 [JD.cooes | o122 | s 4,000 | 06/03/2013. | 06/20/2042.
460146 CF 8 |INTERNATIONAL PAPER CO.... ...160.469 2,000,000 (20,908) | ...vvveevreerneines [ eeereneireniiseiiens [ e 7.300 |...... 4701 |MN......| .......... 18,656 | ........ 146,000 | 08/31/2016. | 11/15/2039.
460146 CH 4 |INTERNATIONAL PAPER CO ...146.672 ..1,705,000 (5,276) | cvvoververeriinins | vevirerenerivericneine | 00008000 | oo 5.104 | MN ..102,300 | 10/27/2015. | 11/15/2041.
460146 CM 3 |INTERNATIONAL PAPER CO.... ..132.015 1,375,000 (876) | cvvrrvererrerieees | vvrinerinerirerinenns [ 00005.000 | e 4.869 |MS...... 10/26/2015. | 09/15/2035.
46625H JD 3 | JPMORGAN CHASE & CO......crvuiiiiririiiiniinnisciesiesesneissiseiiesisees | s . 104,467 | ............3,134,010 | ..............3,000,000 | .............3,019,484 | ....cccccevvvirnmrrans | crrrvrriaad (17,836) | ..oovvvverrererrins | ceerrieeniineniirienns [ cern4.500 | i 3.870 |JJ....... 03/26/2012. | 01/24/2022.
478165 AF 0 |S CJOHNSON & SON INC......ccooivrrrirreririernierieniseessensssssssssessesssssenns | seeees ..132.587 | .................331,468 | ................250,000 | ................238,459 | ......... 819 [ | verrerrreenennneins | 2005750 | i 6.300 |FA....... 01/16/2009. | 02/15/2033.
478165 AG 8 |S CJOHNSON & SON INC......ooorerrrimrirerierisneiseniseissessssisessessesisssnnas | seves ...132.034 (6,489) | ..voverrererrreins | cerrereneensniineins | 004800 | e 4.084 |MS...... 05/05/2015. | 09/01/2040.
478366 BA 4 |JOHNSON CONTROLS INC.. ...101.848 (334) | oo [ e [0 3,750 [ 2.632 |JD.. . 01/11/2013. | 12/01/2021.
478366 BB 2 [ JOHNSON CONTROLS INC.....cvvuuuvmmrirerrnerireesseesenisessesssesssseessnssssssens | seveen ...128.308 . . ,698,628 (2,958) | cvovvereereriveins | cererereneensninneins | 000005250 | 1oncs 4.749 |JD....... .6,978 05/02/2016. | 12/01/2041.
48203R  AD 6 |JUNIPER NETWORKS INC ...131.879 5,275,160 4,000,000 | .....co.c... 4,632,234 |......... (6,389) | cvvovvreererreirerns [ revernriverisineiienns [ 005950 | i 4701 |MS......| oo 70,078 10/05/2020. | 03/15/2041.
485170 BB 9 [KANSAS CITY SOUTHERN ...126.106 3,783,180 3,000,000 3,383,577 |......... (2,943) | oo | e | 8700 e 3.925 08/11/2020. | 05/01/2048.
487836 AT 5 |KELLOGG CO.....oouiiriirmiieireiissiisiiseiseesssssssssesssesssssessssssssesssssssasenas | aesies ...150.548 9,032,880 6,000,000 16,927,862 | ..o [ s (66,154) [ ..evvveevrveineiens [ e [ 7450 | o, 5.459 11/12/2009. | 04/01/2031.
49271V AC 4 |KEURIG DR PEPPER INC...... . 134.147 2,682,940 ..2,000,000 ,998,885 40 | oo | e | 2004985 | L 4.990 03/19/2019. | 05/25/2038.
49326E  EJ 8 [KEYCORP.....ooiiiiciiceiciciiesise sttt nseninenns. | aviees ...108.336 2,166,720 | .... 2,000,000 21,850,023 | oo | e 10,623 [ .ooceoceereeierins [ eernerrisninnerierinns [ 2000 2.550 | e, 3.555 04/06/2020. | 10/01/2029.
494368 BC 6 |KIMBERLY-CLARK CORP.......cccovviriireriririrnniersessiesssssiesssissssenssssnsns | ceseees ...163.189 6,527,560 | ....ocvuue 4,000,000 | ...ccone 5,345,322 | ......... (57,009) [ ..voverereerrirriens | vevvrereriseiisesniiens [ 0000.6.625 |, 3.860 [FA.....[ ... 110,417 | ....... 265,000 | 05/24/2012. | 08/01/2037.
494550 BC 9 |KINDER MORGAN ENERGY PARTNERS LP........ccconviimiririrnerirerinceirieins | vevee ..100.818 | .....ooc0ee0rern25,205 | .o 25,000 | ..cooveirnnnn25,112 | (B78) | cvvvvveeereerienns | vvriveriverirerinenns [ 005,800 [ e 3.018 [MS...... | cevvvrrrernd83 | s 1,450 |09/26/2012. | 03/01/2021.
494550 BD 7 |KINDER MORGAN ENERGY PARTNERS LP.......ccooniiimiriniineiiinrincinsiins | cevi ...129.920 2,000,000 | cioorrererni 2,384,775 | i | e (11,652) [ ovvvcerveineinns [ e [ 206,500 | .o 4987 |MS......| ......43,333 | ........ 130,000 | 05/15/2019. | 09/01/2039.
49456B AP 6 | KINDER MORGAN INC........cvoiririiricrinirseesesisssiensenssssessesssssensenes | aveeens LM7.371 R 2,000,000 | .............1,978,753 | ......... 2471 | o v [ 4300 [ 4475 MS...... | 28,667 | oo 86,000 | 03/13/2018. | 03/01/2028.
500255  AF 1 | KOHLS CORP.......otriiiiriieineeieeiesisessesissssssssssssessesssssesssnssssssssenes. | eeens 2110100 | e 3,413,100 | coovvvrrneen 3,100,000 | .............3,381,413 | ......... (25,298) [ ..evvvneererineines [ e [ 7.250 | e, 5.866 |JD.......| 18,729 | ..o 224,750 | 05/15/2008. | 06/01/2029.
50075N  AC 8 | MONDELEZ INTERNATIONAL INC......coovvivriierniisinrineissinsissssssessensnees | rnnene ...135.487 4,064,610 | ..oocvvnvee 3,000,000 | ..coooerene 3,167,246 | oo | v (10,849) [ ..vvvvevveriniiens | vevveernriveisisniiens [ 0008500 [ e, 5.800 [MN......| .........32,500 | ........ 195,000 | 03/24/2003. | 11/01/2031.
501044 BV 2 | KROGER CO....covvmmrirririeinieinesiessiessesissssessssssssssesssssssssssssssssssenes | eeens ...144.935 1,449,350 | ..coovvvnnee 1,000,000 | .............1,259,057 |......... (24,023) [ ..oveoevrvricrnes [ e [ 20.8.000 | oo 4.386 |MS...... | ... 23,556 | ..o 80,000 | 04/01/2016. | 09/15/2029.
501044  BZ 3 |KROGER CO......coovuiiiiiiiiiiisiiciesiiesisisissssi s sssssisssinnes | enees ..147.321 1,532,138 1,040,000 | ..occ0oeee 1,283,176 [ oo [ e (18,228) | ..ecvvvvrveeriins | cevrvieeriineriiienes [ eer 1500 | ovec 4611 [AO...... | 19,500 | ..o 78,000 | 10/26/2015. | 04/01/2031.
501044  CN 9 | KROGER CO.....ovvrumrirririeirieiiesiessiessesssssesessssssssssessssssssssssssssssssenes | evens ...136.006 | .. 2,720,120 | oo 2,000,000 ..2,214,166 |......... (6,938) | c.ooverreririinin | cervereneenenineins | 0005400 | e 4553 |Jdooees | 049,800 | e 108,000 | 09/16/2019. | 07/15/2040.
501044 DB 4 |KROGER CO....corimmiiriiriiieineie i esessssesessssssesssessssesssssssssssssenes | oseens 100159 | 500,795 | ..coovvrrrrens 500,000 | ..coovvrrrnns 500,000 |......... (3,630) | cvvvvereereeineins | eerererineerenineins | 00002600 | e 1.865 [FA..co.| v 5,417 | 13,000 | 09/26/2016. | 02/01/2021.
521865  AY 1 [LEAR CORP.......coooiiiiiiiniitieisisiesss s ssssisssessssssnsns | oessns ..112.236 2,250,332 | ..oovrenee 2,005,000 ..1,935,622 |......... 8,740 | oo | e [ 2002 3.800 | 4402 |MS......| ... 22,434 | 76,190 | 04/26/2018. | 09/15/2027.
521865 AZ 8 |LEAR CORP.....ccouiieirieirierieniseessnissnse et esessssssssse st ssssssassnssens | resens ...123.550 1,235,500 | ..cooovrvrne 1,000,000 | ................998,975 |......... 15 5257 |MN......| ccoeevernn.6,708 | ..o 52,500 | 07/29/2019. | 05/15/2049.
524901 AR 6 |LEGG MASON INC.......ccovviuiiiciiniiiiiienistisissiiesiesisessssssssiesiesissisas | enees .. 143711 2,155,665 1,500,000 | .............1,591,487 |......... (2,032) | oo | e | 20005625 | i 5169 |JJ.ooie | 38,906 | ... 84,375 | 05/02/2019. | 01/15/2044.
524901 AV 7 |LEGG MASON INC......ccovruuiririinriieeienirtisssissiiessesisssessssessssesssesssesssns | vevees ...118.884 2,377,680 | oo 2,000,000 ...2,049,130 |......... (8,298) | c.ooverrercriininn | verrerenerverinnine | ceen 750 | e 4219 [MS...... | 027,972 | e 95,000 | 08/29/2018. | 03/15/2026.
529043  AD 3 |LEXINGTON REALTY TRUST.....otiuiriiirneineiineiiesisnessesiseesesssssissssssssns | oeeens ...108.886 1,088,860 1,000,000 | ..coovverneens 989,759 | ......... 2671 | oo [ [ 400 | 4725 |ID.ccies | e 1,956 | e 44,000 |09/21/2018. | 06/15/2024.
53227 AA 2 |LIFE STORAGELP....... 114,344 ..3,000,000 2,922,841 9,337 | o | e [ 03875 | 4.307 v 116,250 | 04/13/2018. | 12/15/2027.
532457  AZ 1 |ELILILLY AND CO...ovtermriniireiieriieeseesssisessssssesssesssssssssssssssssssnssssens. | eeens 2125309 | oo 150,371 | 120,000 | e 117,79 288 | oo | v | 2005500 | i 5.858 [MS......| oo 1,943 | i 6,600 | 09/25/2008. | 03/15/2027.
534187 BC 2 |LINCOLN NATIONAL CORP.......ccetiimiriiriritiiniissiesiesisisssissiiesienes | s 2104362 | 31,309 | 30,000 | ..ooorrerirnns 30,328 |......... (264) | oo | v | 00042000, 3264 |MS...... | o371 | 1,260 | 10/09/2012. | 03/15/2022.
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539830 AR 0 |LOCKHEED MARTIN CORP...... ...1562.096 2,766,626 | .............. 1,819,000 | .ooovreereinn2,164,969 | ..o [ e (15,038) [ ..vovernrvrerririees | eeveererreisnrisirens [ e 6.150 |...... 4451 |MS......| coovrren 37,290 | ..oouee 111,869 | 07/07/2015. | 09/01/2036.
548661 AH 0 |LOWE'S COMPANIES INC ...134.576 1,345,760 | ..coovvvnnee 1,000,000 | .............1,086,291 |......... [CI0X) ) TR ISR B 6.875 |...... 5.399 09/08/2009. | 02/15/2028.
548661 AK 3 |LOWE'S COMPANIES INC ...135.255 1,893,570 1,400,000 | .............1,446,318 |........ (4,401) | oo | e | e 6.500 |...... 5.976 09/08/2009. | 03/15/2029.
548661 CP 0 |LOWE'S COMPANIES INC 147195 | 2,943,900 | coovvvernen 2,000,000 | .............2,531,000 |......... (VAT SRR TR PO 6.650 |...... 4.390 08/20/2012. | 09/15/2037.
54866N BP 3 |LOWE'S COMPANIES INC 128468 | .....ccooone 5,138,720 | coovvvrrnens 4,000,000 | .oovrrernid,336,876 | oo | i (40,741) | ooveoeerrerrveines [ e [ 7.200 |...... 5.663 10/29/2004. | 09/01/2027.
55262C AE 0 |MBIAINC ...100.500 | .................502,500 | .................500,000 | ................500,868 |........ (142) [ oo [ | 7.000 |...... 6.958 11/10/1998. | 12/15/2025.
55262C AF 7 |MBIAINC 192356 | i 877,382 | 950,000 | oo 997,793 | e (G4 ) TN ISR PO 6.625 |...... 5.809 08/11/2005. | 10/01/2028.
55336V AL 4 |MPLXLP... ...121.746 2,000,000 | .............2,256,589 |......... (5,332) [ covomevererriienees [ e | e 5.200 |...... 4.364 09/20/2019. | 03/01/2047.
55336V AM 2 |MPLXLP.... L 114.385 ..l 2,287,700 | e 2,000,000 | .............2,099,860 |......... (3,880) | cvvvoverrrirrireres | cevererineiieiieninn | s 4.500 |...... 4.086 01/24/2020. | 04/15/2038.
55616X AL 1 |MACY'S RETAIL HOLDINGS LLC, .....95.340 100,000 257 | o | e | e 3.625 |..... 3.927 09/03/2015. | 06/01/2024.
55616X AM 9 |MACY'S RETAIL HOLDINGS LLC .....77.088 ..2,000,000 6,585 | ..oovrrervrriiennes [ | 04500 |, 5.200 11/02/2016. | 12/15/2034.
55617L AC 6 |MACY'S RETAIL HOLDINGS LLC .....92.500 201,629 (137) | coeereverierinens v [ 00008700 [ 6.564 11/04/2004. | 09/15/2028.
56585A AB 8 | MARATHON PETROLEUM CORP. ..100.753 | ................251,883 | .................250,000 | .....cccooucec. 250,000 | ... | e | e | | 208125 [ 5.122 03/16/2011. | 03/01/2021.
56585A AF 9 [MARATHON PETROLEUM CORP. ...134.264 3,358,256 |........ (9,946) | ...ovvrveririienn | cerrrereneeneniineins | 00008500 | oo 5.499 09/12/2016. | 03/01/2041.
571903 AK 9 |MARRIOTT INTERNATIONAL INC ...102.801 152 | o [ e [ 2000 3.250 [ 3.917 07/23/2013. | 09/15/2022.
571903 AX 1 |MARRIOTT INTERNATIONAL INC ...114.395 ..3,000,000 (469) | cvvvrvverrieriienns [ e [ 04500 | 4.471 04/27/2018. | 10/01/2034.
573284 AQ 9 |MARTIN MARIETTA MATERIALS INC ...112.103 2,000,000 | cooovrreren 1,912,941 | s | s 11,593 [ [ e [ 003450 | s 4.232 04/26/2018. | 06/01/2027.
574599 BJ 4 |MASCO CORP........ccccoovvvrunne ...115.099 3,000,000 (849) | vvvuevericiiienis [ e [ 4450 | 4.415 12/11/2018. | 04/01/2025.
58013M EC 4 |MCDONALD'S CORP. ...150.708 5,000,000 | ..ooerrer8,290,612 | oo | e (52,389) [ ..ovvvreernnireries [ e [ 206,300 | e 4.150 03/26/2012. | 10/15/2037.
58013M EM 2 | MCDONALD'S CORP. ...102.425 (220) | cvvveeeeierienes [ e [ 2000 2.625 | 2.339 02/05/2016. | 01/15/2022.
58155Q AE 3 |MCKESSON CORP. ...138.841 ..2,000,000 2,295,086 (8,856) | ..vovvereerrrirries | cereererneriirinniine | 00008000 | oo 4.829 12/05/2016. | 03/01/2041.
59023V AA 8 |BANK OF AMERICA CORP.... ...170.610 2,000,000 | .oocrenec 2,771,279 (28,754) [ ..veveerveinernns [ e [ 7750 | s 4.521 10/12/2016. | 05/14/2038.
59156R  AJ 7 |METLIFE INC. ...1562.316 ..1,000,000 1,215,885 | e | e (11,888) [ .o | vevveereriveisennirens [ 0008375 [ i 4.251 04/18/2016. | 06/15/2034.
59156R  BF 4 |METLIFE INC. ...105.310 100,000 100,000 | cvovucermceeerineriens | crrrerieeerenisniens | e | e | e 3.048 | s 3.048 02/08/2013. | 12/15/2022.
594918 AD 6 |MICROSOFT CORP... ..151.124 ..4,000,000 4,719,063 |......... (26,491) [ .vvvverveirneinns [ e [ 0.5.200 | oo, 3.830 01/15/2013. | 06/01/2039.
594918 AU 8 |MICROSOFT CORP.............. ..124.915 150,000 143,653 | ......... 172 | e e [ 0003750 [ 4.039 04/21/2014. | 05/01/2043.
594918 BC 7 |MICROSOFT CORP.............. 2123186 | 123,186 | e 100,000 | ..... 99,225 |......... 42 | e | e | 00003500 | i 3.570 02/19/2015. | 02/12/2035.
595112 BQ 5 |MICRON TECHNOLOGY INC ..122.841 2,000,000 | .............2,081,909 |......... (T451) | oo | e | 000 4,663 oo 4.108 08/27/2019. | 02/15/2030.
595620 AB 1 | MIDAMERICAN ENERGY CO......cevuriviiririmerieeieesienseseseessssssssssessenes ...149.629 1,860,000 | .............1,849,837 |......... 805 | ..o | verrerineerneeinnnins | 0008750 | e 6.821 10/25/2002. | 12/30/2031.
59562H AJ 7 | MIDAMERICAN FUNDING LLC...... ..141.39% | ............1,413,960 | ..............1,000,000 | ................984,734 | ...... 1,338 [ [ [ 06927 | 7477 |MS...... 69,270 | 11/27/2001. | 03/01/2029.
605417 BZ 6 |MISSISSIPPI POWER CO ...121.046 verirnrrennnnnD0,000 | e 49,003 | 28 | e [ [ 4250 [ 4.39% |MS...... . ..2,125 | 09/18/2014. | 03/15/2042.
60871R  AD 2 | MOLSON COORS BEVERAGE CO ..125.329 | ..............6,266,450 | .............. 5,000,000 | .oeerrere5,560,927 | oo | e (12,050) [ ..ovevneerereneine [ eerneineeiineineinnns [ 205,000 | oo 4.199 |MN......| cccoe... 41,667 | ...c.... 200,000 |07/20/2020. | 05/01/2042.
617446  7X 1 |MORGAN STANLEY. ..119.707 ..2,000,000 12,056,936 | ..o | e (10,236) [ ..vovvrrererinriees | vevveereriseissenninens [ 005,000 | i 4.348 |MN......| ... 10,278 | ........ 100,000 | 09/21/2018. | 11/24/2025.
61760L CC 7 | MORGAN STANLEY 114,139 100,000 | cvovvermcrrerrnreriens | errverieeeneninnines | erverineeneninneens | veveeeneensnnneens | ceend 1800 | s 4149 | | ol 1741 | 4,150 | 01/31/2013.| 01/31/2028.
61945C AD 5 |MOSAIC CO ...124.540 4,119,845 | ........ (25,390) [ ..eveveverrrirneiins [ e [ 2005450 | o 4.258 12/05/2019. | 11/15/2033.
620076 AH 2 | MOTOROLA SOLUTIONS INC............... ...120.508 198,876 |......... 210 [ e | e | e 1500 | i 7.654 11/04/2004. | 05/15/2025.
626717 AA 0 | MURPHY OIL CORP. ...100.606 2,605,000 ...2,596,557 T12 [ o | eevverineinseiseinns | e 1.050 | e 7.102 04/30/2002. | 05/01/2029.
631103 AG 3 |NASDAQINC ...114.826 ..2,000,000 ,950,263 7,851 | oo [ v [ 003,850 [ e 4.364 05/14/2018. | 06/30/2026.
636180 BL 4 |NATIONAL FUEL GAS CO. ...105.027 150,000 149,467 232 | v | e | 0003750 | s 3.923 10/22/2013. | 03/01/2023.
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636180 BN 0 |NATIONAL FUEL GAS CO. ...106.303 ..2,000,000 ..1,950,295 |......... 6,267 | oo | e [ 3.950 |...... 4.382 03/13/2018. | 09/15/2027.
63743F VP 8 |NATIONAL RURAL UTILITIES COOPERATIVE FIN.. ...112.245 100,000 | ovvooerereeeen 100,000 | oo [ e | e | e | e 3.500 |...... 3.500 02/21/2015. | 08/15/2029.
64128X AE 0 |NEUBERGER BERMAN GROUP LLC ...113.567 .571,242 | ................503,000 | ..............484,288 |......... 381 | e | e [ e 4875 | ... 5.145 06/11/2019. | 04/15/2045.
641423  CA 4 [NEVADA POWER CO......ccocooiriiiiriiiriieniieseissesissesessssissesssssessssens ...135.042 ..189,059 | ... 140,000 | .. 176,99 | ........ (U£312) ) NSO RN DO 5450 |...... 3.580 05/21/2020. | 05/15/2041.
651229 AW 6 |NEWELLBRANDS INC.........ccoccvvennees ...110.293 2,205,860 | ........cc... 2,000,000 | ..o 1,969,309 |......... 5,082 | covveerveieniiiens [ e [ e 4700 |...... 5.035 03/13/2018. | 04/01/2026.
651639 AM 8 | NEWMONT CORPORATION.......... ...1562.130 .4,193,000 ..5,043,281 |......... (28,225) [ ..o | vrvvvererieiisninsiiens [ e 6.250 |...... 4.618 262,063 | 10/10/2017.| 10/01/2039.
654106 AD 5 |NIKEINC ..122.162 103,016 |......... (92) 3625 |..... 3.428 [MN......| w804 | e 3,625 |03/26/2015. | 05/01/2043.
655664 AH 3 |[NORDSTROM INC.......cocooorriireieceeneecesessnees s ..113.769 22,161,634 | [ (17,834) | ..o | e [ e 6.950 |...... 5.572 139,000 | 01/26/2018. | 03/15/2028.
655844 AW 8 |NORFOLK SOUTHERN CORP.. ..119.219 278,000 |......... 5.590 5590 |MN...o.| cooverrre,899 | i 15,540 | 12/18/2009. | 05/17/2025.
655844 BP 2 |NORFOLK SOUTHERN CORP.. ...109.186 100,000 101,368 | ..o [ eervreerieeene(859) | s | e [ 2002 3.850 | e 3333 | | o TT5 | 3,850 |03/04/2014. | 01/15/2024.
655855 FB 5 |NORFOLK SOUTHERN RAILWAY CO.. ..171.162 ..3,000,000 | .....cc... 4,609,220 | oo | e (A2,934) [ [ | T8T5 [ 4.166 ..236,250 | 07/27/2017. | 05/15/2043.
66765R AZ 9 |NORTHWEST NATURAL GAS CO............. ...133.071 4,000,000 4,283,466 | ... | eereeeennn(33,352) [ e [ | 200.6.650 | 5.400 266,000 | 10/23/2009. | 11/10/2027.
674599 BM 6 | OCCIDENTAL PETROLEUM CORP.........ccoovviriiniricriiieissiesieiienes ...102.500 558,168 | .....ccvvevierieriens | ceriennennn(8,455) | o [ [0 7.200 | 5.249 |AO...... | 009,000 | ..o 36,000 | 08/24/2005. | 04/01/2028.
674599 BT 1 |OCCIDENTAL PETROLEUM CORP..........cooviviirriinrinneiereeeenesieseienes ...108.000 . 2,402,738 | o [ eeeeeed(38,870) | s | e [ 2008450 | L 5.359 08/10/2005. | 02/15/2029.
674599 CX 1 |OCCIDENTAL PETROLEUM CORP........ccoosiiviiriinniiereiiereiereneieeseiieees ....84.552 2,000,000 | ............. 2,034,622 | oo [ e (1,215) | | e [ 2004300 | e 4.163 10/10/2019. | 08/15/2039.
680223 AK 0 |OLD REPUBLIC INTERNATIONAL CORP. ...114.982 ..3,000,000 2,926,340 | .covvovvrrevrrreenn | e 11,262 | s | v [ 1000 3,875 | i 4.370 . 06/06/2018. | 08/26/2026.
681919 AZ 9 |OMNICOM GROUP INC........... ...104.329 100,000 | ..... 99,680 | ...oouvverrrriecnriens | overrieenerenn230 | e [ e [ 203625 | 3.874 |MN......| oo 804 | L 3,625 | 10/22/2013. | 05/01/2022.
681919 BA 3 |OMNICOM GROUP INC........... ...110.424 50,000 050,228 | e | e (58) [ e [ | 20003650 | 3515 12/09/2014. | 11/01/2024.
681936 BF 6 | OMEGA HEALTHCARE INVESTORS INC........coocoiivviirriiririecniieseeceneeens ...112.650 ..2,000,000 ,949,004 | oo | 8,815 | e [ 04500 | 4.980 02/09/2018. | 04/01/2027.
681936 BM 1 |OMEGA HEALTHCARE INVESTORS INC........cooomirviriiireiieririeeneieseeens ...105.220 2,000,000 21,946,538 | e [ e BT8 | s | e [ 200 3.375 | 3.695 10/30/2020. | 02/01/2031.
68217F  AA 0 | OMNICOM GROUP INC. ...114.163 ..2,000,000 ,920,002 LABAB7 [ [ | 2023600 | 4.458 10/09/2018. | 04/15/2026.
68268N AG 8 | ONEOK PARTNERS LP. ..120.315 ...1,154,847 (5,625) | c.ooovveeerriieniis [ e | 008,125 | 4.651 24,806 08/02/2019. | 02/01/2041.
68389X AV 7 |ORACLE CORP ...126.605 100,000 | ..ocovr..er 102,071 | e (118) | oo [ e [ 008300 | 4.093 .2,066 07/22/2014. | 07/08/2034.
68389X BD 6 | ORACLE CORP. ...115.226 100,000 | .covvvvvrrrrrn95,879 | e 361 [ e | e | 2000003250 | e 3.776 09/03/2015. | 05/15/2030.
690742 AG 6 |OWENS CORNING ...120.402 2,000,000 | ...........1,712,493 | ........ 4,859 | ..o [ | 24300 | 5.317 06/19/2019. | 07/15/2047.
69121K  AD 6 | OWL ROCK CAPITAL CORP. ...105.380 R 2,010,000 | ............2,021,195 | ....... (825) [ oo [ | 04250 | 4125 [ | e 37,492 | .o 07/30/2020. | 01/15/2026.
693506 AQ 0 |PPGINDUSTRIESINC....... ...102.709 4311724 | oo 4,198,000 | ..ccooond,222,724 | oo | s (71,681) | oo | cevreeeriireniiiens [ 2029.000 | ooeece 7160 |MN.....| ccccoeeee. 62,970 377,820 |02/25/2002. | 05/01/2021.
69362B  AJ 1 |[PSEGPOWERLLC.......c.cc0..... ...1562.599 1,525,990 | .....cceeeee. 1,000,000 | .............1,083,452 |......... (5,254) | cvvvvrverernrinieins [ overnrieisiniienns | 008625 | 7.449 |AO...... | v 18,208 | .......... 86,250 | 08/23/2001. | 04/15/2031.
