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Annual Statement for the year 2020 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANA[
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. GOVEIMMENS.......orvorirrirriieiineieeiseiseiesieseesssssssssssssssssnnsss | seenssnnens 49,518,557 | ..covverenne. 109 [ 49,518,557 [ ..o [ v, 49,518,557 | ..oovvrrenn 10.9
1.02 All Other GOVEIMMENTS..........ocvurverriereieserieeiesiesssesssessssssssssesssssssnns | cevssssssssnees 117,868 | ..oovvvenes 0.0 [ 117,868 | ..o | v 117,868 | ..ocovveennn 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | ccoevevnenee. 900,673 | .coveveeriree 0.2 [ 900,673 | oo [ v 900,673 | .coeverernnd 0.2
1.04 U.S. Political Subdivisions of States, Territories and

P0sSESSIONS, GUATANEEEM...........oocveeeiecieeeeeetese e | e | ceveriesesaenns 0.0 | oo | e
1.05 U.S. Special Revenue and Special Assessment Obligations,

etc., NOn-GUAranteed............cooeuuruerieneienrieneiinnieseeseeseeessessesssensens | coveieneiens 13,467,513 | oo K0 I 13,467,513 | oo | e 13,467,513 | oovvre. 3.0
1.06 Industrial and MiSCElIANEOUS............cuurvurerrerrireirneieneiineeiseeeseeisseins [ creenees 334,926,305 | .......c....... 739 | 334,926,305 | ...overrerrieiniieiinns | e 334,926,305 | ....ccovuene. 73.9
1.07 Hybrid Securities.............
1.08 Parent, Subsidiaries and Affiliates
1.09 SVO Identified FUNGS........c.covveieieiiiniiesieeiesieeiseissiaeens
1.10 Unaffiliated Bank LOANS...........ccoeuneirnriiririniiieiineeineeneeseeeieesseeinees
1.11 Total Long-Term BOndS.........cccovuvieieiiiniiieiesieiese e

2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)................
2.02 Parent, Subsidiaries and Affiliates
2.03 Total Preferred SOCK...........ccvuiereierernererirerierisesiseeissiesieeenns

3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) .............| ceovvveeee. 1,718,390
3.02 Industrial and Miscellaneous Other (Unaffiliated) ...........ccoeveveveeives | eoverveerevesieceeie
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........cccoeveerees | covereeeveseeereis s
3.04 Parent, Subsidiaries and Affiliates Other...........ccocvveveervevcrerceeeiens | v 9,958 | .ooveieeeeenl0.0 | e 9,958
3,05 MUtUAl FUNGS.......ocvverieiiiieiiessssstsssssss s ssessssssssssssnses | svsesssesssensens 338,420 | .oovverrrnnnn. 0.1 [ e 338,420
3.06 Uit INVESIMENE TIUSES......coovereeiecrreeriserssissississesessssssessssssesssssssnes | sevessesssssssnsessssnssnnenes KO I
3.07 ClOSE-ENG FUNS.....coivvrrirriririrneeneireieeiseise st ssssssneees
3.08 Total Common Stocks

4. Mortgage Loans Schedule B):
4.01 Farm MOMGAgES.......cvuvererrirrereeeeeesseeseeseeseesseesessesssssssssessessssesesseseans
4.02 Residential MOrgages..........ccwrerrererereneiresesneeneesseseesseeseseesesessens
4.03 Commercial MOMGages........ourureereereereireeineiressecsseeeessesessesessesensnes
4.04 Mezzanine Real Estate LO@NS..........cocoeeeneeneireeneineincrneinesesneineenns
4.05 Total Valuation Allowance... .
4,06 Total Mortgage Loans..........cccccveieuiveieicineisieeseiese s einas

5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPaNY........cccccveuererreeireriesiesseiesesssenes | ceeiveiesiennns 512,395 512,395
5.02 Properties Held for Production of Income.........ccccooeevcvereercncicerenns | v, 359,364 359,364
5.03 Properties Held for Sal...........cccoeueieieeirereieeireeesseeesesessessieses s essseens {01 O
5.04 Total Real Estate 871,759 871,759

6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......ccccocununernernrineneineineinerinesseseenens | seerseennees 39,547,813 [ .o 8.7 [ 39,547,813 | ..o | e 39,547,813 | oo 8.7
6.02 Cash Equivalents (Schedule E, Part 2)...........ccoceveveeeeveereerieees | evrseeesesseseeecenes | ceeveeiievenennns 0.0 [ [,
6.03 Short-Term Investments (Schedule DA)...........ccoeeveeeeisrnereieriens Losisresssssssssssissiens | aoesssesiessnss 0.0 | [
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| ccccovvnc.e 39,547,813 | ..ceverrnne. 8.7 | 39,547,813 | v ()N [ 39,547,813 | ..o, 8.7

7. CONtraCt LOANS..........vvveuricriniieceeiesinesie s ssssesss e essssesssssssesesnns
8. Derivatives (SChedulg DB)..........ccoeueurivereiieineeeee e
9. Other Invested Assets (Schedule BA).........c.cocrrinreninenninrnensiessneeenns
10. Receivables for SECUMLIES............vcvrirriiicircserci e
11. Securities Lending (Schedule DL, Part 1)
12. Other Invested Assets (Page 2, Line 11)..
13, Total INVeSted ASSELS.......irririisriesereiersessses s sessesssssssnsssssssssessseses | nssessad 453,017,888 | ........... 100.0 [.......... 453,017,888 | ..oovoorrinrinininand [ 453,017,888 | ..o 100.0
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i Stementfor e year 2020 FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANAIL
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDEE 31 Of PHOT YBAI........c..ciuiieeieieisiieie ettt bbbt s bbb sttt b et n st 930,718
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)............cc.eveiucieieiiicieisseee ettt sans

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........ccciiureieieinieieiss e 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13.....iiuiireiieriieeriecie sttt