893656  AC 4 |PVH CORP......ooooiieecceceecece e ...112.766 2,255,320 | oo 2,000,000 | .............2,043,261 | ......... (B779) [ oo [ e | 4625 | 4.088 [JJ...ccc. | coveernn 43,938 | ..o 07/20/2020. | 07/10/2025.
694476 AD 4 |PACIFIC LIFECORP.........cccovvvrmrrirrnnes ...125.080 2,501,600 2,000,000 | ...........2,217,271 | ......... (B7B7) [ oo [ e | 0005125 | 4.354 [ | e 42,993 102,500 | 10/02/2017.| 01/30/2043.
70109H AJ 4 | PARKER-HANNIFIN CORP ...144.652 3,421,020 | oo 2,365,000 | .............3,017,952 | ......... (25,576) | ..ovvvrerernerins | coverensrriinsneiinnes [ 10008.250 | oo 4.025 05/05/2015. | 05/15/2038.
70109H AK 1 | PARKER-HANNIFIN CORP .105.079 | v 105,079 | oo 100,000 | ovvoererereen 100,000 | oo [ e | v | ceereieeneinenenenes | 2000 3.500 | i 3.499 09/14/2010. | 09/15/2022.
708696 BV 0 |PENNSYLVANIA ELECTRIC CO............... ...126.686 1,900,290 | ..oovvvrrne 1,500,000 | .oooreereen 1,814,040 [ oo [ v (11,488) | e [ | 208150 | i 4.434 10/02/2017. | 10/01/2038.
709599 AW 4 | PENSKE TRUCK LEASING COLP......... L1275 2,225,500 | e 2,000,000 | .ooeeeer. 1,908,110 | oo | e 13,508 [ o [ | 2002.3.400 | 4.294 06/22/2018. | 11/15/2026.
713448 CC 0 |PEPSICOINC.... ..122.381 100,000 | covvevierenn97,929 | v | i1 [ | i | 20003600 i 3.741 04/10/2013. | 08/13/2042.
713448 EC 8 |PEPSICOINC.... ...145.362 ..4,000,000 | ............4,386,194 | ..o | e (36,677) | ..ovvvverveinriins | covriinriissniinnns [ 2072000 | i 5.514 07/18/2003. | 03/01/2029.
718172 AC 3 | PHILIP MORRIS INTERNATIONAL INC. ...152.579 ..3,000,000 (29,866) | ...vvvereeereirns [ e [ 208,375 | s 4.245 04/28/2017. | 05/16/2038.
718172 AW 9 | PHILIP MORRIS INTERNATIONAL INC. ...122.608 .100,000 76 A25 ... 4.329 08/15/2014. | 03/04/2043.
72018Q AD 3 |PIEDMONT NATURAL GAS COMPANY INC ...124.428 ..4,000,000 | .. 171,829 (29,983) | ..o | e [ e 7400 |...... 6.342 09/03/2008. | 10/03/2025.
73755L  AK 3 |POTASH CORPORATION OF SASKATCHEWAN INC.......c.ccoovvririrrirniirnns 132,604 | ..o 4,911,652 | 3,704,000 | ............. 4,439,314 | ......... (23,385) [ ..o | veveeenieisnineiens [ s 5625 |...... 4.150 12/23/2014. | 12/01/2040.
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737679 DC 1 |POTOMAC ELECTRIC POWER CO........ccoviriereriiinirnsieinersiessssiessessnees | cernns 1.FFE. 3,122,942 |...166.413 ...2,055,000 .2,965,986 [REH 1223 NI ISR PO 7.900 |...... 4324 |JD....... .162,345 | 10/28/2015. | 12/15/2038.
740816 AL 7 |PRESIDENT AND FELLOWS OF HARVARD COLLEGE..........cccccovivmeriinnns [ e 1.AFE.. ...194,424 | ..120.432 200,000 | .... ....195,522 189 | o [ e | s 3.619 |..... 3.801 |AO...... 08/11/2014. | 10/01/2037.
741503 AW 6 |BOOKING HOLDINGS INC.........cccoosiuirrnrriciinrinriinicsnisciienienisssisninns | vnvis | oo | eenee L2 | LG FE i [ 50,932 |..110.701 | .coocoviirerenn55,357 | s 50,000 | ..ccoovvcrirnns 50,426 |........ (LC1C) [N VRPN IO 3.650 |...... 3.419 |MS...... 06/01/2015. | 03/15/2025.
742718 AV 1 |PROCTER & GAMBLE CO......coovvvirremiirerierrierieninssesesssssssessessesesssnins | veeens 4,295,430 |...154.802 ....4,644,060 ...3,000,000 .3,757,190 1(68,683) | covooerieiein | e | s 8.000 |...... 4.500 |AO...... 08/10/2011. | 10/26/2029.
742718 CB 3 |PROCTER & GAMBLE CO. IO I 7,312,310 |...143.718 ..10,060,260 ...7,000,000 | ... 7,213,533 (11,287) | oo | e | s 5.500 |...... 5.175 |FA....... 10/23/2009. | 02/01/2034.
743315 Al 2 |PROGRESSIVE CORP........ccccoermriiiernrinennneinnenssnseeessssssssnssensssssnnens | ovevees | oo | cerveeenen T | T FE e | e 71,614 |..136.611 | .o 102,458 | oo 75,000 | e 73,216 | ......... 158 | e | v [ e 6.625 |...... 7.013 |MS...... 11/04/2004. | 03/01/2029.
74456Q BA 3 |PUBLIC SERVICE ELECTRIC AND GAS CO......oecouivmreerierireerseeiseenes | reeens 94,500 |...117.355 | ..coovvrrenn 117,355 | ... 100,000 | ... 95,276 TG OTUTUROR DUURRIRN PO 3.650 |...... 3.977 |MS...... 08/26/2014. | 09/01/2042.
74531E  AA 0 |PUGET SOUND ENERGY INC.......cocoiiiiiiniiiniiciinissicssissiiesiesisniins | e ...134.011 492 | s [ [ 7.020 |...... 7.218 |MS...... 11/04/2004. | 12/01/2027.
747525  AF 0 |QUALCOMM INC.....oiviuirimrirrireeisineiie e ssssssessessssssssssanes | revens L1139 | 85,695 | 50,000 | 50,231 e (B1) [ v [ e | e 3450 |...... 3.330 |MN...... 06/01/2015. | 05/20/2025.
747525 A 2 |QUALCOMM INC.....oiiiiimniiriircireeiseise sttt essssissssanes | eeens . ...133.963 . (6,940) | coovoverrreineien | e | e 4.650 |...... 4.224 |MN...... 05/02/2016. | 05/20/2035.
749685 AV 5 | RPMINTERNATIONAL INC......ooovirierirriiniininerienierieeississssisesiesssenss. | eeees 2,871,180 |...111.026 | .. ...3,330,780 | ... 12,903,085 | ..o | e 13,370 [ [ e | e 3.750 |...... 4.350 |MS...... 07/17/2018. | 03/15/2027.
749685 AW 3 |RPM INTERNATIONAL INC.....cooovirierineerrrinniseriereneessenssnisensessnsenenss | vneens | oo | eeereen 1,2 | 2.8 FEviviiiis | v 1,950,120 |...110.298 | .............. 2,205,960 | ....ccoonnee. 2,000,000 | .oovcvvrec 1,951,273 |......... 948 | oo | e | e 4.250 |...... 4.405 |JJ....... 11/07/2019. | 01/15/2048.
7591EP AE 0 | REGIONS FINANCIAL CORP......ccooviiiiiiieriiniieiesisiniissiiesiesissinas | s .2,407,950 |...152.680 ....2,748,240 ...1,800,000 | ............. 2,350,579 (20,831) | v | e [ s 7375 | ... 4.730 |JD....... 02/09/2018. | 12/10/2037.
760759  AF 7 |REPUBLIC SERVICES INC.......ocoouiimirimirierierireesessssssessesssesessesssssenes | reeens .2,398,580 |...146.697 | .. ..2,933,940 | ... ...2,000,000 | . 2,323,233 | oo | i (15,951) | ovvrvererrrieennes [ eerereneereniseiiens [ e 6.086 |...... 4530 [MS...... 10/26/2015. | 03/15/2035.
773903 AB 5 |ROCKWELL AUTOMATION INC......ovveivererrcrinrirerieniseesssnisnsssenseniseens | vsees | oo | eervveenensd | TG FE it | i 1,733,255 |...132.501 | .ccooovrvrnce 1,987,515 | oo 1,500,000 | ..cooovrvnnee 1,600,056 | ...ocoomeeenrererrenins [ e (11,400) | +.vvvvereerreines [ e [ e 6.700 |...... 5.539 | JJ....... 10/17/2003. | 01/15/2028.
773903  AE 9 | ROCKWELL AUTOMATION INC......ovvirririermrinnrierieniesisseisssesesienisenens. | eeees 1,513,184 | ...146.356 1,712,365 ...1,170,000 1,455,024 | e | e (11,361) [ v [ [ e 6.250 |...... 4.220 05/18/2015. | 12/01/2037.
783549 AZ 1 |RYDER SYSTEM INC. ...112,187 |...125.167 130,000 ...122,836 1,138 [ e | e | e 6.950 |...... 8.340 .753 11/04/2004. | 12/01/2025.
797440 BH 6 |SANDIEGO GAS & ELECTRIC CO... .3,299,397 |...124.772 ...2,741,000 .2,977,803 (38,220) [ ...vovvrrvrerrrirens | vevveeeriveiisiniiiens [ 000.8.000 | 4.199 13,705 .164,460 | 11/24/2010. | 06/01/2026.
797440 BJ 2 | SAN DIEGO GAS & ELECTRIC CO... 11,692,945 | ...137.806 1,500,000 1,646,563 (5,393) | cvoovereereriienns | verrrererneeenineins | 0008125 | 5.240 .27,052 1,875 | 12/08/2009. | 09/15/2037.
803111 AM 5 | HILLSHIRE BRANDS CO......ccooviuiririreireirneisesiesiesisseesssisssssssssssesess. | oseens .3,742,850 |...126.060 ...3,500,000 .3,645,532 (8,467) | oo | cervereeeiinrinneins | 0008125 | i 5.639 .214,375 | 01/30/2004. | 11/01/2032.
808626 AE 5 |LEIDOS INC.......oiviiriiiiiiiirieiieiiesiiesiesisssessessssssesssensssessssssssaensenes. | evens .3,009,250 |...135.311 ...3,000,000 .3,005,697 (323) | cvvvrerererienns [ e [ 72125 [ 7.100 {JJ....... | ........106,875 | ........ 213,750 | 10/01/2002. | 07/01/2032.
808626 AG 0 |LEIDOSINC. .1,971,000 |...122.958 2,000,000 .1,982,138 965 | .oourerererneerinnins | verreeriineenennneins | 2005500 | 1o 5.600 .110,000 |06/23/2003. | 07/01/2033.
816300 AH 0 |SELECTIVE INSURANCE GROUP INC 1,222,610 |...128.098 ...1,000,000 1,218,671 (3,939) | cvvvreererrneireens [rvvernrieisincienins | 005375 | 4.053 7,917 ...53,750 | 01/22/2020. | 03/01/2049.
824348 AL 0 | SHERWIN-WILLIAMS CO .2,082,000 |...127.575 ...2,000,000 .2,034,350 (4,391) | oo | e | e 1375 | 7.023 |FA....... 61,458 .147,500 |02/11/2002. | 02/01/2027.
824348 BH 8 | SHERWIN-WILLIAMS CO 1,042,220 |...121.488 1,000,000 11,041,060 (998) | cvvvneererrerienes [ evvineinerierieeens [ 4400 | 4.126 .18,333 4,000 |10/16/2019. | 02/01/2045.
82669G CK 8 | SIGNATURE BANK........civirieirieririieeiesicessesis st ssssnsessenes 2,026,920 |...101.622 ...2,000,000 | ... 2,026,452 (468) | cvvvvvveerierieens | vvriverrerierineens [ 04000 [ 3.695 .18,889 11/24/2020. | 10/15/2030.
837004 BV 1 |DOMINION ENERGY SOUTH CAROLINA INC........ovvurrrerireeriernereerienes | eeens 2,544,611 | ...144.660 ...2,165,000 | ..ccoonee. 2,384,047 | ..o | i (14,119) [ v [ [ 206,625 | oo, 5.400 |FA....... 59,763 | ........ 143,431 | 03/23/2004. | 02/01/2032.
84265V  AG 0 [ SOUTHERN COPPER CORP......cocovviirrirrierisnieererssisseresssissssiesssnsesnes | aoseees .2,260,000 |...134.057 | .. ....2,681,140 | ... ...2,000,000 | . 2,252,092 (6,809) | cvvvvvveererrrirerns [ rovernriverivnririrerins | 005,250 | i 4.350 | MN...... 15,458 | ........ 105,000 | 10/29/2019. | 11/08/2042.
843646 AU 4 | SOUTHERN POWER CO.......cocvomrerrerreinirnerireneneensnissisessssssenssenssssene | vnees | oo | eeeen 1,2 | 28 FE i | i 2,268,320 |...120.373 | ..ovcvvneee. 2,407,460 | .............. 2,000,000 | .ooorerece 2,267,047 |......... (1,273) | oo | eevrereneesenirneins | c0ern 8950 | oo 4.100 [JD.ccvee | covvrrrern 4,400 | oo 49,500 | 10/06/2020. | 12/15/2046.
844741 AN 8 | SOUTHWEST AIRLINES CO.......ccooviiiiriiiiiiinniciienississicssisssiesissiins | enees .3,206,606 |...125.714 ....3,331,421 ...2,650,000 3,070,693 | ..o | e (58,346) | ...ccvvonrreeriis | cerrrieeriineniiienns [ e 1375 | 4.405 |MS...... .195,438 | 08/02/2018. | 03/01/2027.
845437 BL 5 | SOUTHWESTERN ELECTRIC POWER CO......occovvveriririreeieinnerienienens | reeens 1,283,899 |...146.781 | .. 1,379,741 940,000 | .... 1,276,687 (7,212) | oo | cevrerncenenieneins | 0008200 | eco 3.600 |MS...... 17,160 ...29,140 | 05/21/2020. | 03/15/2040.
845743 BL 6 | SOUTHWESTERN PUBLIC SERVICE CO......ccccevvvmrrrereneernseirneinnnnennenes | vveens | oo | eervveenens] | 2B FE s | i 3,085,200 |...136.800 | ...coccvnee. 3,420,000 | ...cccoonuee. 2,500,000 | .ooovrernes 3,006,276 |......... (22,282) | ..veoeerveiseinns [ e [ 206,000 | ..o 4.226 |AO...... | oo 37,500 | ........ 150,000 | 03/30/2017. | 10/01/2036.
854403 AD 4 |LELAND STANFORD JUNIOR UNIVERSITY.....cooviviiernnineeerineinsninsiiennns | cevves ....102,350 |...129.938 100,000 | .coveverrnee 102,010 (80) | cvvverreererrnrireees [ ervermrrieiisnnrienns 4013 [ 3.874 |MN...... 08/26/2014. | 05/01/2042.
85590A AR 5 |STARWOOD HOTELS & RESORTS WORLDWIDE LLC........ccoevvuuerierrrnens | verenne . ...114.395 . 25,000 | ..... 23,873 56 | v [ v [ 4500 [ 4.956 |AO...... 12/14/2016. | 10/01/2034.
858155 AE 4 | STEELCASE INC.....ovviiiiriiiniiieeiieeissiesissisessssesssissssssssesssessssessssnssns | oosvens | oo | oevenens 1,2/ 2C FEuivioons | v 1,280,226 |...116.204 | .............. 1,440,930 | ..oooovvvnne 1,240,000 | ..coovvvenee 1,274,123 |......... (3,540) | oo | e | 2005125 | s 4700 |Jd....... 03/19/2019. | 01/18/2029.
862121  AA 8 | STORE CAPITAL CORP.......ovvirierrirriieiinniierienisssesessssniessenesssessssnns | cvevens | oo | cevvees 1,2|2BFE...... .2,988,750 |...113.931 12,991,432 987 | oo | ververirneeneninnins | o500 | e 4.547 |MS...... 04/13/2018. | 03/15/2028.
863667 AH 4 | STRYKER CORP.......ccostiiiiriciieriseirseissise st | eeens B 1,2|2AFE...... 50,525 |...111.907 50,270 (54) [ v [ e [ 03375 |, 3.248 |MN...... 11/09/2015. | 11/01/2025.
86722T AB 8 |SUNCOR ENERGY INC......c.oovvirrvirririiieiinirieriesissesssisssiesienesssesssins | sevee (o] I 1| 2AFE i | e, 5,435,360 |...140.104 | .............. 5,604,160 | ...cccoovnes 4,000,000 5,203,553 | ....cvrvvrrirerierinns | e (41,554) [ ..vvovvvrierinns [ [ 206,850 | ..o 4441 |JD....... 10/07/2014. | 06/01/2039.
86765B AK 5 |SUNOCO LOGISTICS PARTNERS OPERATIONS LP.......ccoovvverieririnciinns | veveene .1,708,866 |...115.937 ..1,727,461 ...1,490,000 1,701,224 (5,534) | cvoovvereererirveins | cerrereneensninneins | 0008100 | i 5.005 |FA....... 08/06/2019. | 02/15/2042.
87165B  AM 5 | SYNCHRONY FINANCIAL.......ccovvuivriririeiiniirerssiceesiseiesssiessssssssensnes | cvseees .1,904,260 |...112.185 ....2,243,700 ...2,000,000 11,927,762 8,708 | ..o | | 000.3.950 | L 4.565 | JD....... 03/13/2018. | 12/01/2027.
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871829 AD 9 |SYSCO CORP ...128.201 482,660 | ......... (4,208) | cooovvvvererrvrireens [ v | s 7.160 |...... 5767 |AO...... | voeee...6,802 | ..o 32,220 | 04/22/2003. | 04/15/2027.
871829 AF 4 |SYSCO CORP 123971 | ............. 1,239,710 | ............. 1,000,000 | .............1,064,437 |......... (6,700) | cvvveverrevrreereres | cevereerseeneriennns | e 6.500 |...... 5451 |FA..co.| crerenn27,083 | oo 65,000 | 01/30/2004. | 08/01/2028.
871829 AJ 6 |SYSCO CORP ...133.042 2,660,840 2,000,000 | ..ceereenn2,277,283 | e | e (13,504) | ..occveorveeriins | e [ e 5375 |...... 4110 [MS.....| .........29,861 | ........ 107,500 | 04/09/2012. | 09/21/2035.
871829 BM 8 |SYSCO CORP ...146.459 | .. 1,464,590 | .............. 1,000,000 ..1,322,631 |......... (6,299) | cvvvvvernrireirenes | e | e 6.600 |...... 4114 |AO...... | «eee.. 16,500 | e 32,817 | 06/08/2020. | 04/01/2040.
87612E  AK 2 |TARGET CORP......ccoovvrrvrirrnnne 2150522 | 376,305 | ..coovrrrnnenn 250,000 | ..ovvvcrirnee 247,776 |......... L7225 ISR DRRRRIRN IS 6.350 |...... 6.459 |MN......| e 2,646 | oo 15,875 | 04/21/2008. | 11/01/2032.
87612E AU 0 | TARGET CORP........c.ccocrvrrrrrnn ...166.326 4,158,150 | ..ooovvrnee 2,500,000 | ...ccoorne 3,419,826 | ......... (B7,064) [ ..oovvrreeririrees | cevrrerenireiisnrssirens [ e 7.000 |...... 4.001 {JJ.ccee | 80,694 | L. 175,000 | 08/14/2012. | 01/15/2038.
878742 AS 4 |TECKRESOURCES LTD ...125.375 3,761,250 3,000,000 | ..... 3,262,997 |......... (U870 ) [T RN B 6.000 |...... 5.267 |FA...coo.| wovvrenne 68,000 | ........ 180,000 | 06/27/2019. | 08/15/2040.
881685 AV 3 | TEXACO CAPITAL INC ...105.075 100,000 (211) [ oo [ e | e 8.875 |...... 8.638 |MS...... .2,958 11/04/2004. | 09/01/2021.
881685 AX 9 |TEXACO CAPITALINC ...161.069 (7,381) | oo | e | s 8.625 | ... 5.780 |MN...... 04/22/2003. | 11/15/2031.
884903 BH 7 |THOMSON REUTERS CORP ...140.069 (12 ) TR ISR PO 5.850 |...... 4.505 |AO...... 10/31/2017. | 04/15/2040.
884903 BT 1 |THOMSON REUTERS CORP ...109.904 (40) 3.850 |...... 3.757 |AO...... 09/29/2014. | 09/29/2024.
88579Y  AH 4 [BM COiimiiiieiiiieieee et ...121.558 126 | oo | e | s 3.875 |..... 4.098 |JD....... . ..5,813 | 06/20/2014. | 06/15/2044.
886546 AD 2 | TIFFANY & CO ...137.652 2,000,000 (1,456) | coooovvvirincinn | e | s 4.900 |...... 4679 |AO...... [ ... 24,500 | ... 98,000 | 10/03/2016. | 10/01/2044.
88732 AY 4 |TIME WARNER CABLE LLC ..133.734 2,000,000 [CHULSK) TR RN PO 5.875 |..... 4719 |MN.....| ......... 15,014 | ....... 117,500 | 08/28/2019. | 11/15/2040.
88738T AA 8 |TIMKEN CO....ceooeirrirriciis ..124.013 1,000,000 5,582 | oo [ e [ 6.875 | ..... 7.921 |FA....... 68,750 | 11/26/2001. | 05/08/2028.
88ESC5 AF 1 | Times Mirror Co ......0.001 ..1,139,000 NI/A..... ,781 | 12/04/2013. | 09/15/2027.
891027 AF 1 |GLOBE LIFE INC ...116.069 2,700,000 (16,735) | ..vvvnrererrveinnes [ eorererneernenisneinens [ v 7.875 |...... 7.105 [MN......| e 27,169 | ... 212,625 |07/26/2002. | 05/15/2023.
891092 AD 0 |[TOROCO ...132.062 (1,728) | covvvverevnrieens [ evvenniveisnneiienns | s 7.800 |...... 7435 [UD.co | e 2,773 | il 62,400 | 11/04/2004. | 06/15/2027.
891490 AR 5 |CONOCOPHILLIPS CO ...132.345 . (T 017 PR YRR PO 7.800 |...... 6.096 |JJ.coire | o 117,000 | ........ 234,000 | 12/13/2002. | 01/01/2027.
89352H AE 9 | TRANSCANADA PIPELINES LTD ...151.392 4,240,000 (42,195) | .ovovrereeineinnes [ e [ e 7.250 |...... 4.850 [FA.....| e 116,129 | ....... 307,400 | 03/04/2014. | 08/15/2038.
893570 BM 2 | TRANSCONTINENTAL GAS PIPE LINE COMPANY L... ..129.212 ..1,285,000 3876 | oo [ e [ 7250 | 7.750 09/28/2001. | 12/01/2026.
902118 BS 6 | TYCO INTERNATIONAL FINANCE SA ...104.175 192,000 (395) | cvvvnvererrerinnns [ e [ 0000 3.900 [ e 3.648 03/14/2016. | 02/14/2026.
902494 AZ 6 | TYSON FOODS INC 131155 | ............4,335,984 | ............. 3,306,000 (4,660) | ..o | cerrerineriinisnins | o875 | 4.610 12/05/2016. | 08/15/2034.
907818  DF 2 | UNION PACIFIC CORP 144548 | ............2,630,774 | .............. 1,820,000 (9,911 | oo | verrereveenerirneine | 0005780 | v 4.450 07/09/2015. | 07/15/2040.
907818 DM 7 |UNION PACIFIC CORP ...104.581 (208) | covvoeeneirerienes [ e [ 2000:2.950 [ 2.403 01/11/2013. | 01/15/2023.
911308 AB 0 |UNITED PARCEL SERVICE INC... . ...149.318 (11,035) [ o [ e [ w7620 | e, 5.807 . 09/16/2003. | 04/01/2030.
911312 AJ 5 |UNITED PARCEL SERVICE INC......cvvorereirerinrrieeresieeseessessessensnesens ...156.994 (41,696) | ..ovvvvvervrinerns [ e [ 206,200 | oo 4.030 [Jdooiee | v 111,697 | e 242,234 | 01/04/2012. | 01/15/2038.
911312 AR 7 |UNITED PARCEL SERVICE INC ...120.765 (105) [ ovvoererieirvnriens | verveererineirnenniiens | 000n3.625 [ e, 3.400 [AO...... | o906 | oo 3,625 | 03/03/2015. | 10/01/2042.
913017 AS 8 |RAYTHEON TECHNOLOGIES CORP.... ..101.311 (216,343) | ..o [ e [ 208750 | e, 5.39%4 |MS......| .......196,992 | ........ 590,975 | 12/20/2006. | 03/01/2021.
913017 BA 6 |RAYTHEON TECHNOLOGIES CORP.... ...145.231 (16,551) [ ..ovvvvevvreinriens [ e [ 2007500 | e, 6.049 [MS.....| ........44,167 | ........ 150,000 | 08/01/2003. | 09/15/2029.
913017 BT 5 |RAYTHEON TECHNOLOGIES CORP.... ...130.406 (B) | cvvrerererrrrrrnennn | verereeernenisnnineins | o500 | e 4475 |ID.coee | v 188 | 2,250 | 03/18/2014.| 06/01/2042.
91311Q AC 9 |UNITED UTILITIES PLC 2 129.607 | oo 518,428 | i 400,000 108 | coveeeeirerinens [ erreneriveriieninenns [ 0008875 [l 6.923 |FA.......| v 10,389 | oo 27,500 | 11/04/2004. | 08/15/2028.
91529y AP 1 [UNUM GROUP.. ..105.378 | ..............1,080,125 | .............. 1,025,000 588 | .o e |0 4.500 | 4.730 {JD..ccoor | voererenn2,050 | oo 46,125 |09/19/2019. | 12/15/2049.
918204 AR 9 |VF CORP 2133432 | 2,762,042 | 2,070,000 (466) | ovvovveerrerieens | vvriverserireriineens [ 0008000 | e 5.955 |AO...... | 026,220 | ........ 124,200 | 05/06/2009. | 10/15/2033.
91913Y AL 4 |VALERO ENERGY CORP.. ...133.022 2,000,000 (23,047) [ evevevivrrneiens [ e [ 006625 | ..o 4.250 |JD....... | ............5,889 | ........ 132,500 | 09/19/2019. | 06/15/2037.
920253  AF 8 | VALMONT INDUSTRIES INC . 116.053 | ............4,642,120 | .............. 4,000,000 (1,449) | ..o | verrerrnervericnnine | 2005000 | oeco 4.885 |AO...... | ..........50,000 | ....... 200,000 | 10/31/2017.| 10/01/2044.
92277G AL 1 | VENTAS REALTY LP...oiiiiiiiinciiiiseiie e sssssssessaenes | eeens 1,2 ...111.969 2,799,225 2,500,000 210,582 [ o | e | 20003850 | i 4424 |AO...... | ... 24,083 | ... 96,250 | 05/14/2018. | 04/01/2027.
92343V BT 0 |VERIZON COMMUNICATIONS INC ...160.935 3,218,700 ..2,000,000 A1T1A81) | e [ [ 206550 | 4.809 <. 131,000 | 07/05/2017. | 09/15/2043.
92344G  AM 8 | VERIZON COMMUNICATIONS INC......oevvrerrrrimeireirinenseneseesssessensenienes | eeens ...154.046 3,412,119 2,215,000 (35,824) | ..veveervrinernes | e [l 7750 | e, 5.010 {JD..ccre | e 14,305 | .o 171,663 | 01/15/2014. | 12/01/2030.




6L°0L3

Annual Statement for the year 2020 of the First Catholic Slovak Ladies Association Of The U.S.A.

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
925524  AX 8 |VIACOMCBS INC.....cooovviiriirriniieierisisiesiessesesse s issssesssisssensns | cessns 2,372,520 |...144.823 ...2,000,000 2,347,634 | .o [ e (QTRETA T [ NN PO 6.875 |...... 5214 |AO...... .23,299 .137,500 |03/28/2019. | 04/30/2036.
92553P AR 3 |VIACOMCBSINC... e | arri ...100,193 |...103.938 | .. . 100,000 ....100,056 (26) 3.250 3.222 02/11/2015. | 03/15/2023.
92553P  AZ 5 [VIACOMCBS INC......coovvvirriiieirnriseineiinesiseessssississsssssssssssssssssisnssenns | sevens | oo | eonen 2 [ 2B FEiiiiis | v 31,483 | .. 117630 | coovevrrrriis 42,347 | oo, 36,000 | ..... 32,536 |......... LS/ TSRO IR PO 4.850 |...... 5.870 12/14/2015. | 12/15/2034.
927804 FG 4 |VIRGINIA ELECTRIC AND POWER CO......covvumrirerirrireeiinisnerienssenieenns | reeens .3,492,820 |...185.526 ....3,710,520 ...2,000,000 3,239,415 | oo | e (46,830) | ..ovvvoerrrerirenes [ e [ e 8.875 |...... 3.991 01/21/2015. | 11/15/2038.
928563  AF 2 | VMWARE INC.....covvoiiiiiiereieiisesisessess s ssssss st ssssssssssssssssenes | eeens 2,183,780 |...120.425 | .. ....2,408,500 | ... ...2,000,000 | ... 2,174,354 [CIL:) ) [N ISR PO 4.700 |...... 3.572 05/21/2020. | 05/15/2030.
92857W  BD 1 | VODAFONE GROUP PLC.......cocrirvrirrirerinninsinninersnseiserssisssesssessssennens | oveniee | Gl vriveinin 1| 2B FEuviivvirs | oo 96,550 |...1123.982 | ...cccvvueee 123,982 | oo 100,000 | .oveevereriinns 96,951 |......... T8 | oo | v [ e 4.375 |...... 4.596 07/15/2014. | 02/19/2043.
929160 AT 6 | VULCAN MATERIALS CO....ccecoumirmriririerieriseesessssissessesesssssessssssssnsnss | veeens .2,500,048 |...116.666 2,987,816 ...2,561,000 2,515,178 6,295 | oo | e | s 3.900 |...... 4.229 07/13/2018. | 04/01/2027.
92936U  AA 7 [WP CAREY INC.....coooiiiiiiciiriisisssicsis s | ciiees ...864,119 |...111.083 | .. ...944,206 | ... 850,000 | .... ....858,356 (2,551) | coooeeiirinni | e | s 4.600 |...... 4.249 08/29/2018. | 04/01/2024.
929903  AM 4 |WELLS FARGO & CO......ovverreririrrrnerierieriseesssnnerieniesessessssssssssensnnes | cvneens | oo | eeervveronee | 2B FE v | v 5,636,400 |...134.527 | .............. 6,726,350 | ..ovvvernen 5,000,000 | ..oocrernns 5,485,187 |......... (22,960) | ...vvvoerrrrrrires [ e [ e 5.500 |...... 4.580 05/20/2013. | 08/01/2035.
931142 BF 9 |WALMART INC....oviiueiiieeiieiieeiseesessssise s ssens s ssessssinnes | eeens ...11,094,123 |...152.968 ..13,165,956 ...8,607,000 10,042,362 | ovooceeerenerieriens | e (121,025) | .vvvevereererinee [ e [ 7.550 |...... 5.220 08/10/2011. | 02/15/2030.
931422 AH 2 |WALGREEN CO......otviiiriirirriiineissienierissesssisssssesssesesessesssssisesiens | evees 100,157 |...104.417 | .. 104,417 | ... 100,000 | .... 100,000 | oo e [ | | 3.100 |...... 3.099 02/26/2013. | 09/15/2022.
931427 AC 2 |WALGREENS BOOTS ALLIANCE INC.......ocourimrenrrreriereseessessesssensenes | reeens 2,168,520 |...113.590 | ..cocovneee. 2,271,800 | cooovvvrnnens 2,000,000 | .oocrvrece 2,156,719 | .....co.. [CHL57A ) TR IR PO 4.800 |...... 4.267 10/06/2017. | 11/18/2044.
931427 AR 9 | WALGREENS BOOTS ALLIANCE INC.......ccoovririinrineiienisrisnisiiseiienes | s 2,230,960 |...111.741 ....2,234,820 ...2,000,000 12,229,149 (1,811) | oo | e | s 4.650 |...... 3.925 08/20/2020. | 06/01/2046.
93884P  CU 2 | WASHINGTON GAS LIGHT CO......vvvurmrirrieeireeiseeseeesesssesiesessesssins | seeve .1,180,760 |...133.982 | .. ...1,339,820 | ... ...1,000,000 | .... .1,080,140 (8,896) | cvvvvvvrevrerneres | eevererineinerienins | e 6.810 |...... 5.449 03/23/2004. | 03/13/2028.
94106L AV 1 |WASTE MANAGEMENT INC.....covvvreireirriinerieniesiseessssiseisessesssesssninns | eeens 1,598,522 |...150.052 | .....ccooence 1,943,173 | oo 1,295,000 | ..coorrnnee 1,857,277 |......... (8,633) | cvvveverrcerneireinn | cerereeiseineiienins | e 6.125 | ..... 4.520 10/05/2015. | 11/30/2039.
94973V BJ 5 [ANTHEM INC.....cooiiiiiiririicnieceiiiie st | sevee 51,000 |...109.758 (T14) | oo | e | s 3.500 |...... 3.240 06/01/2015. | 08/15/2024.
949746 TB 7 |WELLS FARGO & CO.....ovvvrrirceirieiieriesiseesssissssessesssesssssssssesssenes | esens ...527,419 |...136.880 (£107) ) ESSURTRIIO ISTRRRIN B 7.950 |...... 7.456 02/14/2008. | 11/15/2029.
94974B  FJ 4 |WELLS FARGO & CO................ ....205,097 |...106.035 200,000 (750) | cvvvvvveeiciienes [ e [ 003,450 [ 3.041 02/05/2016. | 02/13/2023.
950400 AC 8 |WELLTOWER INC .1,962,520 |...116.568 2,000,000 4,363 | oo | e | 08250 | e 4.535 05/15/2018. | 04/01/2026.
957674 AD 6 |WESTERN ATLAS HOLDINGS LLC.....c.ovvvurriiircirniineineiisesiseesesiseinnes | reeens .8,758,080 |...120.174 ...7,000,000 T,545,077 | v | s (138,398) | ...vovvevcrrrrines [ e [ 20.8.550 | oo 6.016 08/19/2009. | 06/15/2024.
960386 AN 0 | WESTINGHOUSE AIR BRAKE TECHNOLOGIES CORP.........ccoovvmiviivins | rerens .1,981,160 |...109.534 ...2,000,000 .1,988,400 3314 | s s [ 4400 | 4.595 10/09/2018. | 03/15/2024.
960413 AT 9 | WESTLAKE CHEMICAL CORP 1,874,740 | ...112.644 2,000,000 .1,905,932 14378 | s [ [ 0000 3.600 | 4.558 10/09/2018. | 08/15/2026.
960413 AU 6 | WESTLAKE CHEMICAL CORP.......cooiviiirireriieienisissssienssieiessssisesns | cenens .2,014,320 |...119.078 ...2,000,000 .2,014,060 (282) [ ovvvvererieinnrinen | eerveererneisenninens | e 375 [ 4.330 11,181 08/28/2019. | 11/15/2047.
962166 AS 3 | WEYERHAEUSER CO..... ..115.447 420,000 ...420,720 (251) | cvererernererieens | v [ 7125 [ 7.050 13,799 10/28/1998. | 07/15/2023.
963320 AV 8 | WHIRLPOOL CORP... ...124.629 1,000,000 (1,382) | oo | cerverineinseinneins | e 8.500 | e 4.105 12/09/2019. | 06/01/2046.
963320 AW 6 | WHIRLPOOL CORP... ...122.052 (5,956) | cvvovverneerrririenns | cervrererneeneninnine | eeee 750 | i 4.459 03/19/2019. | 02/26/2029.
96332H CD 9 |WHIRLPOOL CORP.......oovemimrinerieriresiseesensssssessesssseessssssssssenssesssnsens. | avnnees ...101.962 (B97) | cevrerererrerieens [ v [ 850 [ 4.016 06/29/2012. | 06/15/2021.
96332H CG 2 |WHIRLPOOL CORP.........covrurirnriieirrierssiseiessssssssessssssssssesssssssensnnes. | connens ....863,601 |...128.978 . ....861,350 (1,888) | cvvovvreererrvireens [ vvervriveriseseirenins | 25150 | i 4.483 |MS...... . 13,527 10/15/2019. | 03/01/2043.
969133  AG 2 |WEYERHAEUSER CO........ovverrririrerierineernseissiserseniseessesssssssesssssssnses | oveene | oo | sevenerenes | 2B FEvveiins | e, 618,150 |...105.602 | ......c.........528,010 [ ..oovrrririrnces 500,000 | ..oovrvrrerns 507,416 |......... (9,392) | cooovververeriieens | cevrereneenenineins | 2009000 | oo 6.923 |AO...... | woovrrenee 11,250 10/06/1998. | 10/01/2021.
969133  AK 3 |WEYERHAEUSER CO........ooiviiiiniiiciiiisniisissicsesissssssiesissiinins. | e ...875,138 |...127.503 840,000 | ...coccocuvrne 853,755 (1,961) | oo | e | 07,850 | i 7481 |JJ....... .32,970 12/05/2001. | 07/01/2026.
969457 BG4 |WILLIAMS COMPANIES INC......cooviumiririrrereerneeseriesieseseessessssssesssenes | evens 33,127 |...104.863 | .. R 25,000 | ..... 25,695 (1,021) | oo | cevrereneenenineins | e 1875 | 3.588 |MS...... 09/26/2012. | 09/01/2021.
969457 BU 3 | WILLIAMS COMPANIES INC......c.ovvevrrrrrirnrincernnrinsernerieneseesssnssssessenssenes | evseens | oo | eeneens 1,2 | 2.0 FEviviiiis | i 51,516 |...105.991 | .coooovrvrrrrnns 52,996 | ..o 50,000 | coovrrrrerirnens 50,319 |..ocee. (170) | coererenereriienes e [ 00003700 [ 3.331 | W....... 01/11/2013.| 01/15/2023.
969457 BV 1 |WILLIAMS COMPANIES INC......cooviriiiirniieierisrissiesieisssesisesssssssesessssssees | cevves .3,541,992 |...129.786 ....4,010,387 ...3,090,000 23,529,607 ..o [ e (10,439) [ v | vevveererveisesninens [ 0005750 [ i 4728 | JD....... 77,675 | 12/09/2019. | 06/24/2044.
96950F  AF 1 |WILLIAMS COMPANIES INC.......oovumirireirerminmerieriesesseesssisessenssessssennns | seveen 11,189,320 |...132.998 | .. ...1,329,980 | ... ...1,000,000 | ... .1,180,869 (5,578) | cvvrevereereriveens | verrrereneensrirneins | 000008300 | oonce 4.846 |AO...... ...63,000 | 06/12/2019. | 04/15/2040.
976656 BP 2 | WISCONSIN ELECTRIC POWER CO.......coccovviviiieriiiiniinniseiiienissiisnis | s 7,200,690 |...131.427 | .............. 7,885,620 | ....ccoonuve. 6,000,000 | ............. 6,606,748 | ....ccovereriiricnnns [ i (66,917) [ .ovvvvvrvrineiens [ e [ 206,500 | ..o 4.855 |JD....... 10/25/2010. | 06/01/2028.
984121 CJ 0 | XEROX CORP.....iiuuuiiiriiiiiiiiniinistissnsssssenssenissssssessssssssensesssssessnsessnsens | coenees 49,643 |..104.500 | ..o 52,250 50,000 49,860 38 | [ [0 3.800 [ 3.889 | MN...... 09/18/2014. | 05/15/2024.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ .968,055,751 XXX .1,079,351,424 ...843,528,000 .927,360,496 | ...oooiivriieinn0 [ e (5,500,437) | ........ 369,798 | ..o 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
55265K 6V 6 |MASTR 2004-1519 - CMO/RMBS.........cooooiveereercerieeeesiessisssessisessennes | avvis LA02.774 e 5,694 | 5,541 5541 | iveeererierineenes | e | v | e | e 5.500 |...... 5.428 | MON.. 09/05/2012. | 02/25/2034.
55265K X4 6 | MASTR 2003-11 2A8 - CMO/RMBS.......ccovvmirermiiiererineiernsississiersssssies | ceeees ..102.840 | .coovvvireren 5,659 | e 5,502 5,731 4 ] e | e [ 5.500 |...... 4.062 | MON. 04/14/2011. | 12/25/2033.
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SCHEDULE D - PART 1
Showing all Long- Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 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
74160M  GL 0 |PRIME 2005-1 1A3 - CMO/RMBS........coovviirrirnriernireirerssissiessssisssesienns | oernees - 1.DFM. ..990 |..101.175 [ FESSUROROURNIR INIOTORRRRIRI DOV 5.350 |...... 7.585 |[MON... | .. 02/02/2011. | 03/25/2035.
744347 P4 3 |PHMS 1993-63 AB - CMO/RMBS.....ccoiiiiriiiiinnineerssnississsissesssessssnssssnsses | seveens A .4|1.DFM. 1,827 |...100.539 | ... s ()] OO [POTRRTRTONIN FRN 6.750 |..... 6.711 [MON... | .. 12/30/1993. | 01/25/2024.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities . . 13,839 XXX [ s 14,215 [ s 13 884 | ... 14,048 0 5 0 0] XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
336249 AC 1 ‘ CVSPAS 009 A2 - CMBS | ....... | . | ........... 1 | 4AFE. .. | s 2,362,858 |...103.590 | ..o 2,069,398 | ........c..... 1,997,682 | .coooovvnenes 2,062,468 |......... (AT ) R (RO O 9.350 |...... 7.738 [MON...| .o 10,896 | ........ 186,783 | 03/05/2002. | 01/10/2023.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities ettt 2,362,858 XXX | e 2,069,398 | .............. 1,997,682 | . 2,062,468 0 (29,389) 0 0 XXX XXX XXX | e 10,896 | ........ 186,783 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
81619P AA 5 l SELECT 2003-1 CTF = ABS......iiuuiiiriiiiiisseisssnssssssensssssseessssssssssssessesens | ....... | . | ........... 4 | 3BZiii | e, 242,628 |...100.115 | .cooiirirens 242,907 | oo 242,628 | oo 242,628 | ..o [ e | e | s | e 6.050 |..... 6.076 [MON... | .coovrnnnennd 652 | .. 14,339 | 11/04/2004. | 02/22/2033.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities..........cccocvvivinn [P 242,628 XXX | s 242,907 | .o 242,628 | oo 242,628 0 0 0 0 XXX XXX XXX | e 652 | .o 14,339 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..... . st | e 970,675,076 XXX | 1,081,677,944 | ......... 845,782,193 | ......... 929,679,640 | ...ovvviieiciiinninad 0]... (5,529,821) ........ 369,798 | ..o 0] XXX XXX XXX |....13,213,461 |....48,853,510 XXX XXX
Hybrid Securities - Issuer Obligations
38143V AA 7 | GOLDMAN SACHS CAPITAL L..ceuuiverrirririeririnneisersesesessssissssessesssneees | seeee | e T 228 FEs | i 648,126 |...139.907 | ..cccovvivrrnecn 909,396 | ...covvrerrrnnns 650,000 | ..ovvvrrenne 648,454 | ... B3 | oo | e | e 6.345 | ...... 6.370 581 | 41,243 | 07/16/2007. | 02/15/2034.