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18...........oveieicreeeieieice ettt sttt et a s bbb bbb s s bt s s st es bbbt s st s s s e ses st enees
5. Deduct amounts received on disposals, Part 3, COIUMN 15............ciiieiiiieeeceece ettt b s s s bbbt s s sesa ettt s st eneesensanenes

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

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

6.2 Totals, Part 3, COIUMN 13.......oeiciicicescecee ettt et bbb et ae st s s et sa s s e 0
7. Deduct current year's other-than-temporary impairment recognized:

T Totals, Part 1, COIUMN 12........ooeicicteieece ettt st bbbttt ss s s e

7.2 Totals, Part 3, COUMN 10.......ccoiiieieieieiceieisie ettt bbb e bbb s e b s bt se bt naes 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt bbbt bbb a e b s bbb ss bt nas 58,960

8.2 Totals, Part 3, COIUMN O........oviieeice ettt bbb bbbttt en 58,960
9. Book/adjusted carrying value at end of current Period (LINES 1+2H+344-5F6-T-8)..........cvururirrrireieireeiieieeeieseeseese ettt b bbbt nen 871,758

10.  Deduct total NONAAMILEEA AMOUNLS...........cceiiiiieiieieiiisiie ettt ettt b et s b s st s e bbb bR s b s s bbb bbbt s ettt s s

11.  Statement value at end of current period (LiNe 9 MINUS LINE 10)........ciiiiiiiiiiisieieiseee ettt bbbttt ans 871,758

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDETr 31 OF PHIOr YEAT.........c.cucveierieieiieesies ettt st sees 98,970

2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........ccuinrrinineisssssess sttt assesssssessens 1,000,000
2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........co it eees 1,000,000

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12........ooiiiiciiiieiceeeee ettt bbbt bbb s bbb sa st
3.2 Totals, Part 3, COIUMN 1. ..ottt bbbt bbb bbb sa s s st 0

4. ACCIUAN OF QISCOUN........ouiveiecictete ettt bbb s et 4 b s bbb s b e s e bbb b b b st s bbb a b et b e st e b s bt s bbbt e bbb

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN ..ottt ettt ettt st a ettt s bt sb bt s st et st s en et e s s anaesanans
5.2 Totals, Part 3, COIUMN 8........cvoeiieiieieieccte ettt ettt ettt a ettt a ettt es s bt ss bt n st et st s esae bt s s aesanas 0

Total gain (10ss) 0N diSPOSalS, Part 3, COIUMN 18.........cocviiieiiieicicteee ettt bbb st b bbb st bbbt ns

Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiueiiriciceseet ettt s s bbb s bbbt bbb snnen 131,994

Deduct amortization of premium and mortgage interest points and COMMItMENE FEES............cviviiiiiiiee bbb es

© ® N o

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

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 1.t
10.2  Totals, Part 3, COIUMN T0.......ccuiirieierieeieieieeie it bbb 0

11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccovveirerrrreirirerieneeeie e nens 966,976

12, TOLAl VAIUGLON GIOWANCE........cvuvereeriseiieissisie sttt ss sttt st s s8££t
13, SUDLOLAI (LINE 11 PIUS LINE 12)...e.vevecveeeieietese ettt ettt ettt et s sttt e s a e st s bbb s s et R s s et s s bt s bbb b ettt s st s st senaen 966,976

14, Deduct total NONAAMILEA GMOUNLS..........cvueieiierieieierise ettt s st st s st n s

15. Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14).......c.cuieeiiiieiieeiese ettt 966,976
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i Stementfor e year 2020 FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANAIL
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 O PHIOr VAN .........c.ciuiucieiieeicie ettt s bbbt s bbb s st baer e 8,042,686
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........cc.ccueieiicieieeireieiesee ettt nans 1,623,777

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........cc.eiueieieieiieeisee e 1,623,777
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 6.t

3.2 Totals, Part 3, COIUMN 2.ttt 0
4. ACCIUAI OF GISCOUNL.......oooceeeeeisreessriseseeese s es s ss st R8RSR R8RSR

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 3.t 1,127,096
5.2 Totals, Part 3, COIUMN ..ottt sttt et st b ettt s st en st benes (41,419) 1,085,677
6. Total gain (Ioss) 0N diSP0SalS, Part 3, COIUMN 19.........c.iirierirrieieeisissesssies s ss st ss st et s st 44,549
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoeviiiiirieeiceisetes ettt a s s bt bbb s ss ettt s e st en s e senenen 1,832,100
8.  Deduct amortization Of premium aNd AEPIECIALION...........c.evrurirreirririe et ss st s s s s
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...ttt et b e bbb a bbb bbb s nann
9.2 Totals, Part 3, COIUMN T4..........ooieieeeeetcee ettt bbbt bbbt bbb ann 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 15........c.oiiiiiieicicteeee ettt bbbt s b bbbt
10.2  Totals, Part 3, COIUMN 1. ...ttt bbbt b e bbbt 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-8+9-10).........ccccereiuririeriiiiciieeie ettt et 8,964,590
12, Deduct total NONAAMItIEA @MOUNTS...........ciuuiiiiiiiiriir bbbttt
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12)........c.cieiiicieieiicie ettt st bbb bbbttt sens 8,964,590
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 O PHIOF VAN .........c.ciuiuciiieeicie ettt bbb bbb s bbb e s bt baer e 380,568,561
2. Cost of bonds and stocks acquIred, Part 3, COIUMN 7.ttt bbb sttt a bbb s bbbttt 91,047,141
3. ACCTUAI OF GISCOUNL.......cveueveseeeseiaesi st ess st s s8R R s 136,343
4. Unrealized valuation increase (decrease):
A P, COIUMN 12, .ot (248,805)
4.2 Part2, SECHON 1, COIUMN 15........uiiiiiiiriieriieiiresie sttt bbb
4.3 Part2, SECHON 2, COIUMN 13......iieeicicteie ettt sttt s bbb s bbbttt en st s e sennas (3,554,164)
A4 Partd, COMUMN ettt sttt et e e et a bbb s s b s s e e bt st es et b s s s bt n e see st anes (3,802,969)
5. Total gain (10sS) 0n disPoSals, Part 4, COIUMN 19.........ccciiiiiiieciietese ettt ettt ettt s et st s bbb s s et s s e s bt s st et s e se st s s st see s bt enee 415,806
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c.cuiveieieiieeeieesee ettt ss e bbbttt b s s e saseas 65,325,536
7. Deduct amortiZation Of PIEMIUM............c.cciiiiueieiicteee ettt st et s sttt a st s b s s s b st s s s e s s b s s st b st n s s e s s e st st s et benes 1,191,660
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 5.ttt ettt bbb sttt b bbbttt b s s et s s bt ann
8.2 Part2, SECHON 1, COIUMN 19.......c.iieiieiieteie ettt bbbttt b s et s s st es e baes
8.3 Part2, SECHON 2, COIUMN 1B.........cuiieeieiireieieteete ettt bbbttt bbb e bbbt a s baes
8.4 Partd, COIUMN 15... ..ottt bbb s sttt et s ettt ann 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIUMN T4ttt 350,000
9.2 Part2, SECHON 1, COIUMN 17 ...ttt sttt bbb as
9.3 Part2, SECtON 2, COIUMN T4.......oouiiiiiieirt ettt
9.4 P4, COIUMN 13ttt b 350,000
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cc.ocueieeieieinericieeseees et seens
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9+10)........cccccereiiirieriiieieeeee sttt 401,497,687
12, Deduct total NONAAMItIEA @MOUNTS............ciuiiiiiiiiitiir bbbt
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12)........c.cieiiirieiecicie ettt st bbb bbbt s bbb bsens 401,497,687
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Annual Statement for the year 2020 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANA[

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......c..ovvveeeerrneces | oveevererrneeeinns 49,636,425 | ......ovvrrcii 50,190,923 | ....coovvvrirerinnn. 49,659,145 | ... 48,730,223
Governments (Including all obligations 2. €aANAA. ... [ e s ettt eas | neresaes e
guaranteed by governments) 3. Other Countries
4. TOtalS. ..o | s 49,636,425 | ..o 50,190,923 | ..o 49,659,145 | .o 48,730,223

U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS..ocvceeieeeisiecsisice | e 900,673 | oo 1,165,335 | oo 896,424 | ..o 900,000

U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOHAIS. ..uereeereresneseierssnissines | eeeneenississns st st ensns e sessnees | eemrensssssssssnssnessessnssnssnssnnsens | sesseesssssnssnssenssnssessensenssnssnsss | shsessenssnssnsensansssssensenssneseaa

U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments

and Their Political Subdivisions 7. TotalS....ccvicreieirncceseriseieines | v 13,467,513 | oo 15,745,621 | .oovvvvvriireriens 13,597,323 | oo 13,308,985
Industrial and Miscellaneous, 8. United States.......coovevvevveees | e 334,926,305 | .oooveeriieinn 383,229,630 | ..coveverrenen 341,874,737 | oo 325,503,458
SVO Identified Funds, Unaffiliated Bank Loans 0. CANAGA. ...t | et | s | S| chbese b
and Hybrid Securities (Unaffiliated) 10, Other COUNMIES.....erererrreariins | corerresesnsassssssssenssssssesssenes | sesessssssmsssssssssssssssnssnssssesses | oessansssssessansansssssessensasssnssens | sessessosssssssssessansssssesssnsnssnses

11. Totals... ..334,926,305 ..383,229,630 .341,874,737 .325,503,458

Parent, Subsidiaries and Affiliates 12, TOaIS ..o | e e ettt ettt ettt ettt e e

13. Total Bonds.... ..398,930,917 ..450,331,509 406,027,629 | ..ovvovvirenns 388,442,666

PREFERRED STOCKS 14. United States... .500,000 494,008 .500,000

Industrial and Miscellaneous (Unaffiliated) 15, Canada......c.cvevverieereireieieis e s

17, TotalS. oo | v 500,000 | .o 494,008 | ..o 500,000

Parent, Subsidiaries and Affiliates 18, TOtAIS.....cvoeieiiririiriiriinis [ | crisnesns e sns s st | srbisnsisnsi st
19. Total Preferred Stocks......c. | ccooovvvvcriricicrennnnen, 500,000 | .covovrrericiirinans 494,008 | ....coooererrcee 500,000

COMMON STOCKS 20. United States........covuveverrnnes | covrvevenenineceienns 2,056,810 | oovoorrrrrrirniinne 2,056,810 | .ooooverrrrirriinnes 2,045,778

Industrial and Miscellaneous (Unaffiliated) A R =T - T OO Do OO
22. Other COUNMIES........ocuniineies | o | oonissississsssississesnissnissnes | consssnssssss s

23, TotalS. oo | e 2,056,810 | ovooovreinriinienns 2,056,810 | .ooooovverrrrriniinnns 2,045,778

Parent, Subsidiaries and Affiliates 24, Totals.....ccoveiieiieiieiiiiiiis | s 9,958 | .o, 9,958 | i 9,958
25. Total Common Stocks........ | .cccccovvvvcrnnenen. 2,066,768 | .......ccccceuueee 2,066,768 | .........cccuvee.. 2,055,736

26. Total StOCKS....urermmrmssmmrsssness | o 2,566,768 | ...ccocvirrrrraniinn: 2,560,776 | .ooovvvenrrrnariinans 2,555,736

27. Total Bonds and Stocks...... | ....ccccceueene. 401,497,685 | .....coevvevernne. 452,892,285 | ...oocereerrnn 408,583,365
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Annual Statement for the year 2020 of the FIRST CATHOLIC SLOVAK UN|ON OF THE UNlTED STATES OF AMERICA & CANADA

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

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

U.S. Governments

............... 4,034,403 |....