553086 AC 3 | TRAVELERS COMPANIES INC........ccoooommmiimmriiinriinnnissnisneissesinnsiinns | e ol ....661,053 |...134.536 ...901,391 670,000 ....665,591 464 | oo [ [ 7.625 | ... 7.749 ...51,088 | 11/04/2004. | 12/15/2027.

114,750 | 11/04/2004. | 12/01/2026.

0c0lL3

893472 AA 8 | TRANSAMERICA CAPITAL Il...ooiiviiriininiirsnisinsssnssesesssesssnsssssssnsssssssees | eneens AN . .1,580,693 |...120.556 | .. 1,808,340 | ... ...1,500,000 | .... 1,632,431 | ...l [C16)] [ [N IR 7.650 |...... 7.194
4299999. Hybrid Securities - Issuer Obligations...........cc.cevweenes 2,889,872 XXX [ s 3,619,127 | oo 2,820,000 | . 2,846,476 0 (3,748 0 0| XXX XXX XXX | s 27414 | ... 207,080 XXX XXX
4899999.  Total = HYDIA SECUMHES. ... vveuieririsitisiiisiiiseiesese st | cersessenees 2,889,872 XXX [ s 3,619,127 | oo 2,820,000 | . 2,846,476 0 (3,748) 0 0] XXX XXX XXX | s 271414 | ... 207,080 XXX XXX
Totals
7699999.  Total - ISSUET OBNIGAHONS. .. ... rvrestreireisstieress sttt | erenes 1,013,383,344 XXX | e 1,127,821,115 | ..........886,048,230 | ......... 971,581,825 | ...coooverrennnnn 0].... (5,771,531) | ..cevee 369,798 XXX XXX XXX ...13,731,521 |....50,757,914 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities. 3,327,779 XXX 3,501,678 3,058,337 | . 3,221,005 0]......(16,016) 0 XXX XXX XXX .14,365 172,313 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMHIES. ... ittt | sesssessnens 2,362,858 XXX | . ....2,069,398 ...1,097,682 | . 2,062,468 0 (29,389) 0 XXX XXX XXX | 10,896 | ..o 186,783 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHES. .........vvivrirniiiriirisiiisnissiines 242,628 XXX [ s 242,907 242,628 | ... 242,628 0 0 0 XXX XXX XXX | i 652 | .. 14,339 XXX XXX
8399999. Grand Total - Bonds.. B [ 1,019,316,608 XXX | e 1,133,635,098 | ..........891,346,876 | ......... 977,107,925 | ..ovvevvvivrennnnd0 | e (5,816,936) | ....... 369,798 XXX XXX XXX |....13,757,435 |....51,131,349 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
...15,199,754 1B . ...8,614,920 ...16,001,547 1D ... 24,438,379 1E .....40,263,354 1F s 91,081,076 1G ..117,934,324
v 173,600,183 2B . 243,579,732 v 170,547,788
........... 34,492,916 3B .....15189,615 v 13,775,924
4B . ....2,256,796 680,168

....1,498,661
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

L3

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
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
02361D 86 0 | AMEREN ILLINOIS CO....cevvvvermrrriercreiarsesrissssssssessssssssssssssessesssesssses. | coveenes [V 500.000 |......... 100.00 | .ooovvverres | cerrererrereeienne 50,646 | ....... 98.386 49,193 50,646 2,210 0 2BFE........ 11/22/1963.
02361D 87 8 | AMEREN ILLINOIS CO....cervvvermrrriercrriisneerisessssssseesssssssssssssesssssnssssssses. | coveenes [OOSR 50.000 | ......... 100.00 | ..coovvvvvrnnee cevverrnnernnennen:, 1000 | 101.069 5,053 5,100 213 0 2BFE....... 11/06/1950.
12542R 20 9 |CHSINC B 16,000.000 25.00 400,000 |....... 29.900 478,400 400,000 32,000 0 11/04/2004.
207597 30 3 |CONNECTICUT LIGHT AND POWER CO. 500.000 50.00 22,250 | ....... 50.812 25,406 22,250 | v | e 1,000 0 2BFE...... 04/03/1962.
38143Y 66 5 | GOLDMAN SACHS GROUP INC........ccovvvvererreiinrecsisessessssesesssaessessssessssnes | coveeres [ 4,000.000 | ........... 25.00 |...24.580 | ....cccooourrreenne 84,133 | ....... 24.580 98,320 84,133 3,792 0 3AFE...... 03/11/2014.
59156R 50 4 |METLIFE INC B - 5,500.000 25.00 132,789 | ....... 25.650 141,075 132,789 5576 0 2.CFE... 02/11/2015.
62010U 10 1 |MOTORS LIQUIDATION COMPANY GUC UNT........cccoomvvvmmmmmririnnrniiiisnniinnes 924.000 | .ovvovrviiiinnnns | s | e | e 1.840 1,700 8,621 0 Z 08/06/2012.
631005 20 4 |NARRAGANSETT ELECTRIC CO......cooiimrmviirniiinnsiiisssssisissesississssissnnes | coveeies [ 1,000.000 |.......... 50.00 | erverrens | e 48,625 | ... 52.127 52,127 48,625 2,250 0 2BFE....... 09/23/1965.
653522 30 0 |NIAGARA MOHAWK POWER CORP [N IO 450.000 |......... 100.00 | .ooovvvvvres | verrererenreinnne 37,498 | ... 99.550 44,798 37,498 | oo | e 1,620 0 2BFE....... 04/10/1962.
694308 80 0 |PACIFIC GAS AND ELECTRIC CO [ 1,000.000 25.00 13,982 |...... 24.180 24,180 13,982 0 Z 03/27/1962.
TA4480W 77 B | PUBLIC STORAGE.........commerreeierriiierresiseessesssessessssessssssesssssssessssssessssssnns. | coveenns [ 1,000.000 25.00 26,100 | ....... 25.070 25,070 26,100 | .eocveeeererreiirees | e 1,350 0 2AFE...... 03/31/2016.
808513 40 2 |CHARLES SCHWAB CORP [ IO 2,000.000 25.00 53,863 | ....... 25.430 50,860 53,863 3,000 0 2BFE..... 02/12/2016.
842434 30 0 |SOUTHERN CALIFORNIA GAS CO I I 2,000.000 25.00 67,500 | ....... 37.565 75,130 67,500 750 3,000 0 2AFE....... 03/08/1963.
90278W 30 3 |UIRC-GSA INTERNATIONAL LLC......ovvveerrrreermcrreerneresssessesssssssesssessesses | coveenes [V 500.000 | ...... 1,000.00 | ..oovverres | coerrerirnennnns 487,645 |..1,000.000 500,000 487,645 20,045 0 1EPL....... 03/10/2020.
902973 15 5 |U.S. BANCORP. [ 5,000.000 25.00 109,928 | ...... 24.770 123,850 109,928 0 2AFE...... 07/01/2013.
94988U 71 4 |WELLS FARGO & CO [ 725.000 25.00 18,403 | ....... 25.600 18,560 18,403 ..1,033 0 2BFE...... 02/28/2017.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 1,558,462 XXX s 1,713,722 | o 1,558,462 | .....c....... 1,868 | .o 90,158 0 0 0 0 0 0 XXX XXX
Industrial and Miscellaneous (Unaffiliated) Red ble Preferred
25525P 20 6 |DIVERSIFIED HEALTHCARE TRUST......coocoimmmmiiiinnnniinnssiinsssiisssssissnsenies | covienes [ 2,000.000 |......... 25.00 {...23.580 | .cooooreerrinnnns 47,932 | ... 23.580 47,160 48,343 2,813 (411) (411) 3BFE........ 09/04/2012.
37959E 20 1 [GLOBE LIFEINC......oooiimirivirriiiscsiississssiisssssssssisesssssssssssssnssssssnes | coveenes [ 1,000.000 25.00 26,216 | ....... 27.150 27,150 26,216 | ..o | e 1,531 0 2AFE.... 05/10/2016.
40417L 20 5 |HC GOVERNMENT REALTY TRUST INC I 24,000.000 25.00 600,000 25.000 600,000 600,000 5,599 0 1.GPL...... 08/06/2020.
65339K 10 0 |NEXTERA ENERGY CAPITAL HOLDINGS INC.......coooormrrrirmerrevmesreirneenes [V 780.000 25.00 18,470 26.300 20,514 18,470 85 | s 1,024 0 2BFE........ 02/03/2017.
743487 30 O |PROSPECT CAPITAL CORP.......ocoumrrreimmrreiseersissessessseessssssessessesessssnns | soveenes [V 850.000 25.00 21,234 | ....... 25.180 21,403 21,234 | e | e 1,328 0 2CFE.... 06/14/2016.
842587 30 5 | SOUTHERN CO.....rvvuurmimiissmimmsisssmsssssesssssssssssssssssssssssssssssssssssssssssssssennes | soseenes o 2,000.000 25.00 50,080 | ....... 26.860 53,720 50,080 656 2,625 0 2CFE..... 03/30/2017.
8599999. Total - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 763,932 XXX 769,947 764,343 742 | ... 14,920 0 0 (411) 0 (411) 0 XXX XXX
8999999. Total - Preferred Stocks. 2,322,394 XXX 2,483,669 2,322,805 2610 | ... 105,078 0 0 (411) 0 (411) 0 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA 0 1= N 0 1C e 0 1D e 0 1E s 487,645 TF e 0 L LC T 600,000
2A 229,744 2B o 254,855 2C .. 204,103
3A s 84,133 3B i 47,932 3C i 0
AA e 0 AB s 0 AC 0
BA e 0 1= S 0 5C i 0
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 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&T ORD...ovvuurirrircemeierieriesieesesissesse et sesssssssssssssssssssssnsessns | snenens | ene | sovereenes 500.000 1,040 (5,160) 02/09/2015.
01881G 10 6 |ALLIANCEBERNSTEIN HOLDING UNT 1,400.000 3,906 ... | 08/13/2014.
020002 10 1 |ALLSTATE ORD....ccoiiieiririiiirieniseiseiiessiessesssesessssssssssssesssesssssssssssssssesssesssssssnnsns | coneens | oo | eovene 23,002.000 12,421 48,764 ... | 07/17/1995.
023139 88 4 | AMBAC FINANCIAL GROUP ORD.......ccevvrmerirremeesrisersenssesseessssssessesssessssessssssssssnes | vosssene [ oo | cvvene 24,839.000 ... | 06/01/2013.
025932 10 4 |AMERICAN FINANCIAL GROUP ORD........cocovirireirrineirnrinsiesssssssesensssssssssessssssssessenss | eonerins | oee | evvnen 2,019.000 7,773 .1 03/09/1979.
035710 40 9 | ANNALY CAPITAL MANAGEMENT REIT ORD.....c.ocvvvrivmmrireermnrnerieriesesenssseserssssns | onerene [ eon | cvvvees 3,150.000 2,961 05/24/2012.
04010L 10 3 |ARES CAPITAL ORD....coooiiiiiriiniiiiiceiesisiississsiesiessssessssissssssssesssssssesssessssssssens | connins [ oon | cnviens 1,000.000 1,600 09/04/2012.
125581 80 1 |CIT GROUP ORD......civimirrieiriieierieeseeissseessesssesessssssssssssessessssssssssssessesssesssnens. | severene | or | cveeres 1,832.000 2,565 12/10/2009.
150185 10 6 | CEDAR FAIR UNT ..ottt iesssssisesssssssssessessssessssisssssssssesssnesssssns | sevnens | one | evvseenn 600.000 561 06/04/2014.
20451Q 10 4 | COMPASS DIVERSIFIED ORD.......ccotrmiriirerrrineirerssseressssssissssessssssesensssssssessssssssessne | veenns | e | snver 2,000.000 2,880 02/27/2015.
235825 20 5 | DANAINCORPORATED ORD......coiveuirumremerinerinseseesssssssssesssesssssssssssssssssssessssessssssns | vovssene [ oo | evvend 66,855.000 6,686 ..88,249 11/04/2011.
25271C 10 2 | DIAMOND OFFSHORE DRILLING ORD.........cccosmiiiiiiiieriiiiiniississiiesiissisessssissisens [ evenis | enn | vovevienns 700.000 (4,913) 09/04/2012.
25525P 10 7 |DIVERSIFIED HEALTHCARE ORD.......cecoiiriiimerierireessessssnsrsesesesesesssssssessessesssnees | veverene | ee | cvevenes 1,500.000 270 (27,743) 05/15/2014.
257867 20 O |RR DONNELLEY AND SONS ORD.......cooiuuiermeimeenersasessneesenssssesessssssssssssssesssssssssens | seseens 13 | s | s (732) 10/05/2016.
25787G 10 0 |DONNELLEY FINANCIAL SOLTN ORD....ccoviviririrririinrieeriesireressesssssesessesssesessssssiens | vereeens v 162,000 [ v 2,749 | 18970 | e 2749 | B | s [ | s | 1,053 09/30/2016.
33832D 20 5 |FIVE STAR SENIOR LIV ORD.......ccouuiririerieieimerieriessseesssissessssssessssessssssssssssssesssens | vereeens [ [ 101.000 | coooveecrirerrenrsen897 | iiiin8.900 | coviieieirinernenBI7 | i 1,234 [ s v | e | s (537) 05/15/2014.
34407D 10 9 |FLY LEASING ADR REP 1 ORD.......cccomiimiiiiiiiiiiniissiesissiseissississssssssssssesssssions | coreiens Cl 2,000.000 | ..ooveriniirs 19,700 | ........ 9.850 | oovvrieiins 19,700 (19,500 | ..vovvvvieriiens [ e (19,500)| ... 02/19/2014.
37045V 10 0 | GENERAL MOTORS ORD.....cotiiurrimrimrireemessnsrsesssesssssesssssssssessessssessssssssssssessesssnees | sevenene | oe | cveenes 6,348.000 | ..ooovervrrrrne 264,331 . .264,331 2,412 ..31,994 31,994 |....... 07/07/2016.
446413 10 6 |HUNTINGTON INGALLS INDUSTRIES ORD 19.000 3,239 |..... 170.480 3,239 80 (1,528) 11/01/2011.
451100 10 1 |ICAHN ENTERPRISES UNT......cooviiiriiriieiirinniniieniesesessnsisssssssiessesssssesssssssenens | seveeene [ oo | veverneeens 300.000 | ....cccovveerner 15,201 | oo 50.670 | . 15,201 , 2,400 (3,249) 02/14/2014.
46625H 10 0 | JPMORGAN CHASE ORD.......ovveuivrieimrimeeneeinsssensssesseesessssssesssesssssssssssssssessesssnees | eenneess | aer | eoneenns 8,967.000 | ...............1,139,437 |..... 127.070 | v 1,139,437 | covvevcirninnd 57,803 32,281 | oo | e (110,563) | .vvvvvrererirn 06/03/2013.
49456B 10 1 |KINDER MORGAN CL P ORD.......ccvimriirriiiireiisisiresieissssiesssssessensssssessesssssssnssssensans | evevens | ven | vevveeronns 134.000 139 (1,005) 05/31/2012.
501921 10 0 | THE LTV CORPORATION.......cvvuurrrerirrimerirmeenienssesessesssssessnsesssessssesssssssensesssesssnees | overne | eon | cvvvones 1,311.000 [ .ovvervvrrvrvcrreriien2 | 0002 | 2 |2 | e | e | e | e | e | e 0 10/14/1993.
50218P 10 7 |LSC COMMUNICATIONS ORD (56) (56) 10/19/2016.
535782 10 6 |LINNCO, LLC.....oosiviririrverinrircnrnrinniseninsnienienissessssssssensenessssssssssssessensnsssenseens | vonvene oo | aereeenn 1,500,000 [ ovirvvivvivnnirercnen 15 110010 | oo 15 | e 105 | e [ | reverieissneienes [ e | cerenessesssnennns | s 0. 11/04/2013.
573331 10 5 |MARTIN MIDSTREAM PARTNERS UNT......ccoviiirmrinrrierieriseensnssessensessseessssssssssnes | eveeens . 600.000 81 (1,560) [ .oooverreerrrirreene | s (1,560) | ........ 02/11/2014.
583928 10 6 |MEDALLION FINANCIAL ORD.......cocovmriiinirneiernnisererssisssssssisnsssssessssssessessssssssssssnes. | eonerins | oee | ovvnes 2,500.000 (5,925) [ v.ovvrcvierierins | e (5,925) | ........ 01/20/2014.
629377 50 8 |NRG ENERGY ORD......ccoevuivimrimriiieenienseninsesessssssensenssssesssssssssenssessssssssssssssnns | sovesene | oo | vevereeeens 102.000 122 | oo [ s (224) (224) ... 10/09/2015.
64828T 20 1 |NEW RESIDENTIAL INVESTMENT REIT ORD 1,700.000 1,360 (10,489) (10,489) .| 02/11/2015.
666807 10 2 |NORTHROP GRUMMAN ORD..........cceerimrirrermieminimeriesinesesensssesessesssesssensensssssssessens | sovesene [ oo | veverneeens 118.000 669 (4,632) | .oovvrceerineins | s (4,632) ... 12/31/2003.
680223 10 4 | OLD REPUBLIC INTERNATIONAL ORD.....c.cvuuuirmmrirremeenssenersesssesssssesssssssssessssssnens | conenne | eon | cvvvones 1,000.000 840 (VX150 T I (2,660) | ........ 02/11/2015.
681936 10 0 |OMEGA HEALTHCARE REIT ORD.......coviiiiireriiinirnrieisiisiesssssesessssssssssssssnsssssensnns. | evenne | ee | seveerer 800.000 2,144 (4,824) | .ooovvvreinrnes [ s (4,824) ] ........ 02/27/2015.
68571X 10 3 | ORCHID ISLAND CAPITAL ORD........ccntvumrrmerirerireessnisssisessessssessesssssssssssessssessenssssens | sevenene | on | cveenes 1,500.000 1,208 | .o [ e (945) (945) | ........ 09/16/2014.
74348T 10 2 |PROSPECT CAPITAL ORD......coooviiiiriiiiiniiisiiesisiississiiesiesisssssessisssissiesssssssennes | onsins [ eon | cvvio 3,000.000 2,160 (3,090) [ vooovererrirris | s (3,090) | ........ 08/07/2014.
74967R 10 6 |RMR GROUP CL A ORD.....cooiiimrimiiiiiiiirienissessessssiesiessesesssssssssesessesssesesssssesnsens. | vereeens 16.000 24 | o | s (112) (112){ covvevee 01/04/2016.
811246 10 7 |SCULPTOR CAPITAL MANAGEMENT CL A ORD......ccomiuurimrereeirensneisersssssnessssesseens | evees ...120.000 B4 | oo | e (828) (828)] ........ 09/16/2014.
842587 10 7 | SOUTHERN ORD.......iviriimiimiiniiiiiresississsisssiesiesssssssssssssssessensessssssssssssssssesssenes | coveeens rererer.500.000 1,270 (1,135) [ oo | s (1,135) | ........ 02/27/2015.
85571B 10 5 | STARWOOD PROPERTY REIT........coiutirirremerinriierienisseessssssssessesssseessesssssssessesssnees | sevenene | ee | cveeres 1,700.000 3,264 (CRL57A T R (9,452) | ........ 02/11/2014. | oo
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 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
86184W 10 6 [STONEMOR INC......ovmiiiiiiiiiiriiieiseeierisiesssieesens s sessessseesssssssssssensssssssenss | ensiens | ver | veveverenns 700.000 1,841 2.630 875 875 | oo 10/15/2015. | oovererriinne
880349 10 5 | TENNECO CL A ORD....cvuuririeirimeimeieessiesisesssesesssssssssesssessssssssssssssesssesssssessssens | sovesens 342.000 3,625 | ...... 10.600 | oo 3,625 | o 3,989 | s [ e | s | e (855) [(C1515) 01/18/2000. | .oovvveevrerenee
902681 10 5 | UGH ORD.....oouiiuiirnirneieiieie st sisenns | eneiins ....434.000 569 (4,827) | v | s (4,427)|. .. | 08/127/2019.
92240M 10 8 |VECTOR GROUP ORD........cocmruimiimnimiiineiiiniiesisenissesssiesssiesssesssssssssssssssessesssesssssses | coveeens .1,274.000 1,019 (2,217) [ v | s (2,217)|. .| 02/11/2015.
961214 30 1 |WESTPAC BANKING ADR REP 1 ORD........cocsturrimirierirererneesesisseesesssessssesssenssssssssns | oveees C 500.000 113 (1,040) [ oo | s (1,040) | oo 09/06/2013.
98389B 10 0 |XCEL ENERGY ORD.....coomiiiiiiiiiiieiinsiiesiesissisesisssiessessssessssessssesssenssssssssssesssenes | eoveens . ....600,030 3,870 15,255 228,620 | .o | s 28,620 .. | 11/04/2004.
G9078F 10 7 | TRITON INTERNATIONAL ORD.....ccootrvurrrmrimrireesissssssesssesesseessssssssssesssesesssessnssssssns | coneeens [ 1000 | oo 33,957 | 148510 | 33,957 [ 26,915 | e TA9T | s | e 5,817 | o .| 10/05/2016.
Y62151 10 8 |NAVIOS MARITIME CONTAINERS ORD........vviiimiiiirerieeisneisesssssssessesssesissssssins | eeveens [ 13.000 53 | v 100 | o5 |52 [ 25 12/03/2018. | .ovverris
Y62267 40 9 |NAVIOS MARITIME PARTNERS UNT Cl s 180.000 | oo 2,016 200 | 2,016 | i T8 | 126 (1,336) (1,336) | . 09/16/2014. ] .ovvovinirinns
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.........cooconiniiine conee 6,968,044 XXX |............5,968,044 | ..... 2,284,713 18,561 148,110 | oo [ (368,507) | ..vovreerirns 0 (368,507) | . XXX XXX
Common Stocks - Mutual Funds
01859M 30 9 |ABHIGH INCOME C......ovvvvmriirrreireieisenississessessssesseesssssssssesssssssssssssssssssesssssssenss | vonsene | eon | cvvvnes 5,958.833 2,510 (1,668) (1,668) |. .. | 11/04/2011.
453320 10 3 |AMERICAN FUNDS INC A.....covvimiiiiiiiisiieiienissississiiessssssssssisssssssssssssssnness | cennine [ eon | cvvion 3,516.720 2,645 | oo [ s 1,000 | .o .| 12/31/2002.
56062F 47 5 | MAINSTAY:CNDRM EMD A.....cooomivimiimiriiinerierisinsesessssssessessssessssssssssessesssssessnnss. | coverene | eon | ovvvenes 5,901.809 3,374 (1,771) 04/24/2017.
72369G 10 8 [PIONEER GL HI YLD A .ottt ssssssssssssssssesssssssssnsssnns | eoneen | aee | eneenns 7,431.216 N . . 3,404 (V001 RN (2,008) |. .| 12/27/2006.
880208 10 3 |TEMPLETON GLBOND A......cootiiiiiiiiiiriiisiiississsnisenesssesssssssssssnsensssesssnssssssssssensene | onnnene | con | conven 3,928.739 .38,502 | ....... 9.800 |. ....38,502 | . ....51,092 1,769 (3,614) | eovvevrririiins | s (3,614)|. .. | 01/13/2010.
9499999. Total - Common Stocks = MULUAI FUNGS. .....cuuiveiriiresiisiessssssers s ensnne e 293,971 XXX [ s 293,971 | oo 280,420 | ..ooooviiirins 498 13,701 (7,970 0 [... (7,970) | oo 0 XXX
Common Stocks - Closed-End Funds
27829C 10 5 |EATON VANCE TX-MG GL B-W......ovviriirieirierierisinserisssisesiesssessssssssssssessensessssenss | eovneens | vee | eneenns 7,550.000 | ..o 73,084 | ......9.680 | ..oocivrirennn 73,084 | i 151,000 | ovooerrierieris 6,587 (3 10) R (I A[0) ] 10/05/2016. | ..o
27829F 10 8 | EATON VANCE TXMGDGLDVEIN. .....cotiiiiiuisisieriseesssnississsnsssnssessssssssesssnssnssssssssssssess | nnnens | eon | anvess 1,650.000 | .ooooriiviiinninns 14,471 | 08770 [ 1447 | 25,355 | v 1,220 (17) (17) [ 10/05/2016. | .ovovvriciis
9699999. Total - Common Stocks - Closed-End Funds. ....87,555 176,355 | ...... 0 7,806 (5,226) 0 (5,226) | . XXX XXX
9799999, Total - COMMON SHOCK. . vv.reuurserrssreserssressers sttt bt s eia 7,349,570 ..2,741,488 19,059 X [ | I (381,703) | oo 0 (381,703)|. XXX XXX
9899999. Total Common and Preferred StOCK...............cciviiiririiiiniieieiisssisies s s 9,671,964 | XXX | .n9,833,239 | s 5,064,293 21,668 274,695 (381,703) (U I (382,113) | covovirriciin 0 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA 0 1B e 0 1C e 0 D s 1E s 0 {1 S 0 1G s
2A 0 2B 0 2C 0
BA 0 3B s 0 3C 0
AA 0 4B e 0 4C ) 0
BA e 0 BB e 0 BC e 0
B s 0
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Special R e and Special A
790417 AU 3 | ST JOHNS CNTY FLA INDL DEV AUTH REV......ccovrviiiininrrnrineisirninns 10/08/2020........ RAYMOND JAMES & ASSOCIATES........coovmriereineirerssiseeeninnnes 1,954,000 | ..o 2,000,000 3,333
968254  CA 8 | WILKES-BARRE PA FIN AUTH UNIV REV......cooiiiiiiiinnisnenssseeninnees 01/22/2020........ BAIRD, ROBERT W., & COMPANY IN 1,052,340 21,000,000 [ i 4,861
3199999. Total - Bonds - U.S. Special REVENUE ANA SPECIAI ASSESSMENES. ........cv.ivueuiterieiseteiiersesetestesiersetssesssessesass | eesesessassesassassessessesessassetsessssessessessssessessessesesssssessesessessesssssssassetsnsantessesssssnsassessnsanes 3,006,340 3,000,000 8,194
Bonds - Industrial and Mi:
00206R ~ ME 9 [ ATET INC....ovoiiririiicieiniieeesiseisenies et 12/29/2020........ KEYBANC CAPITAL MARKETS INC.........cccovvunee. 2,028,540 | ..o 2,000,000 20,886
00751Y  AD 8 |ADVANCE AUTO PARTS INC...... 05/14/2020........ KEYBANC CAPITAL MARKETS INC.........ccccovvrnen. 2,009,620 | ...coeviirieecaen 2,000,000 6,933
023576  AA 9 | AMERANT BANCORP INC....... 06/16/2020. RAYMOND JAMES & ASSOCIATES 1,000,000 ....1,000,000
05465C  AA 8 | AXOS FINANCIAL INC........cccvvenee 09/17/2020........ Various 1,923,750 1,900,000 406
064227  AB 7 |BANK OF N.T. BUTTERFIELD & SON LTD....... .|C 05/21/2020........ RAYMOND JAMES & ASSOCIATES.... 492,490
06684N AL 3 | BAPTIST HEALTH......coiiiirmicieriiereeirereriscienieniees 01/22/2020........ RAYMOND JAMES & ASSOCIATES.... 2,016,120 .
093662 AH 7 |BLOCK FINANCIAL LLC.............. 08/27/2020........ RAYMOND JAMES & ASSOCIATES.........ovumrrierirerirrirerinsiienienes 2,029,140 | oo 2,000,000
127055 AL 5 |CABOT CORP................ 05/08/2020. KEYBANC CAPITAL MARKETS INC.... 1,029,270 ....1,000,000
140501  AA 5 | CAPITAL SOUTHWEST CORP......ooviveriiierrnriseisninsiersssiesiesiseiessnnenes 10/15/2020........ RAYMOND JAMES & ASSOCIATES.... 1,890,126 1,835,000
14149Y  BD 9 | CARDINAL HEALTH INC....ooiiiiiiiiniiieiseiee i sssessesessssnsenssnins | sosesiesinnians 08/27/2020........ BAIRD, ROBERT W., & COMPANY IN 2,383,360 ....2,000,000
14448C  AB 0 | CARRIER GLOBAL CORP......c.cevuiiriririiireriniieiiesierssissisesississeenissnees 05/01/2020........ RAYMOND JAMES & ASSOCIATES........ccoevrirereiriirereiineierineines 2,258,550 2,500,000
257559  AJ 3 | DOMTAR CORP......covivirritiieiieniicsiesissiessesesiessenesseans 07/21/2020........ BAIRD, ROBERT W., & COMPANY IN 1,108,440 ....1,000,000
26078) AE 0 |DOWDUPONT INC.... . 03/05/2020. KEYBANC CAPITAL MARKETS INC. 3,720,150 .3,000,000
292480 AM 2 |ENABLE MIDSTREAM PARTNERS LP.......ccvvimiirrirnrineieinsireienineenes 01/24/2020........ RAYMOND JAMES & ASSOCIATES.... 1,954,840 .....2,000,000
30161M  AG 8 |EXELON GENERATION COMPANY LLC........cccvvvmrnrirerrirs 07/21/2020........ RAYMOND JAMES & ASSOCIATES.... 1,563,603 ....1,227,000
30259  AA 1 |F.N.B.CORP.......cccoovvmirvinrinns 06/12/2020........ RAYMOND JAMES & ASSOCIATES.... 987,500 1,000,000
31428X BB 1 [FEDEX CORP......cooiiiiriiiieiieiieini sttt snsessnesenes | sevesssaesinens 03/05/2020........ KEYBANC CAPITAL MARKETS INC.... 2,089,380 ....2,000,000
316500 AB 3 |FIDUS INVESTMENT CORP 12/23/2020 RAYMOND JAMES & ASSOCIATES 2,022,700 .2,000,000
337930 AD 3 |FLAGSTAR BANCORP INC........ 10/23/2020........ RAYMOND JAMES & ASSOCIATES.... 500,000 ....500,000
404119 BV 0 [HCAINC....oviieiireeeseieeeseiese st 08/27/2020........ BAIRD, ROBERT W., & COMPANY IN 1,281,990 ....1,000,000
412822  AE 8 |HARLEY-DAVIDSON INC........cccrvvrnirneee 10/30/2020........ KEYBANC CAPITAL MARKETS INC.........cccovvvnee. 2,150,580 2,000,000
42824C  AX 7 |HEWLETT PACKARD ENTERPRISE CO 02/21/2020........ KEYBANC CAPITAL MARKETS INC.... 2,535,840 ....2,000,000
450636  AD 7 |INDIANA TOLL ROAD CONCESSION CO LLC 11/24/2020 RAYMOND JAMES & ASSOCIATES 2,280,551 .1,900,000
45384B  AA 4 | INDEPENDENT BANK GROUP INC......coovvmiiiiiieieirseieississississsesssssessesssenes 06/12/2020........ RAYMOND JAMES & ASSOCIATES.... 1,052,500 .....1,000,000
48203R  AD 6 |JUNIPER NETWORKS INC......ccoviierriirniiniienineieisesie s sissesessenenes 10/05/2020 RAYMOND JAMES & ASSOCIATES.... 2,552,400 ....2,000,000
485170 BB 9 | KANSAS CITY SOUTHERN.......ccovviiieriiiiiiseissieisiseines 08/11/2020........ KEYBANC CAPITAL MARKETS INC.... 3,386,520 3,000,000
49326 EJ 8 |KEYCORP. 04/06/2020........ RAYMOND JAMES & ASSOCIATES.... 1,839,400 ....2,000,000
55336V AM 2 [MPLXLP.... . 01/24/2020........ KEYBANC CAPITAL MARKETS INC.... 2,103,540 2,000,000
60871R  AD 2 |MOLSON COORS BEVERAGE CO 07/20/2020........ KEYBANC CAPITAL MARKETS INC. 2,246,040 | ..ooiiiice 2,000,000
641423  CA 4 |NEVADA POWER CO 05/21/2020. RAYMOND JAMES & ASSOCIATES.... 177,755
681936 BM 1 |OMEGA HEALTHCARE INVESTORS INC 10/30/2020........ KEYBANC CAPITAL MARKETS INC.... 1,945,860
69121K  AD 6 | OWL ROCK CAPITAL CORP. 07/30/2020........ RAYMOND JAMES & ASSOCIATES.... 2,022,020
693656 AB 6 |PVH CORP, . 07/20/2020........ KEYBANC CAPITAL MARKETS INC.... 2,047,040
816300 AH 0 | SELECTIVE INSURANCE GROUP INC........cccoiiiiiiiiieireiisissisisisssssssssssiessssssssessssssssesssssns | sesessnssssssns 01/22/2020........ RAYMOND JAMES & ASSOCIATES 1,222,610 | oo 1,000,000
82669G  CK 8 | SIGNATURE BANK.......ciiiieiiieiieieieiriese st 1112412020 RAYMOND JAMES & ASSOCIATES.... 2,026,920 2,000,000
843646 AU 4 | SOUTHERN POWER CO 10/06/2020........ RAYMOND JAMES & ASSOCIATES.... 2,268,320
845437  BL 5 |SOUTHWESTERN ELECTRIC POWER CO, 05/21/2020........ RAYMOND JAMES & ASSOCIATES.... 1,283,899 ....940,000
871829  BM 8 | SYSCO CORP.....coovuirritiieireicissie st 06/08/2020........ KEYBANC CAPITAL MARKETS INC.... . 1,328,930 .1,000,000
928563 AF 2 |VMWARE INC 05/21/2020........ KEYBANC CAPITAL MARKETS INC.........ccccovvrnen. 2,183,780 .....2,000,000
931427 AR 9 | WALGREENS BOOTS ALLIANCE INC 08/20/2020........ BAIRD, ROBERT W., & COMPANY IN 2,230,960
3899999. Total - Bonds - INAUSHTIAl ANA MISCEIIANEOUS.............cvevoeieieiiereiieiteiecieieite ettt ettt sesssessess et ebeseess | eesssessessesssessessessesessessebseseesesses et essessesses et essess et et ensesses st essesses et ensessessssssessessesnes 73,175,034
8399997, TOtAl - BONMS = P 3. ..ttt E o0 fE1eEf e R eEE £ EE Rt 76,181,374
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
8399998. Total - Bonds = SUMMANY IEM fTOM PAIt 5. ...ttt ees ettt es et etseseeses et ense | efseteeseeseeaeseeseesee et eesee e e eEeeEeEAeEeEeeEeEfeEeEeeE e e A eE e eeEeEf e e e e Eees e e seb et ettt ensensee et anes 3,432,159 | oo 3,394,000 23,307