221,083,267 | .85 | 49,518,557

G0IS

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

XXX
XXX
XXX
XXX
XXX
XXX
XXX

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

................. 300,000 |..............3,550,870 |.....c.c..... 4,807,677 |.ccorereeennnd, 558,977 | oo,
249,989 | ..o [ s

............. 13,217,524 | oo
................. 249,989 | ..o

................. 549,989 |...............3,550,870 |..............4,807,677 |............. 4,558,977 | .0 | XXX e 13,467,513 |34 [1000.20,920,202 .l 1.9l 13,467,513
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Annual Statement for the year 2020 of the FIRST CATHOLIC SLOVAK UN|ON OF THE UNlTED STATES OF AMERICA & CANADA

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

1
Total
Publicly Traded

12
Total
Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)
6.1
6.2
6.3
6.4
6.5
6.6
6.7

6,069,416

............. 28,837,307

................. 478,843

............. 54,119,362 |....
..... 22,102,545 |..
...2,086,982 |..

23,635,122
38,411,714
..2,576,893

........... 154,923,310

................. 478,843

................. 151,195

.167,976,037 |...
...10,897,313 | ...

........... 160,958,497

..1564,933,982 |....

........... 154,923,310

................. 478,843
................. 151,195

167,976,037 |....

........... 334,926,305

........... 334,926,305

71
72
7.3
74
75
7.6

7.7 Totals

Parent, Subsidiaries and Affiliates

8.1
8.2
8.3
8.4
8.5
8.6
8.7

9.1
9.2
9.3
9.4
9.5
9.6

9.7 TOtAlS......ccveiieiieiccee et

Unaffiliated Bank Loans
NAIC 1
NAIC 2.
NAIC 3.
NAIC 4.
10.5 NAIC5
10.6 NAIC6
10.7 Totals

10.1
10.2
10.3
10.4




Annual Statement for the year 2020 of the FIRST CATHOLIC SLOVAK UN|ON OF THE UNlTED STATES OF AMERICA & CANADA

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

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

. Total Bonds Current Year
11.1 6,407,664 |............. 46,212,732 | .o 33,644,984 |............. 63,331,524 |............. 69,081,028 | ....c.ccvvvvererrinn (10— 218,677,932
6,456,149

........... 218,677,932
............. 35,816,374 |............22,102,545 |............65,439,244 |.......... 38,411,714 | ..cocciiiiiinl0 |00l 168,226,026 . v, 168,226,026
. ..503,386 |. ..2,086,982 |.. 4,266,597 |... 2,576,893 ....10,897,313
................. 499,607

...63,070 | ....
.83,095,169 |.

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

12. Total Bonds Prior Year
............... 7,518,764 |.............23,613,442
2,131,076 |.... .23,936,037
4,284,365

............. 85,565,723 |.............53,899,879
..45,049,618 |... 55,217,343 | ...

........... 214,910,911 | oo .56.5 | ..o....214,910,911
154,933,982 ..154,933,982 |...

52,327,951 |.
..13.8

12.8 Line 12.7 as a % of Cal. 9. e ..2.6

L0IS

13. Total Publicly Traded Bonds
6,407,664 |............. 46,212,732 | ..o 33,644,984 |............. 63,331,524 |............. 69,081,028 | ....ooevverererererieeins | e 218,677,932 | woveveveeeinn 548 | .. 214,910,911 | oo 56.5 |.oeee. 218,677,932
6,456,149 |............. 35,816,374 |............. 22,102,545 |............. 65,439,244 | ............. 38,411,714 I - 168,226,026 | .....coccvverrnreeen. 2 [ 154,933,982 | ...ocoovevvvriireennn 408 [ 168,226,026
..503,386 |. ..2,086,982 |.. 4,266,597 | ... 2,576,893 |.... ....10,897,313 10,897,313 |...
499,607 [ .o s s e | e 499,607 | .ovvevererieieeenn 0.1 [0 e 0.0 | e 499,607 |...
............ 478,843 478,843 |...

............. 83,095,169 |.............
13.8 Line 13.7as a % of Col. 7.....

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

Total Privately Placed Bonds

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

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

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

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

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




Annual Statement for the year 2020 of the FIRST CATHOLIC SLOVAK UN|ON OF THE UNlTED STATES OF AMERICA & CANADA
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 OblIGAtIONS........c.cviveiiieiieieirieeisc s
1.02 Residential Mortgage-Backed Securities...

4,946,477
.16,136,790

. U.S. States, Territories and Possessions, Guaranteed
3.01 1SSUET OBlIGAtIONS.........oveeeeirririererecee e
Residential Mortgage-Backed Securities............oovvirieriinieiieieininns

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

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
5.04 Other Loan-Backed and Structured Securities.. . . e XXX . 0. e | 0. e |
5.05 . 29,920,202 9 [ 13,467,513

. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations.
6.02 Residential Mortgage-Backed Securities...
6.03 Commercial Mortgage-Backed Securities.....
6.04 Other Loan-Backed and Structured Securities..
6.05

.......... 326,189,585 ceeeenn.334,926,305

. 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

. 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
8.07 TOtAlS.....ccuevieeiiicieteitce ettt




Annual Statement for the year 2020 of the FIRST CATHOLIC SLOVAK UN|ON OF THE UNlTED STATES OF AMERICA & CANADA

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

1 3 4 5 7 9 11 12
1 Year Over 5 Years Over 10 Years Over 20 Total Total from Column Total Total
Distribution by Type or Less Through 10 Years | Through 20 Years Years Current Year 7 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...

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
Affiliated Bank Loans

Line 11.08 asa % of Col. 7.......

14,289,019
....38,248

64,623,729
45,414,915

349,294,492
149,636,425

349,294,492
49,636,425

60IS

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

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

Ling 12.08 @5 @ % Of COl. 9....ucvvviieiiirieeissi e

.......... 143,334,579
.............. 2,855,801

70,775,195
11,849,364

.......... 363,857,257
............ 16,284,742

9,849,805
........................ 2.6

380,142,000

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds

1SSUET OBlIGAtIONS.........veereeicriciieee e

Residential Mortgage-Backed Securities...........coovvevierieeeiieiieninns
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified FUNAS.........cccovreierirciriceece s
Affiliated Bank Loans

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

14,289,019
....38,248

.......... 128,885,094
.............. 4,183,262

64,623,729
45,414,915

14,327,267
...... 3.6

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

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

Affiliated Bank Loans.....
Unaffiliated Bank Loans.

Line 14.08 asa % of Col. 7.......cccovvrreviernnnnen
Line 14.08 as a % of Line 11.08, Col. 7, Section 1
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Annual Statement for the year 2020 of the FIRST CATHOLIC SLOVAK UN|ON OF THE UNlTED STATES OF AMERICA & CANADA
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

2

Bonds

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

10.

1.

12.

. Deduct consideration received on disposals

. Book/adjusted carrying value, December 31 Of PriOr YEaI...........cccveieiivieieisieeseiee e

. Cost of short-term iNVeStMENnts @CUIMED. ..o

+ ACCTUAL OF GISCOUNL. ...ttt

. Unrealized valuation iNCrease (ABCTEASE).........cvuiueuriiriiririieieisieieisise sttt enas

. Total gain (I0SS) ON GISPOSAIS........ccevrevuiuiririiieriseieireiee ettt

. Deduct amortization Of PIEMIUM..........c.ccriuiieiirieieceie ettt

. Total foreign exchange change in book/adjusted carrying ValUe..............cccuvvreeniieiniceeieesee e

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

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

Deduct total NONadmItted @MOUNLS..........ccccevriieiririeeicesi ettt

1
Total
................................................ 4,946,477
.............................................................. 0
.............................................................. 0
.............................................................. 0
.............................................................. 0

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




Annual Statement for the year 2020 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANA[

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Pt. 2 Verification
NONE

Si11, SI12, SI13, Sl14, SI15



Annual Statement for the year 2020 of the FIRST CATHOLIC SLOVAK UN|ON OF THE UNlTED STATES OF AMERICA & CANADA
SCHEDULE A - PART 1

NED December 31 of Current Year

Showing all Real Estate OW
6 7

103

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.CV on Encumbrances Incurred

Properties Occupied by the Reporting Entity - Administrative
OFFICE SPACE & LAND........couutiiirirriiiinriesiiesiessiesisssissseesse s sssssssssssesssesnes. | oeesnenens INDEPENDENCE . | 01/01/1987. | 01/05/2011. | ..ecvvvverecs 867,285 | ... | e 289,123 | oo 532,800 58,960 | ...oovvrnrirrireiieriienns | v (58,960) | ...vvvverrerrirnrireriens | i | e 70,283
LEASEHOLD IMPROVEMENTS......c..coconirieirniins .. | INDEPENDENCE.. . | VARIOUS... | 01/05/2011. | ... 1353,228 | oo | crerieennieienienes | e | e 0
DOUGHBOY MEMORIAL PLAZA ........cccovininniinninnns . | MIDDLETOWN 12/31/2014. | 12/31/2014. | ... 190,813 [ | e, 223272 |. 216,521 | .o 0 .
0299999. Properties Occupied by the Reporting Entity = ADMINISHAtVE. ..o it | eosseseesas 1,411,326 0 512,395 | oo 749,321 58,960 | ..oovrinrinirinirinnnns0 [ 0 (58,960) (01 (V] [ 81,865
0399999. Total - Properties Occupied by the REPOTING ENLILY. ........vu.iriiiiiiiiiirisisiieisiistiieiis atieiiess st es sttt sttt | sesensssenes 1,411,326 0 512,395 | ...covunene 749,321 58,960 | ...cooovererieeereen0 | el 0 (58,960) (O [P (L [ 81,865
Properties Held for the Production of Income
ROCKSIDE BLDG LEASED UNITS......cooiuiieieiiiiiiniississsnissss s ‘ ........... | INDEPENDENCE.............. | OHIO. | 01/01/1987.1 01/05/2011. | ....cvvvvvve. 1,517,425 | oo | s 359,364 | ..oocoorennes 1,067,200 |........... [0 RN [PTRRTRRR & L Y & I ISR 154,800
0499999. Total - Properties Held for the Production of Income................ 0 359,364 ....1,067,200 0 0 0 154,800
0699999. TOtAIS........cvvrrereerrireiierieeieees et eesseenseees 0 871,759 ....1,816,521 58,960 (58,960) 0
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Sch. A -Pt. 2
NONE

Sch.A-Pt.3
NONE

E02, EO3
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Annual Statement for the year 2020 of the FIRST CATHOLIC SLOVAK UN|ON OF THE UNlTED STATES OF AMERICA & CANADA

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

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 1 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or

Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
Mortgages in Good Standing - Residential Mortgages - Insured or Guaranteed
988 | s East MIllSDOr0...........coorriiicricececec s PA....... 08/01/1996. | ..... 8.50 732 | oo [ e | e | s | e | e 81,000 |08/01/1996
1023, | s Canfield.......ovrii s OH......... 06/01/1992. | ..... 8.50 11,405 | s 103,300 | 06/01/1992
0299999. Total - Mortgages in Good Standing - Residential Mortgages - INSUred OF GUATANEEE. ...ttt sis et ses sttt enses 12,137 .0 0 0 0 184,300 XXX
Mortgages in Good Standing - Commercial Mortgages - Insured or Guaranteed
1046....... [ [ Akron [09/01/2019...............3.50 O 300,000 | 08/15/2019
0499999. Total - Mortgages in Good Standing - Commercial Mortgages - INSUred OF GUATANTEET. .........c.vreuuieeisi et isistans etessressse et sse e e e see s st snt e ee et ses e ee e et ensee st snsansenae 70,065 0 0 0 0 300,000 XXX
Mortgages in Good Standing - Commercial Mortgages - All Other

] |IRVINE [cA......| [11/01/2020.].. P 1,000,000

0599999. Total - Mortgages in Good Standing - Commercial MORGAGES = All OfNET.... ... ittt b2 et eee bbb ...884,774 0 0 0 0 1,000,000 XXX
0899999. Total - Mortgages in GO0 SEANAING. .. ....vureririiiieerisiieissi ettt ...966,976 0 0 0 0 1,484,300 XXX
3399999. Totals.......cocoevrverrrerreerieennn. ...966,976 0 0 0 0 1,484,300 XXX
General Interrogatory:
1. Mortgages in good standing $.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
2. Restructured mortgages §.......... 0 unpaid taxes $.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.