8309999, TOAl = BOMGS. ... evvuveeerereeessessseerssssseeerss e see s aessee s ee et 2108810818848 o080 eE 8o E80e LE1eE s LR eeE L8R L LRt E bRt 79,613,532 | oo 73,846,000 | .o 706,351
Preferred Stocks - Industrial and Miscell; Perpetual Preferred
90278W 30 3 |UIRC-GSA INTERNATIONAL LLC.......coviiiiiiniiiisisisisnieisiininas 03/10/2020........ RAYMOND JAMES & ASSOCIATES 500.000 487,645 | .o
8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred..........ooooovvieioeisinnsniannnns 487,645 XXX ] 0
Preferred Stocks - Industrial and Miscell: Red ble Preferred
40417L 20 5 |HC GOVERNMENT REALTY TRUST, INC.....covviiiiiinniinissirersninsinas 08/06/2020. RAYMOND JAMES & ASSOCIATES 24,000.000 600,000 | ..o
8599999. Total - Preferred Stocks - Industrial and Miscellaneous Redeemable Preferred.........coooviiiniinnniisinnins 600,000 xXx ] 0
8999997, Total - Preferred STOCKS = Part 3. .ttt fEehf e b0 E e E et 1,087,645 XXX 0
8999999, TOHaAl - PIEEITEA SEOCKS............cviveeceiteieictetet ettt ettt s st s e aeteb s s tesesesesesessetesansseses  essetesasassssessssesesessssseessssetebessssesesseset et s assesasses et et s ses et s eeesesnsetesassesesesansetesnsesesenees 1,087,645 XXX ] 0
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
25525P 10 7 | DIVERSIFIED HEALTHCARE ORD.......ccoosiumrimireiieirererinrierinennes 01/02/2020........ [UNKNOWN......oocviiiiirrinieeiereieeieseiesie s 1,500.000 33,923 XXX
33832D 20 5 |FIVE STAR SENIOR LIV ORD. 01/02/2020........ [UNKNOWN. ....cooiviiiiiieiiiisieiessissns s enssnnes 101.637 1,242 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDIICIY TrAAEA. ..o it ettt 35,165 XXX 0
9799997, Total - COMMON SEOCKS = P 3.........c.coiiieiieiieiieieiceeteteccteeeet ettt ettt et e b s eaetessaetebesaesesenstetes  eesetetessssssessssesesasesaseesessetebessssesessesetesesses et s esetes s seses s sesetesnsetesansesesesansetennsssessaes 35,165 XXX ] 0
9799999. Total - Common Stocks.........ccuvweivenns 35,165 XXX ] 0
9899999. Total - Preferred and Common Stocks........ 1,122,810 XXX ] 0
9999999. Total - Bonds, Preferred and COMMON SOCKS...........ccuiiiciiiiiieiieectetescieeet ettt s et s et s st s e et ssaetass essetetasaseseessseteseseseeseses et et s es s e e s s s e et sns et e s st es et b s s et e s e et et s eaet e s e s et et enantetassnaesessnes 80,736,342 XXX e 706,351
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Bonds - U.S. Government
36202A P76 |G2000446 - RMBS .. [ 12/01/2020. | Paydown 418 418 A4 | i 416 | 3 3 418 11/20/2022.
36202A S99 |G2000544 - RMBS .. [ 12/01/2020. | Paydown 645 645 640 | oo 842 | 3 3 645 12/20/2022.
36202A TA 5 |G2000545 - RMBS .. [ 12/01/2020. | Paydown 705 705 702 | oo 702 | 2 2 705 12/20/2022.
36202A YU 5 |G2000723 - RMBS .. [ 12/01/2020. | Paydown 260 260 259 | o259 | 1 1 260 01/20/2023.
36202B 3Z 6 |G2001716 - RMBS .. [ 12/01/2020. | Paydown 68 68 BT | B8 | 0 0 68 05/20/2024.
36202B ED 3 |G2001032-RMBS .. [ 12/01/2020. | Paydown 339 339 339 | 338 [ 1 1 339 04/20/2023.
36202B HT 5 |G2001142-RMBS .. [ 12/01/2020. | Paydown 270 270 270 | o269 |, 1 1 270 05/20/2023.
36202B KZ 7 |G2001212 - RMBS, .. | 12/01/2020. | Paydown 233 233 232 | 232 | 1 1 233 06/20/2023.
36202C 6J 7 [G2002673- .. [ 12/01/2020. | Paydown 316 316 345 | o341 | (25) (25) 316 11/20/2028.
36202C BM 4 [G2001844 - .. [ 12/01/2020. | Paydown 106 106 106 | oo 406 |, 0 0 106 06/20/2022.
36202C CE 1 [G2001869- .. [ 12/01/2020. | Paydown 142 142 141 | 141 0 0 142 09/20/2024.
36202C EM 1 [G2001940- .. [ 12/01/2020. | Paydown 59 59 58 | B8 0 0 59 01/20/2025.
36202C HH 9 |G2002032 - . | 12/01/2020. | Paydown 15 15 A5 A5 0 0 15 07/20/2025.
36202D 5F 4 |G2003546 - .| 12/01/2020. | Paydown 211 211 240 | o238 | (27) (27 211 04/20/2034.
36204F NB 6 |GN 368586 - .. | 11/16/2020. | Paydown 305 305 303 | o304 | 1 1 305 03/15/2024.
36204Q G3 8 |GN 376518 - .. [ 12/01/2020. | Paydown 115 115 M5 | 115 0 0 115 05/15/2024.
36204U C7 4 |GN 379994 - -| 08/17/2020. | Paydown 21 21 X1 OO < 1 DO IO @ @ 211 04/15/2024.
36204W CP 0 [GN 381778 - .| 12/01/2020. | Paydown 756 756 754 | o755 | 1 1 756 04/15/2024.
36205K JU 7 |GN392775- .. [ 12/01/2020. | Paydown 174 174 73 | oo AT s | e 0 174 12/15/2024.
36207R  3A 1 |GN 440093 - .. [ 12/01/2020. | Paydown 14 14 A o A 0 0 14 02/15/2027.
362165 LL 4 |GN 184031 - .. [ 12/01/2020. | PaydOWN............ovvvrevesevissesissnsissniiiens | AR o ATA o ATA AT 0 0 174 04/15/2023.
362166 QW 3 |GN 185069 - .. [ 12/01/2020. | Paydown..........ovvvvvveneeevessnserisssssnsssess |k 793 793 790 790 | 3 3 793 01/15/2022.
36223F B4 2 |GN 306159 - .. [ 10/15/2020. | Paydown...........ccovvveveveevvessnserisvssnnnrens | b 800 | 809 | o 812 808 | 2 2 809 05/15/2021.
36223F Q7 9 |GN 306578 - .. [ 12101/2020. | PaydOwn............cooeveveeeereeneriennsisnnieene | 439 439 139 139 | 0 0 139 03/15/2022.
36223N  XC 3 |GN 313075 - .. [ 12/01/2020. | Paydown...........ccovvveveveevvessserssvssnsssiens |k 580 | o 540 | B39 | 538 | 1 1 540 08/15/2022.
362238 V5 9 |GN 316636 - .. | 04/15/2020. | PaydOwn.............coovevvvevverissevissniissisiians | 389 | 8389 | 389 | 388 | 1 1 389 12/15/2021.
36224G S5 8 |GN 328240 - .. | 07/15/2020. | Paydown............coovvevensvvvevesnsssissnnniiisss | koo 32 32 32 o ) (0) 32 08/15/2022.
36224H MD 5 |GN 328956 - .. [ 12/01/2020. | Paydown............ccovveveveevvesemseviivssnnniens | b 485 | o 485 | o B8 | 483 | 2 2 485 12/15/2022.
36224L MC 8 |GN 331655 - .. [12/01/2020. | Paydown..............ocoeveveemevvenerienniiisncieen | A0 o 4O 01902 01903 | 8 8 1,91 10/15/2022.
36224M UL 7 |GN 332787 - .. | 09/16/2020. | Paydown............ccoovvveseevvvsssserssvssnssrens | ok oo | 2074 2067 | 2068 | 6 6 2,274 10/15/2022.
36224P MD 7 |GN 334356 - .. [ 12/01/2020. | Paydown............ccoovevvveenvvsnnvssniisniiians | ol 80 o8 o BT 884 | 7 7 891 11/15/2022.
38373Q 2D 2 |GNR 2003-046 HB - CMO/RMBS .. [ 12/01/2020. | Paydown...........cvvvveenevvvessnsersisssnssiens |k 4004 | 1208 | 433 | 1276 | (72) (72) 1,204 06/20/2033.
38373T SL 0 |GNR0162B KP - CMO/RMBS .. [ 01/01/2020. | Paydown............ccovvvevevevvveivmscvssvssnnniens | b oaag | 9438 | i D57 | 2646 | (207) (207) 2,438 12/16/2031.
38378V 7U 8 | GNR 0275C BG - CMO/RMBS -+ | 0812012020, | PaydOowN...oescvsvvvsvnsvvssvssvssvssnesnss | 20,000 | 20,000 | 21,575 | 20,739 | (739) (C42)] TS IR 20,000 | oovvcrrnees 03/20/2032.
38373V AJ 9 |GNR 0259 CB - CMO/RMBS .. [ 12/01/2020. | Paydown...........cccovvveveeeevvesssserisvssnssiens |k 4504 | 4504 | 41654 | 1599 | (95) (95) 1,504 08/20/2032.
38373V NQ 9 |GNR 2002-63 NY - CMO/RMBS.. .. [ 12/01/2020. | PaydOwn............coooevvveeeereeeeriiesniissiieens | 4359 | 4359 | 4518 | 4455 | (97) (97) 1,359 09/20/2032.
38373W W6 1 |GNR 0232D WB - CMO/RMBS.... .. [ 12/01/2020. | Paydown...........ccovvvenevvvessnserissssnssiens |k 4969 | 1259 | 1356 | 1387 | (128) (128) 1,259 05/20/2032.
38373X Y3 4 |GNR0251B DB - CMO/RMBS .. [ 11/23/2020. | Paydown...........ccvvveevevevvveisnncvivssnnniens | b 4763 | 8763 | o 5455 | o 5AT9 | (416) (416) 4,763 07/20/2032.
383742 DY 6 |GNR 2007-079 BM - CMO/RMBS o [ 12/0172020. | Paydown.........ccooomeveveemeeieneieeeiieencienn | 83077 3077 3385 | 3378 | (301) (301) 3,077 08/20/2037.
383742 M3 4 |GNR 2008-034 PG - CMO/RMBS...........ccovverinec ++ | 12101/2020. | PaydOWN.......covvvvvvvveevensssssssnssvsviiissssss [ 5799 | 5799 | i 6,088 | o 5,008 | (209) (209) 5,799 04/20/2038.
38374B DD 2 |GNR 0362A AE - CMO/RMBS..........ccoovvrverarrianas .. [ 12/01/2020. | PaydOwn............cooevvveenerenevvesniissiieens | T o T 033 02 | (25) (25) 917 07/20/2033.
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38374D PQ 6 |GNR2008-002 MD - CMO/RMBS.........ccccouvvvennnee .. [ 12/01/2020. | Paydown 3576 3928 | ... (353) (353) 3,576 01/16/2038.
38374D TK 5 |GNR 2008-027 JC - CMO/RMBS - 12101/2020. | Paydown.......cccccovccvvvvvvsssssseveverevnsssssseens | 5431 5577 | ... (146) (146) 5,431 08/20/2037.
38374F 3T 9 |GNR 2004-026 ED - CMO/RMBS .. [ 12/01/2020. | Paydown 4649 | ... (320) (320) 4,329 04/16/2034.
38374F  6X 7 |GNR 2004-030 UD - CMO/RMBS.... .. [ 12/01/2020. | Paydown...........ccovvvveneevvessssevssvssnsssens | k40700 | 10700 | 41831 | 41,323 | (623) (72 O IS 10,700 04/20/2034.
38374F HH 0 |GNR 2004-016 GC - CMO/RMBS.... .. [ 12/01/2020. | PaydOWN............covvvvvvinevisseiissisisssiiiens | o 3gag | 3830 | AATS | 4044 | (214) (214) 3,830 02/20/2034.
38374G  2Z 4 |GNR 2004-042 AD - CMO/RMBS.... oo | [ 12/01/2020. | PaydOwn.........cvvvvvriesviissssnsiissssesiiiisns | 4809 | 1409 | A5 1483 | (75) (75) 1,409 03/20/2032.
38374G  SA 1 |GNR2004-037 B - CMO/RMBS... o[-+ 12/0172020. | Paydown.........cc.ooeevvevvviennisssiisssiiisnn | 43087 | 43987 | 44320 | 45903 | o L (1,916) (1,916) | coovveeeeevevecce | e 13,987 04/17/2034.
38374H 6M 7 |GNR 2004-069 GC - CMO/RMBS .. [ 12/01/2020. | Paydown.............cooevvveemvrenerisnniissnieene | 4008 | e 84908 | 5074 5061 | (154) (154) 4,908 04/20/2034.
38374K 2D 4 | GNR 2005-033 AY - CMO/RMBS.... .. [ 12/01/2020. | Paydown............ccovvvvmeeevvesenserisvssnsnrens | b 4364 | 4358 | 4469 | 1509 | (154) (154) 1,354 04/16/2035.
38374K  TX 1 |GNR 2005-013 AE - CMO/RMBS.... .. [ 12/01/2020. | PaydOwn............ccooevvveeeerssniissnsiissiiians | o 00 A8T | 20487 | 20824 | 20541 | (54) () R I 20,487 09/20/2034.
38374K UY 7 |GNR 2005-013 PE - CMO/RMBS.... .. [ 12/01/2020. | Paydown............covvvemmsvvvvssssessisssseniiiines | k18430 | 18430 | 21333 | 49653 | L (1,224) [G107222: ) S B 18,430 02/20/2035.
38374L 5P 2 |GNR 0574A GC - CMO/RMBS .. [ 02/01/2020. | Paydown............ccovveevsveevveivmncrvvssnnniiens | b 545 o 55 | o BOA 514 | 0 0 515 12/16/2034.
38374L XL 0 |GNR2005-051 DC - CMO/RMBS.... .. [ 12101/2020. | Paydown............ccooeevveemerienerienniisnnceane | 4450 | o 4450 | 1486 | 1485 | (35) (35) 1,450 07/20/2035.
38374M U9 8 | GNR 2006-017 TW - CMO/RMBS........cccccevvrrvenec .. [ 12/01/2020. | Paydown............ccovvvemvevvvesenserivssnnniens | b 0 pQ4 | 2404 | o 2BAA | 2515 | ... (20) (20) 2,494 04/20/2036.
38374M W4 7 |GNR 2006-017 QB - CMO/RMBS.... .. [ 12/01/2020. | Paydown..........ccevvvevmneevesssssenesssssnsnsnss | b 9089 | 9089 | 0956 | 9,748 | (659) (659) 9,089 04/20/2036.
38374M WR 6 | GNR 2006-001 LE - CMO/RMBS, .. [ 12/01/2020. | Paydown...........ccovvevsveevvesesserssvssnssrens | b 8349 | 8319 | 0067 | 8802 | (484) (484) 8,319 06/20/2035.
38374N XV 4 |GNR 2006-057 NW - CMO/RMBS... .. [ 12/01/2020. | Paydown...........ccvvvvevsvevvvesvnncviivssnnnens | b soad | 5043 | o 6428 | 6301 | (358) (358) 5,943 10/20/2036.
38375D KN 7 |GNR 2008-058 PE - CMO/RMBS.... .. [12/01/2020. | Paydown.............c.coovevevemmvimmerimnniisnnceane | 4759 | o B8T59 | 528 | 5068 | (309) (309) 4,759 07/16/2038.
38375) 5E 1 |GNR2007-024 LB - CMO/RMBS............ccocovvrns .. [ 12/01/2020. | Paydown...........ccovveevevevvvesvnsevvivssnnniens | b 5033 | 5033 | o 5813 | 5,492 | (460) (460) 5,033 05/16/2037.
38375L P79 |GNR 2007-070 PE - CMO/RMBS.... . [ 12/01/2020. | PaydOWN.........vvvvvevmeevessssserissssssssinss |l 5066 | 5066 | oo 5420 | 5760 | (694) (694) 5,066 11/20/2037.
38375P CH 2 |GNR 2008-001 LB - CMO/RMBS .. [ 12/01/2020. | Paydown...........cccovvveveveevvesssserisvssnsssens | k1669 | 1659 | 1680 | o ATA5 | (56) (56) 1,659 01/20/2038.
38375P K4 2 |GNR 2008-007 PL - CMO/RMBS - | 11/23/2020. | Paydown.......cvevevvvvvvvvvevvvvvnvvnvnvvvneneennenenn | b 44760 | e 1760 | e A1709 | o 41,734 [ 26 26 | s | s 11,760 11/20/2037.
38375P SY 8 |GNR 2008-013 HG - CMO/RMBS.... .. [ 12/01/2020. | Paydown..........cccvvvvesneevvessnserissssnnsiess |k 0680 2581 | 2903 | o 2770 | (190) (190) 2,581 11/20/2037.
38375X QU 1 | GNR 2008-069 EP - CMO/RMBS.... .. [ 12/01/2020. | Paydown............ccoovvvmvevvvesvnserssivssnnnrens | b 3202 | 3402 | 3666 | 3585 | (183) (183) 3,402 08/20/2038.
38376J LF 9 |GNR 2009-104 NC - CMO/RMBS .. [ 12/01/2020. | PaydOwn..........oevvvvvvmsnevessssssenissssnnsinss |k 2403 | 2493 | 2836 | 2,692 | (199) (199) 2,493 11/20/2039.
38376P 4G 2 |GNR 2009-127 PB - CMO/RMBS.... .. [ 12/01/2020. | Paydown...........ccovvveveneevvesensevisvssnsssiens |k 1623 1623 | 1846 | 1762 | (139) (139) 1,623 12/20/2039.
911760 LQ 7 |VENDE 1998-2 G - CMO/RMBS .. [ 12/01/2020. | PaydOWN............ccvvvvvvieneviesevissisissiiiens | 763 763 o 85T 840 | (77) (77 763 06/15/2028.
911760 LY 0 |VENDE 1998-3 E - CMO/RMBS .. [ 12/01/2020. | Paydown 1587 | ... (149) (149) 1,438 03/15/2029.
0599999. Total - Bonds - U.S. GOVEMMENL.........covvvvvirriiiiecisiscsisissssiiinns evvvsisssssisssssssssssssssssssssssssssssssssssssssssssssssssss | 992044 | 912041 | oo 228342 | oo 224459 | oo 0 (11,518) | coovee [\ P (L)) — [\ 212,941 XXX
Bonds - U.S. Political Subdivisions of States
015302 J6 0 |ALEXANDRIAVA.......cccoomvvivimmirriiiinneniiiiisneniiinens .. 07/01/2020. | Call @ 100.00........covvvvvvvvevnmsssssnsnirin [ 45,000 | coovvo 45,000 | v 46,058 | oo 45,001 |....... (91) (I ) N I 45,000 | coovrrverrnenns [ e | e (N I 2,250 | 07/01/2030.
038681 4D 1 |ARAPAHOE CNTY COLO SCH DIST NO 005 .. 1 06/16/2020. | Call @ 100.00.........cccovwvrmrreirrrirrrrirnnnens
CHERR 250.039 250,000 | ..........252,000 | ... 250,145 | ...... (145) 12/15/2029.
088365 EU 1 |BEXARCNTY TEXHOSPDIST.. .. [ 03/26/2020. | Call @ 100.00..........ooooeemrvvveeeemrnriivennnn | 100,000 | v.vooooens 100,000 | ..o...... 101,020 | vovvrvrrrrenes 100,022 |....... (22) 02/15/2031.
184270 UN 7 |CLAYTON MO SCH DIST. .. | 03/01/2020. | Call @ 100.00... 85.000 | ... 0 03/01/2028.
244127 XH 4 |DEER PARK TEX INDPT SCH DIST... .. [02/15/2020. | Call @ 100.00.............coeemvvvvevermcvriivmncs |k 75000 | 75000 | o 75T o 75000 | 0 02/15/2024.
244127 XL 5 |DEER PARK TEX INDPT SCH DIST .. 102/15/2020. | Call @ 100.00..........coovvvervveevvrvssirivsneens | L 35000 | 35000 | 35411 | o 35.008 | ) (8) 02/15/2027.
266778 EG 0 |DURHAMNC .. [10/01/2020. | Call @ 100.00............cormemvvvveesnvivisssnns | 100,000 | ..o 100,000 | 101,260 | 100,140 | ) (141) 10/01/2028.
47844P AP 0 [JOHNSON CNTY KANS.. .. [ 12/15/2020. | Call @ 100.00... 145,000 | .........145,508 | .............145,061 | ... (51) (51) 09/01/2026.
47844P AR 6 |[JOHNSON CNTY KANS.. .. | .| 12/15/2020. | Call @ 100.00... .50,000 | .cc0.....50,375 | vcoocver0....50,038 | ...... (38) (38) 09/01/2028.
509696 SD 3 |LAKE FOREST ILL .. | 01/20/2020. | Call @ 100.00 ..300,000 | ..........300,000 | .ovveisrn 300,000 | cvvoovveooeeieens | oo 0 12/15/2026.
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587316 LY 4 [MEQUON WIS......ccooooriirririieceireneiiecenienenens .. [ 02/20/2020. | Call @ 100.00..........0ccimmrrviirsnriiirinens 200,000 200,000 IR — 199,539 | ...... 23 23 199,561 | .ovvvvcvvverri | cvveeenrni39 | 839 | 5,638 | 08/01/2022.
630412 SN 5 |NAPERVILLE ILL .| 12/21/2020. | Call @ 100.00.........coovvsvsssssssssssssssssssssssss | 60,000 | coooen.n. 60,000 | ..........60,366 | ... LA 0(0 [0 R IR 0 . SESPSPSPSSSPPPSNLV I AP 3,040 | 12/01/2024.
663662 KG 8 |NORTHAMPTON MUN UTIL DIST TEX .. 1 04/08/2020. | Call @ 100.00..........oocormmmvvevmsnrivissnsins | 65,000 | .o 65,000 | oo 65,325 | ... 65,011 |....... (1) () [N I 65,000 | ..o [ e | e 0 | 1,175 | 03/01/2033.
663662 KH 6 |NORTHAMPTON MUN UTIL DIST TEX o | - | 04/08/2020. | Call @ 100.00.......occrereccvmseverssiiesire | 65,000 | oo 65,000 65,000 | .. 65.000 | ... 0 i 85,000 | oo i 0 o, 1,175 | 03/01/2034.
713176 T8 8 |PEORIAILL....coovvverirrirrrernne .. 101/20/2020. | Call @ 100.00.........cccovwvrrrrerrerirrrrirrenens 250,000 250,000 | ..........254,263 | ....ccooeeer. 250,000 | ..oovvorniiirns 0 [ | 280,000 | v | e | vveevieeninnen0 | 8,706 | 01/01/2029.
741701 G8 3 |PRINCE GEORGES CNTY MD .. | 09/15/2020. | Call @ 100.00... 24,652 |...... 48 A8 | oo | e 28700 [ e e300 | e300 | 1,000 | 09/15/2024.
930336 GS 5 |WADSWORTH OHIO ... |- 12/01/2020. | Call @ 100.00... 2150000 | .......2.150.000 | ......2.150.000 | oo 2,150,000 | vovvvvveverererenens 0 0 ... 102,985 | 12/01/2025.
981306 BL 6 |WORCESTER MASS - - [ 10/01/2020. | Call @ 100.00.....vessvvessvvesssvessrssesvo cirerrnnn50,000 | .....0rrrn50,000 [ oo 50,000 |....... 0 ) ] 0 [ 2,005 | 11/01/2021.
2499999. Total - Bonds - U.S. Political Subdivisions of States..............ccccuvcvviiiiies covvviiiscsiiiisscsissssssssissssssssssssssssssnn | 4,050,039 | ....... 4,050,000 | ....... 4,061,520 | v 4,049,699 | oo 0 (437) 0 (437) (V) 4,049,261 |.............. 0] 739 | oo, 739 | ... 160,543 XXX
Bonds - U.S. Special Revenue and Special Assessment
196696 KF 4 |COLORADO ST BRD CMNTY COLLEGES & .. [ 11/01/2020. | Call @ 100.00..........orvverrrrerrrrirrerireenens
OCCUPAT 250,000 250,000 | ......... 252,500 | ... 250,315 |....... (315) (L) S O 250,000 | cvcevverenaerenns | corsrreeererenienns [ e 0| 14,500 | 11/01/2033.
19679R  NJ 5 |COLORADO WTR RES & PWR DEV AUTHWTR |.. | 09/01/2020. | Call @ 100.00..........cccooveremmrermmrirrrririnnnens
RES 335,000 | ......... 335,000 | .......... 333,770 | ccovvves 334,072 |....... 24 P23 TN I 334,096 | ...oovoerriiens [ e 904 | .o 904 | ....... 19,765 | 09/01/2035.
199098 CG 7 |COLUMBUS-FRANKLIN CNTY OHIO FIN AUTH |.. | 03/27/2020. | Call @ 100.00..........ccoosvvreerrrierrriicnrinnns
RES L e 100,000 | ... 100,000 | 100,750 | 100,000 | o | o 0 [ s | 100,000 08/15/2027.
28209N AR 0 [EFFINGHAM CNTY GA INDL DEV AUTH REV..... | .. | 04/01/2020. | Call @ 100.00... 250,000 250,000 | ..........250,000 | covvvvrsser250,000 | oevveeereerrris | eereeeeereseennns 0 250,000 04/01/2023.
295195 AB 7 |ERIE CNTY PA GEN AUTH LEASE REV.............. .. | 04/01/2020. | Call @ 100.00... 15,000 | ...........15,000 2 2 ..14,986 04/01/2022.
312903 2J 5 |FHR168 G- CMO/RMBS.... .. | 01/15/2020. | Paydown 0 20 | 0 0 e e 0 0 07/15/2021.
312904 VU 6 |FHR1017 D - CMO/RMBS.. ... | .. | 11/16/2020. | Paydown 174 174 | o178 | T4 | 0 0 174 11/15/2020.
312905 Z7 0 |FHR 1087 - CMO/RMBS.........cccrvvvririireririririnnins .. | 12/01/2020. | Paydown 686 686 | o082 | o B84 | 2 2 686 06/15/2021.
312905 ZR 6 |FHR 1080 E - CMO/RMBS.. .. | 04/01/2020. | Paydown 0 20 | 0 0 e 0 0 05/15/2021.
312906 RX 0 |FHR1119H-CMO/RMBS.. ... | .. | 12/01/2020. | Paydown 195 195 | o195 | o195 |, 0 0 195 08/15/2021.
312906 VS 6 |FHR 1122 G - CMO/RMBS........oocvurrircririrriins .. [12/01/2020. | Paydown............coovvevevevvvvsmnseviisssnnniinns | b 498 o 828 | o 828 828 0 428 08/15/2021.
312909 3W 2 |FHR 1250 J - CMO/RMBS... .. [12/01/2020. | Paydown.............coooeveveemereneriennissnceane | 635 835 o 833 63 3 3 635 05/15/2022.
312910 3Q 3 |FHR1311K-CMO/RMBS.. woo | [ 12/01/2020. | Paydown..........vvvveenneeviisssenisvssnssiens |k 102 | 1924 | 1905 | 1919 | 5 5 1,924 07/15/2022.
312910 B6 8 |FHR13121-CMO/RMBS..........cccoovvvmmriririirinneens .. [ 12/01/2020. | Paydown...........ccvvveeveveevvevsmncrvivssnnnens | b ner | 8T | B84 586 | 1 1 587 07/15/2022.
312912 AP 3 |FHR 1367 KA - CMO/RMBS .. [ 12/01/2020. | Paydown...........ccvvvvenevvvesssssrissssnsssens |k 4084 | o 8084 | o 8061 | o 4077 | 8 8 4,084 09/15/2022.
312913 QR 0 |FHR 1439 |- CMO/RMBS... coer| | 12001/2020. | Paydown...........cooevevvvevnncvviesnnnrcisssnn | b 4409 | 4409 | 4409 | 1407 | 2 2 1,409 11/15/2022.
312913 WW 2 |FHG G4 D-CMO/RMBS...........ccoooorrrarrirernienas .. [ 12/01/2020. | Paydown..........evvvvevnneveesssnseriissssnsninss | b 979 o 979 o OTA N 97T | 2 2 979 12/25/2022.
312914 DS 0 |FHR 1459 M - CMO/RMBS. .. [ 12/01/2020. | Paydown...........cccvvvvveveevvessnserisvssnssiiens |k 0473 i 273 o 2473 e 24T | 2 2 2,173 01/15/2023.
312914 VY 7 |FHR 1474 E - CMO/RMBS.. v | oo | 12/01/2020. | PAYAOWN...oovvvvvvveenvnvennnnssssssssennnnen | k3000 309 | 309 | 309 | e, 0 309 02/15/2023.
31293A 5H 7 |FHC15348 - RMBS.......ooooviviiirieieriercirienes .. | 08/20/2020. | Paydown...........ccvvvvernvnvessnssriisssnsssiess |k 305 | 305 | e B 368 | (63) (63) 305 09/01/2028.
313370 J7 0 |FHR 1578 K- CMO/RMBS - | 12/01/2020. | PaydOwn.......ccvvvevevvvvvrvvnvnnnssnnnsvsssssssssnnnnns |k o7 g [ 27 TA8 | 27,686 | ... 27,689 |....... 28 28 09/15/2023.
31331 FB 3 |FHR 1577 PV - CMO/RMBS.... e | -+ | 12101/2020. | Paydown 10,625 | coovvere. 10,639 | ....... 13 13 09/15/2023.
313373 PK 8 |FHR 1652 PL - CMO/RMBS........coocvvorriirrriinnns .. [ 12/01/2020. | Paydown ..26,043 | ... 26,021 | ... 22 22 01/15/2024.
31358E 2N 1 |FNR 90103 K- CMO/RMBS.... .. | 09/01/2020. | Paydown 121 | 121 0 0 09/25/2020.
31358E 5A 6 |FNR 90110 H - CMO/RMBS.... . | 04/01/2020. | Paydown 10 10 A0 40 | 0 0 09/25/2020.
31358E 7W 6 |FNR 90109 J - CMO/RMBS. .. | 05/26/2020. | Paydown 393 393 393 | 392 [ 1 1 09/25/2020.
31358E WY 4 |FNR 9086 H- CMO/RMBS.. .. | 06/01/2020. | Paydown 15 15 A6 | e A5 |, 0 0 15 07/25/2020.
31358F 4E 6 |FNR9121J- CMO/RMBS... woor | - | 05/26/2020. | Paydown 90 90 .90 0 0 90 03/25/2021.
31358K F3 7 |FNR91162 GA- CMO/RMBS..........ccccoovvrriarnrenns .. [ 12/01/2020. | Paydown 419 419 A9 | o A8 | 1 1 419 12/25/2021.
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31358M WZ 3 |FNR9249L - CMO/RMBS..........cooovvvrerrirarrirarenes .. [ 12/01/2020. | Paydown 2.801 | i, 2,801 | coovrrrrrrenn, 2,797 2,788 | ... 13 13 2,801 04/25/2022.
31358P D2 0 |FNR1992-135L - CMO/RMBS.... .. [ 12/01/2020. | Paydown...........ccovveevmvevvveesnncvvivssnnnrens | b 507 | o 50T | o BOT | 506 | 1 1 507 08/25/2022.
31358P HT 7 |FNR G9235 E - CMO/RMBS... - | 12101/2020. | PaYdOWN......coovvvvvvvrvevevnnssssssnsernvennisssss [ 0836 | 2836 | 2819 | 2826 | 10 10 2,836 07/25/2022.
31358P HV 2 |FNR G9235 EB - CMO/RMBS .. [ 12/01/2020. | Paydown...........ccovvvsveevvessssevssvssnssrens | k903 | 993 | 982 | 089 | 4 4 993 07/25/2022.
31358P MX 2 |FNR 92149 H - CMO/RMBS .. [ 12/01/2020. | Paydown..........cccovvvesseevesssssereesssnsnsnnss | ok 5057 | 5957 | o 5957 | 5,945 | 1" 1 5,957 08/25/2022.
31358Q AN 5 |FNR 1992-161 H - CMO/RMBS... .. [ 12/01/2020. | Paydown...........ccvvvvssevvvessnsersissnsssens | k1003 | 1903 | o .903 | 1,898 | 5 5 1,903 09/25/2022.
31358Q BR 5 |FNR 1992-G53 J - CMO/RMBS... .. [ 12101/2020. | PaydOwn............ccoovevvvenvviessissnsssssiiiens | 4310 | o A310 | 1297 018305 | 5 5 1,310 09/25/2022.
31358Q HC 2 |FNR92159 PL - CMO/RMBS.. .. [ 12/01/2020. | Paydown............cooevvveemevcennrvennrcisnnieene | 4782 o 4782 o AT 1768 | 14 14 1,782 09/25/2022.
31358R  BM 4 |FNR 92195 C - CMO/RMBS.... .. [ 12/01/2020. | Paydown............ccoovvvevevvvesenserisivssnnsiiens |k 0305 [ 2305 | 2300 | 2300 | 5 5 2,305 10/25/2022.