Go03

Annual Statement for the year 2020 of the FIRST CATHOLIC SLOVAK UN|ON OF THE UNlTED STATES OF AMERICA & CANADA

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

Location

4

Loan Number

Loan Type

Date Acquired

5

6

Rate of Interest

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

Mortgages in Good Standing - Commercial Mortgages - All Other

000109 IRVINE LTLOA V707V PO PO 0.06 | 1,000,000 | oo | eceeesesieeeeseese s 1,000,000
0599999. Total - Mortgages in Good Standing - COMMETGIal MOMGAGES = All DN .............vuuuuiiriiiiiiiiiiisie it 31 L S sbsssssssssssisnnns | ..1,000,000 | ... 0

0899999. Total - Mortgages in Good Standing............ . ..1,000,000 | ... 0.

3399999. TOtAIS......evvurerrerierererierierierieeieesesiereeie ST VT ..1,000,000 | ... 0
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SCHEDULE B - PART 3

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

14

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

Mortgages With Partial Repayments

0988......cvrmerirrereriririanerinns East Millsboro............cccceevvunee .| 08/01/1996. | VARIOUS... 6,978 6,246 0

1023... Canfield 06/01/1992. | VARIOUS... 14,898 3,493 0

.109/10/2019. | VARIOUS... 77,094 7,029 0

11/01/2020. | VARIOUS... 884,774 115,226 | s | s | s 0

0299999. Total - Mortgages With Partial Repayments...........cccoviiiiiiiiniinisiinssccisiniies 983,744 0 0 131,994 [0 RN | I 0

0599999, TOtAl MOMGAGES. ........ocvvererrerceseiserieseseeeseeis et eonessessees s e st ess s eeniens 983,744 0 0 ....131,994 (V) 0. 0
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Annual Statement for the year 2020 of the FIRST CATHOLIC SLOVAK UN|ON OF THE UNlTED STATES OF AMERICA & CANADA

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC Desig-
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 Viendor or General Partner Symbol Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion Recognized Other B.JA.C.V. Income Investment | Ownership
Non-Registered Private Funds with Underlying Assets Having the Characteristics of Bonds - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
000000 00 O [UBSHEDGE FUNDS.........cccoemiummmmmrenmriserieninnennees | v CLEVELAND............ OH..... UBS FINANCIAL SERVICES GROUP........ccccoee | worveererinein 12/01/2012] ....... 13 | 4,815,133 | .o 6,175,097 | ......... 6,175,097 | ..... 1,029,485 | ..oovorvircrinrins | cevierirnernnnsinens [ reeeneninsinenies | e | e | e | e 0.100
000000 00 O |MAIWEALTH DIVIDEND STRATEGY FUND . | CLEVELAND.. .. |OH..... MAI WEALTH ADVISORS LLC.......coovverinrirs .101/31/2013] ......... 5 | e 1,000,000 | ........... 1,500,825 1,500,825 D988 | e e [ [ | e | e | o 0.170
000000 00 0 |CLUTTERBUCK SPECIAL SITUATION FUND... . | CLEVELAND.. . |OH..... CLUTTERBUCK CAP MANAGEMENT LLC....... .| 08/31/2013] ....... 11 | 1,000,000 | ........... 1,288,664 1,288,664 | ..........37,923 . o | | | 0.100
0999999. Total - Non-Registered Private Funds with Underlying Assets Having the Characteristics of Bonds - NAIC Designation Not Assigned by the SVO - Unaffiliated........c.coorniriiniicinininnininsinns | i 6,815,133 | ........... 8,964,586 | ......... 8,964,586 | ..... 1,127,096 0 0 0 0 XXX
4899999, SUDOtAl = UNAFIHIBEA. ...ttt ek R | conneenn0,015,188 | 1iin..8,964,586 | .........8,964,586 | ... 1,127,096 0 0 0 0 XXX
5099999, TOAIS........ccvvuecireeeereieecseesie st b bbbt b | ebieesaee bbb s et s s s s snsensiesssnnssssenssssiennns | cenrnnn0,815,133 | ..n......8,964,586 | ........8,964,586 | ..... 1,127,096 0 0 0 0 XXX
Book/Adjusted Carring Value by NAIC Designation Category Footnote:
TA 0 1B 0 1C 0 1D e 0 1E e 0 TF 0 1G e 0
2A s 0 2B 0 2C s 0
3A 0 3B 0 3C 0
A s 0 4B 0 AC e 0
BA 0 5B 0 BC s 0
B 0
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

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

CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition |Amount of Encumbrances| Ownership

075995  9d 4 |UBS - BLACKSTONE REAL ESTATE INCOME TRUST ..ot CLEVELAND ... 11/28/2020. | ...........13 | ..... 505,000

000843 93 9 |UBS-ACAP STRATEGIC FUND s CLEVELAND ... .12/01/2020. | ...........13 | ..... 102,057

G76370  9J 9 [NINETEEN77 GLOBAL MERGER ARTBITRAGE LTD .....ccotiieieririneeerineiseineierissicienes CLEVELAND.... VARIOUS... | oo 13 | i 1,005,000

001993 9Q 9 [AG SUPER FUND LP CL Bu. ..ottt ettt CLEVELAND 05/31/2020. 11,720
0999999. Total - Non-Registered Private Funds with Underlying Assets Having Characteristics of Bonds - NAIC Designation Not Assigned by SVO - Unaffiliated.. 1,623,777
4899999. Subtotal - UnaffilIBtEA. .......eveureererericiiriieieristi e 1,623,777
5099999, TOAIS.........ccoreurereerrieieieierieeieee s 1,623,777
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SCHEDULE BA - PART 3
Showmg Other Long -Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in|  Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and B./A.C.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./A.CV on Disposal | Consideration Disposal Disposal Disposal Income
Non-Registered Private Funds with Underlying Assets Having Characteristics of Bonds - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
049311 97 0 |UBS ATLAS ENHANCED FUND LTD. CLEVELAND OH. [UBS. 08/25/2015. | 04/24/2020. | ......... 1,020,000 [ ...vouvererierins [ eerrrineriieniinennn | verenersnenineinens | evnernnninenenens | o0 | e | 1,020,000 | 1,146,546 .126,546 .126,546
092992 C1 2 |UBS BLACKSTONE ALTERNATIVE ALPHA FUND, ... | CLEVELAND OH. [UBS VARIOUS...| VARIOUS... | . B17,550 | oo | e | v [ | o0 | v | 817,850 | 430,554
48128F KX 9 |JP MORGAN CHASE BANK NA BAR MLCD INDUST.......... | CLEVELAND OH. |UBS 07/31/2018. | 07/30/2020. 250,000 255,000
000000 00 0 |UBS AMBER GLOBAL OPPORTUNITY FUND... . | CLEVELAND. OH. |UBS 12/01/2012. | 12/31/2020.
0999999. Total - Non-Registered Private Funds with Underlying Assets Havmg Characteristics of Bonds - NAIC Designation Not Assigned by the SVO - Unaffiliated............ | ........1,787,550 | .....(41,419) | o0 | o0 | 0 | (41419) [ 0] 1,787,550 ] 1,832,100
4899999, SUDOLAL = UNAFIIBIEA. . ...tttk feEE AR E kRt t s nnt et | chnniia 1,787,550 | oo (41,419 | coivviiiniinn0 |0 [0 | (41419) | civiiii0 | 1,787,550 | 1,832,100
5099999, TOAIS......eovvurvevrerrseseisresessesssese st ssss s ssessesss st s s st s s s b8k s s Rk en et ens HAssesies R e R bRttt sens | srsenins 1,787,550 | ..o (41,419) | o0 | viiiiienn0 |0 | (41,419) | cvil0 | 11,787,550 | 1,832,100
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SCHEDULE D - PART 1