31358T 4H 9 |FNR 1993-21 KA - CMO/RMBS... .. | 12101/2020. | PaYdOWN........covvvrrvveveeernssssssnrvsvennsissns [ 8T8 8T8 | oo 015 | 8T8 e 0 878 03/25/2023.
31359B PE 1 |FNR 1993-122 M - CMO/RMBS... .. [ 12/01/2020. | Paydown...........ccvvvvvssnvvvessssirisssnsssnss |k T o T TTA o 7700 775 | 23 23 7,774 07/25/2023.
31359D 6L 2 [FNR 93178 PK - CMO/RMBS .. [ 12/01/2020. | Paydown...........ccovveevmvevvveisnscviivssnnnicens | b 9406 | Q496 | 0490 | 0482 | 14 14 9,496 09/25/2023.
31359E YT 2 |FNR 1993-199 PX - CMO/RMBS. - | 12101/2020. | PaYdOWN.....coooovvvvvvvveveensssssssnnennveensssnss [ 48330 | 48330 | 18288 | o 18296 | 34 34 10/25/2023.
31359H JE 5 |FNR9455H - CMO/RMBS......oovvvvovevererereresere. o[ 12001/2020. | PYGOWN...cccvvvcevvscrrnssrmsssrnsssmes | | ypaan | gnato | 40002 | 10251 | 60 60 03/25/2024.
31359H Q8 0 [FNR G946 PY - CMO/RMBS... .. [ 12/01/2020. | Paydown (16) (16) 05/17/2024.
31367W HL 8 |FN 181235-RMBS .. | 12/01/2020. | Paydown U] 10/01/2022.
31368K LD 6 |FN 192124 - RMBS .. [ 12/01/2020. | Paydown 2 2 12/01/2022.
3138ON  EZ 4 |FN630252- RMBS .. [12/01/2020. | Paydown............cooevvveemeeieneeieneiisnnieane | 803 o 03 803 AW (38) (38) 03/01/2032.
31392C CN 2 [FNR0222A GQ-CMO/RMBS...........ccccccouvvviens .. [ 12/01/2020. | Paydown...........ccovveeveveevveivnncvivssnnniens |k agg 386 | e BOT | 461 | (76) (76) 04/25/2032.
31392C CS 1 [FNR0222A GC - CMO/RMBS .. [ 12/01/2020. | PaydOwn..........evvvvevmneevessssssevissssssssiinss | 3303 3323 | i B35O4 | 3484 | (161) (161) 04/25/2032.
31392 JK 7 |FNR0253E EL - CMO/RMBS .. [ 12/01/2020. | Paydown...........ccovveveneevvesssserisivssnssiens | b AT o 2T 42324 | 11,857 | (640) (640) 09/25/2032.
31392) 6V 6 [FNR0323D CH - CMO/RMBS. .. [ 12/01/2020. | PaydOwn............ccooevvveverissnvissniissisiiens | 380 8382 388 807 | (14) (14) 04/25/2033.
313920 BG 8 |FHR2505B D - CMO/RMBS.... .. [ 12/01/2020. | Paydown 2653 2839 | ... (187) (187) 2,653 09/15/2032.
31392W  LQ 1 [FHR 2515E HC - CMO/RMBS .. [12/01/2020. | Paydown............ccovvevevevvveisensvviisssnnniiens |k 48377 | 48377 | 20293 | 19,230 | ....... (853) (853) | vvveveeereenri | eereeeieniiens 18,377 10/15/2032.
31392X XT 0 |FHR 2524B HC - CMO/RMBS. .. [ 12/01/2020. | Paydown 3,629 |....... (234) (234) 3,395 11/15/2032.
31393A 6C 6 |FNR0339B MT - CMO/RMBS. .. | 12/01/2020. | Paydown 23138 | ... 28 28 23,167 05/25/2023.
31393B D6 9 |FNR0341E PN - CMO/RMBS . [ 12/01/2020. | Paydown..........cvvvvvermnevvessessenisssnennnss | ok 8 | o 8 920 | e, 978 | ....... (84) (84) 894 05/25/2033.
31393D 2D 2 [FNR2003-75LL - CMO/RMBS.... .. [ 11/27/2020. | Call @ 100.00..........ccovvvvrrrrrrricrriinees 2.000 | i, 2,000 | oovrrrrrrenn, 2,000 2,000 | ovveeereeeeeeees | oo, 0 2,000 08/25/2033.
31393F MH 6 |FHR 2523B AP - CMO/RMBS, .. [ 12/01/2020. | Paydown............ccovvevsvevvvessnseriivssnnnniens | b op o 2T 0BT 283 | (16) (16) 247 11/15/2032.
31393F PW 0 |FHR 2544D KE - CMO/RMBS. .. [ 12/01/2020. | Paydown.............cocoeveveemmrvmnnriennriissnceene | 622 o 822 850 685 | (63) (63) 622 12/15/2032.
31393F ZW 9 |FHR 2531B PM - CMO/RMBS .. [ 12/01/2020. | Paydown...........ccovveveseevvessnserisvssnsssens |k 363 8363 | e BT8 418 | (55) (55) 363 12/15/2032.
31393 3Z 9 |FHR 2554C MN - CMO/RMBS.... .. [ 12/01/2020. | PaydOWN............covvvvvvenevisseissniissiiians | 805 | 805 | o 846 8T (65) (65) 805 01/15/2033.
31393L  FT 5 |FHR 2564D AC - CMO/RMBS .. [ 12/01/2020. | Paydown...........cccvvveesneevvessnsirsisssnssiens |k 4280 | 1240 | 4315 | 1338 | (98) (98) 1,240 02/15/2033.
31393Q XY 3 [FHR2610VB- CMO/RMBS .. [ 12/01/2020. | Paydown...........ccovvvevmvevvveisnscvisvssnnniens | b 4049 | 10419 | 10232 | 10,362 | 57 LY A T B 10,419 07/15/2024.
31393U JE 4 [FNR2003-127 EG - CMO/RMBS .. [ 12/01/2020. | Paydown............coooevvveeevriennrienniisnnceene | 4997 o 42T A 1322 | (94) (94) 1,227 12/25/2033.
31393X 5K 9 |FNR 2004-36 CB - CMO/RMBS... .. [ 12/01/2020. | Paydown...........ccovvvvsveevvesssserisvssnssriens |k 3goa | 3503 | 3973 | 3765 | . (242) (242) 3,523 05/25/2034.
31393X SN 8 |FNR 2004-25 UC - CMO/RMBS.. .. [ 12/01/2020. | Paydown..........cvvvvewmneevvssssnseriisssnsniinss |k 9083 2983 | 2390 | 2354 | (71) ) 2,283 04/25/2034.
31394A  WJ 1 |FNR 0460C AB - CMO/RMBS .. | 12/01/2020. | Paydown 3138 3,200 | ....... (61) (61) 3,138 04/25/2034.
31394B RM 8 |FNR2004-92 TB - CMO/RMBS... o | 1200172020, | PAYAOWN. oo | 14,429 | ... 14,429 | 15,640 | e 15,108 | ....... (680) (680) | oveooveerieres | e 14,429 12/25/2034.
31394B TR 5 |FNR2004-90 D - CMO/RMBS .. | 09/25/2020. | Paydown 9129 | .. 86 86 9,214 11/25/2034.
31394D A7 5 [FNR2005-48 TD - CMO/RMBS.......c.cccovvvmrirrinnnns .. | 12/01/2020. | Paydown 1,676 |....... (97) (97) 1,579 06/25/2035.
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31394D SU 5 [FNR2005-38 TC - CMO/RMBS..........cocooomvrvirenn .. [ 12/01/2020. | Paydown 1,562 | ... (58) (58) 1,505 05/25/2035.
31394E W3 8 |FNR 2005-70 KC - CMO/RMBS... .. [ 12/01/2020. | Paydown 1,176 |....... (59) (59) 1,117 08/25/2035.
31394E X6 0 |FNR2005-70 KP - CMO/RMB ++ | 12101/2020. | PAYAOWN.....ccoovvrrvvveveveensssssssnsnnnvenesssss [ 40,002 | 0,002 | o 10,969 | oo 10,462 | ....... (460) (480) | ..voooverrins | e 10,002 06/25/2035.
31394G  YZ 0 |FHR2665LL- CMO/RMBS. .. [ 12/15/2020. | Call @ 100.00 4,080 | oo | oo ) 2 4,078 08/15/2033.
31394K R8 9 |FHR 2696 DG - CMO/RMBS... .. [ 12/01/2020. | PaydOWN............cvvvvrvvinevisseissisissiiiens | 4496 | o 4426 | 1498 | 1496 | ) (70) 1,426 10/15/2033.
31394P VY 6 |FHR 2743 PH- CMO/RMBS.... oo || 12/01/2020. | Paydown...........ooeevvvvsnnneiosensiviisssnnnins | 818 o B8 o B3 443 | ) (25) 418 02/15/2034.
31394U S6 0 [FNR2005-110 GL - CMO/RMBS .. [ 12101/2020. | PaydOwn............ccooevvvennvissnisssisssssiiians | o 4648 | o 648 | 5260 | 5036 | ) (387) 4,648 12/25/2035.
31394V JR 2 |FNR 2005-120 PB - CMO/RMBS. .. [ 12/01/2020. | Paydown...............coevevevemvrmneriennrcisseceene | A5 4215 1369 | 1307 | ) (91) 1,215 01/25/2036.
31394Y H9 8 |FHR 2793 PE - CMO/RMBS. .. [ 12/01/2020. | Paydown............ccovvevevevvvesensevisvssnnniiens | b 220 i 720 o TT 770 ) (50) 720 05/15/2034.
31395T M9 2 |FHR 2963 DE - CMO/RMBS.... .. [ 12/01/2020. | Paydown ) (148) 2,606 04/15/2035.
31396E P4 2 |FHR 3066 EE - CMO/RMBS.... .. | 11/16/2020. | Call @ 100.00 (4) 5,044 11/15/2035.
3139%6F WU 3 |FHR3081CQ - CMO/RMBS... .. [ 12/01/2020. | Paydown (243) 2,469 12/15/2035.
3139%6) 2C 8 |FHR 3126 CY - CMO/RMBS.... ... | .- | 12/01/2020. | Paydown (1,106) 7,966 03/15/2036.
3139%6L 3T 5 |FNR2006-114 HE - CMO/RMBS.........cccovvrvrivrnnns .. | 12/01/2020. | Paydown (52) 1,392 12/25/2036.
31396P FP 1 |FNR 2006-124 B - CMO/RMBS... .. [ 12/01/2020. | Paydown (752) 5,010 01/25/2037.
31396R 2H 9 [FHR 3152 LB - CMO/RMBS .. [ 12/01/2020. | Paydown (61) 1,582 05/15/2026.
31396W QN 9 |FNR2007-72 B - CMO/RMBS .. [ 12/01/2020. | Paydown (120) 1,260 07/25/2037.
31396W QT 6 |FNR2007-72 DB - CMO/RMBS... ..| .- 1 12/01/2020. | Paydown (102) 512 07/25/2037.
31396W Y8 3 |FNR2007-76 EB - CMO/RMBS.........cccoovvvviirs .. [ 12/01/2020. | Paydown (29) 99 08/25/2037.
31397B 2W 0 |FHR 3213 PE - CMO/RMBS.... .. [ 12/01/2020. | Paydown (1,136) 8,233 09/15/2036.
31397E QH 1 |FHR 3270 AT - CMO/RMBS.... .. [ 12/01/2020. | Paydown (116) 533 01/15/2037.
313970 LW 2 |FHR 3348 HT - CMO/RMBS.... .. [ 12/01/2020. | Paydown (12) 768 07/15/2037.
31397 VU 5 |FHR 3349 MY - CMO/RMBS... .. [ 12/01/2020. | Paydown (291) 2,163 07/15/2037.
31397L 3R 8 |FNR 2008-61 MC - CMO/RMBS.. o[ 12001/2020. | PYGOWN...cccvvcevrvvrnscivmsssssssresee | 16521 [ I 11,698 07/25/2038.
31397N. QQ 1 |FNR 2009-25 PG - CMO/RMBS.. o [ 1200172020, | PRYAOWN..ovoveovsvvvesssnsssssnsssssssn | 7993 | 7,993 | (438) 7,993 04/25/2039.
31404B QG 0 |FN 763755- RMBS .. [ 12/01/2020. | Paydown 8) 78 02/01/2034.
485247 BF 6 |KANSAS DEV FIN AUTH SALES TAXREV.......... .. | 01/14/2020. | Call @ 100.00... 235000 235,000 | ......... 238,525 (0T T B 235,000 09/01/2024.
616385 AH 3 |MORAMINN HSG & REDEV AUTH........cccoonvveeen. .. 101/01/2020. | Call @ 100.00... I B 165,000 | oo 165,000 | .......... 165,000 [\ T 165,000 01/01/2029.
64972F T5 5 [NEW YORKN Y CITY MUN WTR FIN AUTH .. 01/07/2020. [ UNKNOWN. .....oovverirrririrrierssssierinisnenes
WIRE L | 2,024121 | ....2,000,000 | ......2,141,500 | ... 2,025,025 | ...... (905) (905) [ | 2024121 [ o | e | et 0] 7,077 | 06/15/2041.
658207 NX 9 |NORTH CAROLINA HSG FIN AGY ..112/01/2020. | Call @ 100.00.........covrvrerrierrirrirerrnine
HOMEOWNERSHIP 10,000 | ..cco.e...r. 10,000 | oo 10,296 10,070 | ....... (17) (17 01/01/2022.
720653 JU 9 |PIERCE CNTY WASH SWRREV.........ccoovvvmrrnen. .. [11711/2020. | Call @ 100.00.........cooooreevvvvssnvivissnsins | L 400,000 | 100,000 | 01000 | 400,000 | e 0 08/01/2027.
791526 DW 3 |STLOUIS CNTY MO SPL OBLIG.........cccouvvvvrnnes .. | 12101/2020. | Call @ 100.00........cmvvvvvvvvvrssssssnnvriis [ 450,000 | 50,000 | oo 150,000 | oo 450,000 | oo | 0 06/01/2030.
79164T AT 9 |STLOUIS MO INDL DEV AUTH LEASEHOLD .. | 03/15/2020. | Call @ 100.00...
REV 225,000 | ........ 225,000 | ... 226,872 | oo 225,081 | . (61) (61) 03/15/2025.
841514 AU 6 |SOUTHEAST TEXHSG FIN CORP MULTI- .. [12/01/2020. | Call @ 2.28........oooceeceeeceiereeecei
FAMILY 1 42,836 | oo 42,836 | .ooooveereen (T ORI PO 0 09/01/1996.
880557 7V 9 | TENNESSEE ST SCH BD AUTH.......cccooovvvinrirnen .. [ 06/01/2020. | Call @ 100.00.............ceemrvvveeriemrnriiissnn | 150,000 | .......... 150,000 | ......... 148,940 | oo, 149,877 123 05/01/2035.
914716 VF 9 |UNIVERSITY N C CHARLOTTE REV................... .. | 04/01/2020. | Call @ 100.00..........coovvverrrrerrerirreriecenens 250,000 250,000 | oo, 250,865 | ... 250,036 (36) 04/01/2029.
958638 QK 7 |WESTERN MICH UNIV REVS......occcccommmvvmrirrrns .| 11116/2020. | Call @ 100.00......ccoovcvcvrsvemmiiien | 25,000 | ... 25,000 | oo 24339 | .. 24705 47 11/15/2024.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSesSMeNts...........  wovvvereerrireerneenenes 4,811,820 4,641,195 ..(10,792) .. .....106,773 XXX
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Bonds - Industrial and Miscellaneous
001055 AJ 1 |AFLACINC .. [01/10/2020. | Call @ 100.00............cceemvvvvevemmmvrcissnnn | k3077 | 30,000 | coovrrnn. 31,616 (4) 02/15/2022.
00287Y AT 6 |ABBVIEINC... .. | 05/14/2020. | Maturity @ 100.00.........ccoovveeevmmmmvciivmmnce | L 500.000 | 500,000 | ......... 508,350 (700) 05/14/2020.
023650 AG 9 |AAL2000-1 G- ABS.........ccoomvirimmririnnrirnnniienriii o | 1110172020 | VAIIOUS.....covvvvvnevvevvvssssssssessssvisisssss | 470,679 | 470,679 | oooo...... 525,743 | ... (3,960) 01/02/2022.
03027X AE 0 |AMERICAN TOWER CORP.... .. | 07/06/2020. | Call @ 100.00..........cccoemvvvevrsseervissssnnn [ 103,598 | .......... 100,000 | .......... 102,985 | ..o 100,828 (244) 09/15/2021.
118230 AJ 0 |BUCKEYE PARTNERS LP .. | 11/02/2020. | Call @ 100.00........mrvevveveeerisemmseeeeers | 30,000 | 30,000 | coovrr 31,502 30,183 (183) 02/01/2021.
125058 AC 4 |CBRE SERVICES INC - [12128/2020. | Call @ 100.00.....ovsooveversensvesses | 2,346,535 | ....... 2,000,000 | ....... 2,095,320 | ...cce.2,077,903 | oo | e (14,254) | i [ (14,254) | oo 03/15/2025.
125523 CH 1 |CIGNACORP.. .. | 09/15/2020. | Maturity @ 100.00. 165,000 | .......... 165,000 | ..ot 164,975 (1) 09/15/2020.
126650 CJ 7 [CVSHEALTHCOR .. | 07/20/2020. | Maturity @ 100.00.... 500,000 | ........ 500,000 | ......... 517,790 (2,325) 07/20/2020.
126802 DH 7 |CABMT 2015-1l A1-ABS.... ++ [ 07/15/2020. | VAMOUS......cvvvvvvasrveeserivsssssssvissssessiisss | 1,000,000 | ....... 1,000,000 | ....... 1,005,547 (838) 07/17/2023.
166764 AY 6 |CHEVRON CORP. .. | 11/17/2020. | Maturity @ 100.00.... 500,000 | ........ 500,000 | ......... 514,495 (2,936) 11/17/2020.
17275R  AH 5 |CISCO SYSTEMS INC .| 01/15/2020. | Maturity @ 100.00..........covvvvvevmmvrviemnn | 4,000,000 | ....... 4,000,000 | ....... 4,132,240 (627) 01/15/2020.
1730T0 ZQ 5 |CITIGROUP FUNDING INC.... .. | 03/16/2020. | Call @ 100.00 250,000 250,000 | .......... 250,000 0 . 12/14/2027.
191216 AR 1 |COCA-COLACO | 1111812020. | Maturity @ 100.00...cocosvesvsvesessenn | 5,000,000 | ... 5,000,000 | ....... 4,643,500 37,651 5,000,000 11/15/2020.
20449E BT 2 | COMPASS BANK - | 04/01/2020. | Maturity @ 100.00.... 2,500,000 | ....... 2,500,000 | ....... 2,459,250 12,498,873 1,127 .2,500,000 04/01/2020.
25152C QB 5 |DEUTSCHE BANK AG (LONDON BRANCH)........ C|07/31/2020. | Call @ 100.00 ..100,000 .100,000 ...100,000 0 07/31/2030.
260543 CH 4 |DOW CHEMICAL CO .. | 03/26/2020. | Call @ 100.00... 24,598 31 11/15/2022.
278642 AC 7 |EBAYINC .| 07/23/2020. | Call @ 100.00........ovvvvvvvevevrrsssssserrrrve [ 425,000 | 425,000 | 425792 | 125,050 (63) 10/15/2020.
29364G  AF 0 |ENTERGY CORP.........cccovvviirriiiiniicrisneinnens .. | 06/19/2020. | Call @ 100.00 25,000 25,078 (78) 09/15/2020.
30161M AH 6 |EXELON GENERATION COMPANY LLC.... .. | 07/01/2020. | Call @ 100.00... 25,000 25,115 (115) 10/01/2020.
40414L AG 4 .. | 07/09/2020. | Call @ 100.00... 52 756 50,037 8) 08/01/2022.
428236 BF 9 .. [ 07/22/2020. | Call @ 100.00..........oocormvvversssnvnisissirns | 40,501 (105) 12/01/2020.
446413 AH 9 .| 11/15/2020. | Call @ 102.50... 1,742,500 (4,984) 11/15/2025.
46625H HS 2 .. | 07/22/2020. | Maturity @ 100.00.... 40,000 | ............ 40,000 | ............ 43,032 (233) 07/22/2020.
487836 BD 9 |KELLOGG CO. .. | 12/15/2020. | Maturity @ 100.00.... 127,000 | .......... 127,000 | ... 126,492 58 12/15/2020.
499040 AL 7 |MCCLATCHY CO .| 02/13/2020. | PNC CAPITAL MKTS... 137,000 | .....3,448,202 3,468 .| 03/15/2029.
50076Q AU 0 |KRAFT FOODS GROUP INC .. 102/10/2020. | Maturity @ 100.00..........cccoocmmvrerirvrernnnens . (160) 02/10/2020.
55265K 6V 6 |MASTR 2004-1519 - CMO/RMBS... .. [ 12/01/2020. | Paydown . 3410 | o310 | e e 0 02/25/2034.
55265K X4 6 |MASTR 2003-11 2A8 - CMO/RMBS .| 12/01/2020. | Paydown 2,279 | 2,270 2372 |....... (93) (93) 12/25/2033.
58933Y AS 4 |MERCK&COINC.. | 02/10/2020. | Maturity @ 100.00............oovvvveevessccvevcc | 500,000 | . 500,000 | ......... 509,655 500,317 | ....... (317) (317) 02/10/2020.
620076 BB 4 |MOTOROLA SOLUTIONS INC .| 09/14/2020. | Call @ 105.48.......ccvvsvivsvsvsisssisisssssissnns | L 105480 | o, 100,000 | v, 99,918 99,962 |....... 1 1 05/15/2022.
63946B AH 3 |NBCUNIVERSAL MEDIALLC .. | 09/14/2020. | Call @ 105.88............coommrvveevevmmrrcivinen | b 31763 | 30,000 | v 30,473 30,158 | ....... (35) (35) 01/15/2023.
68389X AK 1 |ORACLE CORP. | 07/15/2020. | Maturity @ 100.00..c..ooovesovssvssvmsnns | 3,000,000 | ....... 3,000,000 | ....... 2,945,250 2,996,293 | oo | e 3,707 3,707 07/15/2020.
693476 BJ 1 |PNC FUNDING CORP.... | 02/08/2020. | Maturity @ 100.00...cocosvesvsvesessoen | 5,000,000 | ....... 5,000,000 | ....... 5,048,650 5,000,643 |....... (643) (643) 02/08/2020.
713448 BR 8 |PEPSICOINC.... | 11/01/2020. | Maturity @ 100.00 250,000 250,000 | ......... 258,125 250,823 |....... (823) (823) 11/01/2020.
718172 AH 2 | PHILIP MORRIS INTERNATIONAL INC.. .. | 03/26/2020. | Maturity @ 100.00.... o il 500,000 | 500,000 | 549310 | 503369 | L (3,369) (3,369) 03/26/2020.
74160M GL 0 |PRIME 051 1A3 - CMO/RMBS .. | 02/25/2020. | Call @ 100.00..........o.ooeemmvveeemmmvrivmnene | b 4000 | 1000 | 990 | 081 | 0 0 03/25/2035.
74434T P4 3 |PHMS 1993-63 A6 - CMO/RMBS.... .. [ 12/01/2020. | Paydown...........ccovveeeneevvessnseriivisnsniens | b 612 o 812 807 610 | 2 2 01/25/2024.
74834L AP 5 |QUEST DIAGNOSTICSINC........ccovvvvirriiiiriis .. | 01/15/2020. | Call @ 100.00 100,007 | oo e, 3) 3) 01/30/2020.
755111 BT 7 |RAYTHEON CO .. | 10/15/2020. | Maturity @ 100.00.... o e | 20,000 | 20,000 | e 20,389 20,038 |....... (38) (38) 10/15/2020.
758202 AK 1 [RELX CAPITALINC......oooroocreveeecccveeesscreeesns .1 01/30/2020. | Call @ 100.00..........oooecccveerrecrererere 103858 | 100000 | 100,216 | oo 100,096 | oo | oo 3) 3) 10/15/2022.
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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
803111 AS 2 |HILLSHIRE BRANDS CO......ccoocouvrvimmrriirrriienienns .. | 09/15/2020. | Maturity @ 100.00............vcoveevememmrcenr | 50,000 | 50,000 | .ooovvreens 53,088 50,294 |....... (294) (294) | oo | erriirenrren50,000 | oo e | eveeiiiennienns0 | i 2,050 |09/15/2020.
808513 AD 7 |CHARLES SCHWAB CORP | 0712212020. | Maturity @ 100.00...covesovsvssvesesssen | 5,000,000 | ....... 5,000,000 | ....... 5,148,450 | .......... 5,010,630 | ..oooervvireriis | e (10,630) | ..occveverricns [ e (10,630) | ..cveorvierrien | errerere8,000,000 | oo [ e | evvrerinenn0 [ 222,500 | 07/22/2020.
86787G AE 2 | SUNTRUST BANKS, INC - | 04/01/2020. | Maturity @ 100.00 12,000 12,000 | v 12,730 12,022 |....... 22 (22) e | v 12,000 | e | oo | o0 | i 324 | 04/01/2020.
881685 AN 1 |TEXACO CAPITALINC... - | - | 03/15/2020. | Maturity @ 100.00.... . 668,000 | .........668,000 | ......... 931,920 873,589 | ..o | s (5,589) (5,589) | ..oovvevrreienns | rerererenen888,000 | i | e | e | 32,565 |03/15/2020.
88732) AX 6 |TIME WARNER CABLE LLC........ccccoovumvvrirriannns .. [12/20/2020. | Call @ 100.00..........occormvvvevssnnrissansirs | 55,000 | ..oovoveee 55,000 | ..ovvevnnes 56,589 55,164 |....... (175) (175) | cevvvvvvrrirniee | evrverieeneeenD4,990 | e | e 10 | 10 | 3,057 | 02/15/2021.
89233P 6R 2 |TOYOTAMOTOR CREDIT CORPORATION........ .. 1 01/27/2020. | Call @ 100.00... 100,000 | ..oo...... 100,000 | v.oooo.... 100,000 | vovvovoren 100,000 | oovvvveereeerees | ereeeeeeeiessennns 0 10/25/2032.
89233P 7J 9 |TOYOTAMOTOR CREDIT CORPORATION........ .. | 02/04/2020. | Call @ 100.00 100,000 | .....c.... 100,000 | ....cccoeen. 98,250 99,341 |...... 5 5 1,500 | 02/04/2033.
911308 AA 2 | UNITED PARCEL SERVICE OF AMERICA, INC... | . | 04/01/2020. | Maturity @ 100.00.........ccccoommvmmvemceicca | b 5,000,000 | ... 5,000,000 | ....... 6,370,940 5,038,702 | oo | e TRL (02 ) PO D (38,702) | covvveoecccccceons | vrrerrsn5,000,000 | oo | oo | rerrrersinssn0 | 209,375 | 04/01/2020.
913017 BV 0 |UNITED TECHNOLOGIES CORP........ccccccoororne. .. | 03/04/2020. | Call @ 100.00......ccccrvccrcmmssrmsciimmssns | | ggagn | gpang | 74308 | oo 74787 | 15 5 i o 78802 i o198 | 198 | 3,092 | 06/01/2022.
918204 AV 0 |VFCORP | 03/04/2020. | Call @ 100.00..........oesrevrvevevevesssssssennren [ L 455,085 | 150,000 | oo 152,100 | covvorrrrenne 150,367 | ....... (43) (43) 09/01/2021.
94986R KV 2 |WELLS FARGO & CO .| 04/30/2020. | Call @ 100.00..........covvvvemvvrevvisnsvriisennn | 400,000 | on...100,000 | oo 100,000 | vovvooornn 100,000 | ovvvvveereeeerers | eeeeeeeeressennns 0 08/02/2027.
96950F AG 9 |WILLIAMS COMPANIES INC.. .| 08/15/2020. | Call @ 100.00..........ccvvvveeevvrevsvecrrciiiene | k95000 | 25000 | 26,448 25.126 11/15/2020.
984121 CD 3 |XEROX CORP. - 12/30/2020. | Call @ 100.00..........smsmrrvvvveveenssssssennnen [ b 54401 | 50,000 | o 53,959 50,730 05/15/2021.
3899999. Total - Bonds - Industrial and MISCENIANEOUS...............evviviriiiiriiiiiiiiniis i | 42,333,011 | ... 43481979 | ... 45645227 | ... 41,058,665 1,777,302 XXX
8399997. R el 51,228,334 | ... 52,395,021 | ..... 54,746,900 | ......... 49,974,018 ..2,051,811 XXX
8399998. Total - Bonds - Summary ltem from Part 5...........ccccoevvvinirivnriiniineis . 0 3411,330 | ......3,394,000 | ... 3,432,159 . 24,958)| . 8,160 XXX
8399999. TOtAl = BONGS.......ooooiviiiiisii s s | 54,639,664 | ..... 55,789,021 | ..... 58,179,068 | .......49,974,018 | .....ccce0...0 | oo, (94,801) ..2,149,970 XXX
Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred
064058 20 9 |BANK OF NEW YORK MELLON CORP................ .. [12/21/2020. | Call @ 25.00.........ccovvvirriinrriiiriis 2.100.000 52,500 0 XXX
62010U 10 1 [MOTORS LIQUIDATION COMPANY GUC UNT.... |.. | 05/28/2020. | Return of Capital 9 0 XXX
665859 87 2 |NORTHERN TRUST CORP.......ccccorvrvrrrirerririinnne .. 1 01/02/2020. | PNC CAPITAL MKTS 2.600.000 65,000 0 XXX
74460W 80 0 |PUBLIC STORAGE .| 07/10/2020. | Call @ 25.00. 2,000.000 50,000 0 XXX
74460W 87 5 |PUBLIC STORAGE . | 09/30/2020. | Call @ 25.00. 2,000.000 50,000 0 XXX
842400 20 2 |SOUTHERN CALIFORNIA EDISON CO. | 09/28/2020. | Call @ 25.50..........cvvvvvvverissssneriviins | 1,200.000 30,600 0 XXX
842400 30 1 |SOUTHERN CALIFORNIA EDISON CO. oo | | 09/28/2020. | Call @ 25.80.........nvvvverereiirssriiissnnni | 1,000.000 25,800 0 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred..............c.....iiiinriviiinnseniiisssvissssisssssisssssssiisnns | 273,909 XXX 275,053 0 0 0 XXX
Preferred Stocks - Industrial and Miscellaneous Redeemable Preferred
233331 70 1 |DTE ENERGY CO. . | 10/22/2020. | Call @ 25.00 2.000.000 50,000 | oo | v 89,760 | oo 49,760 |, 0 XXX
29364D 76 1 |ENTERGY ARKANSASLLC.... .1 10/14/2020. | Call @ 25.00. 2,000.000 50,000 | .cceveveveveveveeeerree | eererer0nn50,000 | c.......50,000 | ....... 0 XXX
29364W 60 3 |ENTERGY LOUISIANALLC.... .| 12/16/2020. | Call @ 25.00. 2,100.000 52,500 [ ..covvvcrnercinnrens | eorrieenn D175 | i 51175 | 0 XXX
65339K 80 3 |NEXTERA ENERGY CAPITAL HOLDINGS INC.... | .. | 10/26/2020. | Call @ 25.00. 2,100.000 52,500 | ..oooovveoeeeceenrcers | evrveernnn 51,946 | oo 51,946 | 0 XXX
744320 70 6 |PRUDENTIAL FINANCIAL INC... .109/23/2020. | VaIOUS...........vvvvvrrrreerinensissnseviisssnnnn | 3,000.000 | weovor.. 75,000 | oo | eorerineen 77585 | oo 77,585 | oo, 0 XXX
74913G 60 0 |QWEST CORP <[ 121412020, | Call @ 25.00....ovscovvensvvenssvcenssin | 1,700.000 | ............ 42,500 | coovorecriecenenrens | corii80,223 | 80,223 | 0 XXX
842587 20 6 | SOUTHERN CO......oovvmrirrirrireirsiinsisesiiesienens .. | 10/20/2020. | Call @ 25.00.........coovrvrrvrririrriririnns 2.000.000 50,000 | coooooerrrrrreerereieiss | evririrn 52,310 | oo 52,310 | 0 XXX
8599999. Total - Preferred Stocks - Industrial and Miscellaneous Redeemable Preferred................o..oovrvrveceiionciieciseceecececeeeesecvieee | 372,500 XXX 0 0 0 0 XXX
8999997. Total - Preferred Stocks - Part 4.............ccooocvviiiiiiiiiiiiiininiiins s | 646,409 XXX |, 648,052 0 0 0 0 XXX
8999999. Total - Preferred StOCKS..........c.vuriiireiseis i s | 646,409 XXX | e, 648,052 0 0 0 0 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
33832D 20 5 |FIVE STAR SENIOR LIV ORD .| 01/09/2020. | PNC CAPITAL MKTS... 0.637 3 XXX o8 oo oo e, 0 XXX
81721M 10 9 |DIVERSIFIED HEALTHCARE ORD wor || 01/02/2020. | UNKNOWN......oooomvvvrierniiessnniisisssssiiiinnes | 1,500.000 XXX | 35465 | 42660 | 22505 | o 22 505 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded............coviiemiiieiiierninsnnicsseinns XXX 0 0 22 505 0 XXX
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

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

F Current Bond

0 Year's 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
9799997. Total - CommOn StOCKS = Part 4...........ccovuiiriiieisieieistesesiirens erissiesesiseeenienees XXX 35473 | 12,660 | . 22,505 0 0 22 505 0 35173 .0 XXX
9799999, Total - Common Stocks............. XXX 235173 | 112,660 | oo 22,505 0 0 22,505 0. 35,173 L0 Xxx
9899999. L L R T E— 681,577 XXX | 683,225 | ... 660,703 | oo 22,505 0 0 22,505 O — 683,216 | .ooccrvrenc0 [ oo 1,639) | o (1,639) | o 27,684 | XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS.......o...covvvvvrsivrnsiirrsiis v | 55,321,241 XXX 58,862,293 | ........50,634,721 | ........ 22,505 | ........ TCIRED) — 0 [ (72,296) 0 53,994,592 2177854 | XXX




S3
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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 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Political Subdivisions of States

NEW YORKN 'Y CITY MUN WTR FIN

649726 WA 8 |AUTHWITR & .. | 04/14/2020 | Unknown.. 06/15/2020 [ Call @ 100.00........civvrreerrnerrinississerians ...1,205,000 11,205,000 | .coovvinniinnins | eoeeenn(10,003) | v | eieenennn(10,003) | v | [ |0 | 34,885 |..... 13,799
2499999. Total - Bonds - U.S. Political Subdivisions of States... ..1,205,000 ..1,205,000 11,205,000 | .o | 000n(10,003) ] 0 eieen(10,008) | a0 | 0 0 ] 0 34,885 |..... 13,799
Bonds - U.S. Special Revenue and Special A t

NEW YORKN Y CITY MUN WTR FIN

649726 WC 4 |AUTHWTR & .. | 01/07/2020 [ UNKNOWN. .....ovveriirniisiiiiiienienisssainiens 06/15/2020 | Call @ 100.00.........ccvimrvniriririnriniiiinniins | crvrenes 1,600,000 | ......... 1,619,297 | ......... 1,605,179 | ... 1,605,179 [ .o | e (14,118) [ oo | v (14,118) [ oo v e [ o 0 [ 35,399 | ...... 5,661
3199999. Total - Bonds - U.S. Special ReVENUE aNd SPECIAl ASSESSMENS .......vuuirsurisirsierssiesssersseeess et sess s sees e8| seseenas 1,600,000 | ......... 1,619,297 | ......... 1,605,179 | .oooens 1,605,179 [ .o 0] (14,118) | oo 0 [ (14,118) | covovvves (V)] [ 0 | e (U I 0 ] 35,399 | ... 5,661
Bonds - Industrial and Miscellaneous

858119 BH 2 |STEEL DYNAMICS INC.....ccocoimiinininiiinns I . | 05/08/2020 | KEYBANC CAPITAL MARKETS INC....... 11/09/2020 | Call @ 100.00........ccovvveinnnininnnninnins | ceerern589,000 | oo 597,859 | .. 601,151 597,022 (837) [ ovveerenrrnene | cvvrrnnrinnenee(837) [ v [ [ oo (8,022)] ...... (8,022) | ...... 27,876 | ...... 3,847
3899999. Total - Bonds - Industrial and MISCEIANEOUS..........ivuriiriiiiiiiiins  criieiiiesisissiseissesssssss sttt ssnsssssssssssssssnssnsessssssssessssssssssesssssnssssssssssnssens | oneennnessD89,000 [ coviiniiand 597,859 597,022 0 (837) | covvvrnnnnnc0 | i (837) | ciiiiienn0 | i [V (8,022)] ....... (8,022)...... 27,876 | ...... 3,847
8399998. Total - Bonds .3,432,159 .3,407,201 (24,958) | o0 [ (24,958) | o0 [0 | (8,022)] ....... (8,022) |...... 98,160 |..... 23,307
9999999. Total - Bonds, Preferred and Common Stocks .3,432,159 .3,407,201 (24,958) | ..ooovvriin0 | i (24,958) | o0 | 0| (8,022) ] ....... (8,022) | ...... 98,160 |..... 23,307
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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

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
XXX
P N C - COMMERCIAL ACCT. CLEVELAND OH. v 16,020,041 | XXX
WELLS FARGO EDUCATIONAL FUND. WILKES BARRE PA.....coootuiiiiitiieiineiiesie s issssssns | esiseses 29,189 | XXX
P N C - BUS MONEY MARKET CLEVELAND OH e 18,606,984 | XXX
P N C - DIVIDEND ACCT CLEVELAND OH (9,077) | XXX
XXX
US BANK ST LOUIS MO 14 5,020 | XXX
PETTY CASH BEACHWOOD OH.....covemiiriiiiiiiiniieeieeiesississsssssssssssssssessesssessessenss. | coeeeies 500 | XXX
XXX
XXX
XXX
. XXX
0199999. Total - Open Depositorie: XXX XXX 14 0 .........34,652,658 | XXX
0399999. Total Cash on Deposit XXX XXX 14 0 XXX
0599999. Total Cash XXX XXX 14 0 XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January 20,040,549 | 4. April 37,635,415 | 7. July. 32,859,119 | 10. October. 27,548,084

2. February 29,217,075 | 5. May 30,657,981 | 8. August 28,049,947 | 11. November. 31,165,103

3. March 27,241,589 | 6. June 32,078,097 |9. September. 31,558,013 [ 12. December. 34,652,658

E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
262006 20 8 |DREYFUS GVT CSH MGT INST.....coviveerrrerrerereererisennns 09/22/2017. 0.030

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

8899999. Total - Cash Equivalents e ————————— s

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA 0 1= R 1C s 0 1D e 0
1E . .0 1F .. 1G ... .0
2A . 0 2B 2C .. 0
3A . .0 3B .. 3C .. .0
4A . .0 4B .. 4C .. .0
5A . .0 5B .. 5C .. ...0
B e 0
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POSITS

SCHEDULE E - PART 3 - SPECIAL DE

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. AlBDAMAL ..o dAL i | bbbt ne | ebaet ettt | ettt eni ettt | cerereb sttt enaens | crenens
2. Alaska....
3. Arizona...
4. ATKANSES ... AR | s | e | etiene st | sttt enes | eetens ettt | ereeres
5. California...
6. Colorado.... .
7. ConNECCUL......cvvvvererervrirririias CT | criveriirine | ettt nnts | eetesbess sttt bnns | erbenten s st nstes | eniesess et snssesenes | artenes
8.  Delaware
9. District of Columbia
10.  Florida....
1. Georgia..
12. Hawaii....
13.  Idaho..
14.lllinois.
15.  Indiana...
16.
17.
18.
19.
20.
21.
22.  Massachusetts..
23.  Michigan....
24, Minnesota..
25.  Mississippi..
26.  Missouri.
27.  Montana
28.  Nebraska........ccoocovevivrveveneene NE ot [
29.  Nevada. .
30.  New Hampshire..........cccccoeuvvnanee NH [ o | s | s | s | s
31 New Jersey....
32, New Mexico...
33, NEW YOTK.ooveiececrriciernrreeedNY i et | etites sttt | deeneeni et nes | eebensena st | erieees
34.  North Carolina... 2,496 | .o 4,067
36.  Ohi0..cocverevnrrervrireinisennneneOH | B, | STATE REQUIREMENT fOr INSUTANCE SAIES.......oueuiveveirireriiseisisisessieninees | coenveesninenns 1,042,522 | .o, 1,149,640 | ..o | e
37.  Oklahoma..
38.  Oregon...
39.  Pennsylvania.........ccoorererniinnd PA | s | ettt nen | 4nsetsetentess st et entenanes | chestetseneeenast s s ntetenes | seesesesentenne st ensensenas | renenes
40.  Rhode Island
41.  South Carolina... .
42, SOUtN DAKOA. ... SD) [ i | et | erbter sttt ents | ettt e | eeteebeni et | erieees
43.  Tennessee.
44,
45, UBAN.cccrrcedUT [ i [ et | et ennt | areiess et | st | s
46.
47.  Virginia... .
48, WASHINGLON......oiiiciereeec e WA | e [ ettt bttt st sans | ebsessesntentesse st nsensentes | netensensessesensensessesetentans | sesesntentesses e ten st naees | seeneees
49.  West Virginia..
50.  Wisconsin
510 WYOMING. e WY [ i ettt naes | fetsesseteb et ns et b st enres | nebebens sttt bet s | enserebent et enaees | crenees
52.  American Samoa
53.
B4, PUBHO RICO....oourerrieerierinene PR i [ ettt | nestensssesssessssssensensnas | seesessess st ess st | seseest et enes | e
55.  US Virgin Islands
56.  Northern Mariana Islands..
57.  Canada......cuvmvirivinrirenns .
58.  Aggregate Alien and Other.... XXX XXX 22,862,000 .28,699,701
59.  Total XXX XXX ...23,904,522 .29,849,341
DETAILS OF WRITE-INS
5801. PNC . | LINE OF CREDIT COLLATERAL FROM PNC BANK OF CLEVELAND................. ...22,862,000 28,699,701
5802.
5803. ..
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX (V1N IR (V1N IR 0 ... 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 8bOVe)......cvuueverrrrcrerarirnes XXX XX e 22,862,000 | ..oooonrnenns 28,699,701 |..ooovvnnns 0 ... 0
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