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

oL3

2 Codes 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates

4 5 8 9 12 13 14 15 17 18 19 20 22

F

0 Current Year's

r Unrealized Other-Than- | Total Foreign Stated

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

g| Bond to Obtain Book/Adjusted Increase (Amortization) /| - Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description n| CHAR Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Paid Accrued During Year | Acquired Date
U.S. Government - Residential Mortgage-Backed Securities
312906 2P 4 | FHLMC REMIC SERIES 1136-H.......ccvonrreerineireriscerseierineeienns 2 15 102112 [ oo 16 16 11 | s | e | v | s | 008,000 [ 6.151 | MON... 08/12/1993. | 09/15/2021.
3136A9  HB 7 [FNMA CMO 2012-111 HS INV FLT....vviiiirvirieineenniiensnissenssiseneninee | oenens | oo | vevererenene | TA criniiines | e, 76,717 |..... 98.813 79,914 ..18,807 |..... 100 | e | v 002500 | e 2,604 |MON.. 10/23/2012. | 10/25/2042.
3136A9 PC 6 |FNMA CMO 2012-128 HS INV FLT....cooouirimriirririrnerirniins ....706,245 |...106.911 ..699,686 00899,686 | ..o | e | e | s |00 8672 [ 5.619 |MON... 11/20/2012. | 11/25/2042.
3136AA 6G 5 | FNMA CMO 2012-151 SBINV FLT ... ....134,341 1...100.749 .137,083 | ... ...135,806 |..... 139 | oo [ 205,697 [ 5.813 | MON.. 02/19/2013. | 01/25/2043.
3136AA BP9 | FNMA CMO 2012-131 BS......coriverrrnrirerienierereninsesensensnensensssssssssnens | wovene | oo | oveeeeeiene | TA i | e 287,689 |...102.958 | ....... 297,880 289,322 | ..ocvvvrrinn 287,526 |..... 152 | v [ v [ 05,148 [ 5.177 |MON... 01/23/2013. | 12/25/2042.
3136AB  AK 9 | FNMA CMO 2012-150 CS INV FLT.....ovvvrrierinrirncererircenns ....163,036 |...102.247 ...166,908 ..163,240 ....163,146 | ..... 15 | oo [ e [ 005,683 [ 5.690 |MON... 12/20/2012. | 01/25/2043.
3136AC  AF 8 | FNMA CMO 2013-10 HS INV FLT....coovriirierirriieinniseiieneiesiesissseienies ...315,226 |...105.801 ...338,017 | ... 319,483 | ... L3173 195 | oo [ [ 8151 [ 5.221 01/30/2013. | 02/25/2043.
3136AL  VF 5 [FANNIE MAE.......ooiiiciirienineieieissnisssisensesiesisssessssssssssssessnessens | nevenne | oo | evvnnnnnes | TA i | v 971,757 |...100.990 | ..ccccererree. 970,160 | oo 960,650 | ...vvorvrnees 971,757 | v | cevinerieesiinsinenns | ceveserisesiinseeens | oneenersssinnennnes | 000,300 [ i 0.297 12/14/2020. | 06/25/2040.
3136B1 3P 7 [FANNIE MAE.......cccooiimiiininceeeeiecins 1,355,226 |...101.810 ..1,327,230 1,355,226 [ ..o [ | s | e | 00039000 | i 3.428 08/25/2020. | 06/25/2044.
3137AQ  Z7 6 |FHLMC CMO 4064 TS INV FLT.....ovvorierirreererienrineeienes ....123,842 |...114.916 122,313 | ... ...122,363 | ..... (34) [ e [ e [ nl8717 | 6.634 02/20/2013. | 06/15/2042.
3137AR  CX 2 |FHLMC CMO 4061 SLINV FLT...covviiereririiiinnieivnrneiereerenissnsnsssssennnnes | vvenee | oo | vervmeenene | TA it | v 184,206 |...105.884 | .......ccccone. 190,753 | oo 180,152 | ..ovvicrne 180,152 | oo | v | e | eeverersensenenens | 000,630 [ Ll 6.484 08/30/2012. | 06/15/2042.
3137AU SR 1 |FHR CMO 4114 YS INV ....205,220 |...100.859 | ....... 206,854 205,092 ....205,096 | ..... () [ e | s | 205,007 | e 5.004 10/31/2012. | 10/15/2042.
3M137AU  TY 5 |FHR CMO 4117 SCINV FLT ..ottt ssssisenens ..123.095 | ....... 255,851 207,848 | ... ..207,819 | ..... 3 | e [ [ 208834 | L 8.525 10/31/2012. | 10/15/2042.
3137AV. DC 8 | FHLMC CMO 4120 HS INV FLT....tvirimrieririreinnineniesienesssessninsninenes. | vevene | oo | covevneins 104052 | e 504,780 | oo 485,123 | oo 484,804 |..... 17 | e v [ 005,089 [ e 5.095 12/20/2012. | 10/15/2042.
3137B4 GG 5 |FHLMC CMO 4238 YS INV FLT ...otiiirirerireireeiseieriesieesssissessssissnnsaens ...118.988 27,047 22,731 .22,731 |..... ...11.228 08/30/2013. | 12/15/2040.
3137BH KR 7 | FREDDIE MAC 4461 JAMTGE.........ccoovimivirnerveiinerrenineesnnnerneninenne | weveees | oo | cerevvneeene | TA v | . 38,238 |, 99.949 37,656 37,675 138,238 [ e [ [ | e | 03500 | 3.449 08/22/2019. | 08/31/2021.
3137BQ LJ 4 |FREDDIE MAC ...105.457 586,345 ...557,943 | ..... (B78) [ oeereererinernnes [ eenerrerirneiieriinns [ 204500 | e 4.425 06/16/2016. | 05/15/2033.
3137BR ZF 5 |FREDDIE MAC 11,626,251 |...104.237 11626,251 | oo [ e | e | |00 3.0000 | 2.934 08/14/2020. | 02/15/2046.
3137BS WH 2 |FREDDIE MAC 1,329,850 |...102.981 1,329,850 [ ...ucevuevrnrrrerienins [ rererneersnineninenns [ oneenennsninennns | eenneennnenerennnes | 203,000 | e, 2.906 12/11/2020. | 02/15/2044.
3137BT 4T 5 |FREDDIE MAC 1,515,037 |...100.230 1,515,037 [ oo e [ [ | 203,000 | 2.979 12/29/2020. | 10/15/2040.
3137FC DA 9 |FREDDIE MAC .1,210,468 |...100.965 1,210,468 [ ... e v | cvnernnnneeennnns | 2003500 | s 3.443 08/26/2020. | 02/15/2043.
31395W  JS 7 | FHLMC CMO 3005 SW INV FLT....coovvviiiniirniniicciieniens ...141.683 29,365 20,726 ..21,505 |..... (180) [ +evvvvreerreeererraee [ eereerrrreiseisnrinns [ 000,122 | s 0.112 09/17/2009. | 07/15/2035.
31396Q W5 4 | FNMA CMO 2009-66 SL INV FLT.......covvevrvrerrrerirnnnne ...152.700 36,044 23,605 ..24,362 |..... (189) | ovvvrnvvrrerneines [ eeverrerineivenienns [ e 7149 |, 6.383 05/31/2012. | 09/25/2039.
31397N UG 8 |FNMA CMO 2009-19 TD ..113.654 | ....... 232,231 204,331 | ... 204,799 | ..... (558) [ +oevernerrrerirnernnee [ cernerrisrirseiserinns [ 205,000 | .o 4.940 03/25/2010. | 08/25/2036.
31397S  WH 3 |FNMA CMO 2011-40 SBINV FLT....ooevvvirvrvrireiirinns ...118.563 5,978 5,042 | oo 5,048 |..... (2) ] ceererrrernnrnniiens | e | 200.9.589 {0 9.565 10/17/2011. | 11/25/2040.
313970 S9 1 |FNMA CMO 2011-66 DS INV FLT. ...146.503 41,922 28,615 ..28,637 |.... (127) ...10.774 08/24/2012. | 10/25/2040.
31398R AP 0 | FNMA CMO 2010-43 UQ .. 113.571 32,735 28,823 ..25928 |..... 1,077 | o | v [ 008500 | i 6.275 04/06/2010. | 05/25/2040.
36202E V9 7 | GNMA CMO 2 MJM 4240, ..113.257 27,908 24,642 ..24,854 | ... (B17) | ovvererrerenernes [ eerverreniscensnines [ 2006500 | oo 6.048 06/08/2011. | 09/20/2038.
38373M B8 2 | GNMA CMO PAC 2007-16 PS INV FLT. ...153.637 63,331 41,221 A2 | 27 | e | e | 000003910 [ e 2.631 07/27/2012. | 04/20/2037.
38374U BP 5 | GNMA CMO 2009-32 AB........ccoocvurrrnnee ...108.706 63,691 58,591 288,591 [ e [ [ [ e | 40000 | 3.794 07/06/2012. | 05/16/2039.
383740 CJ 8 |[GNMA CMO PAC 2009-32 AP........ccouvenecn ...108.696 63,208 58,151 258,151 [ e [ [ [ e | 040000 | 3.787 07/09/2012. | 05/16/2039.
38375Y NF 5 | GNMA CMO PAC 2008-79 CS . ..110.415 80,836 73,211 .73,397 |..... (271) | v [ v | 06614 | s 6.527 06/28/2011. | 06/20/2035.
38376V R9 0 | GNMA CMO PAC-2 2010-19 GW. . ..80,814 |...114.385 90,295 78,939 ...80,040 |..... (135) [ overerreeirnernnee [ eernerrenirseeserinns | cenih 750 | s 4.640 09/03/2010. | 02/20/2040.
38377L  PX 0 | GNMA CMO 2010-128 CY ...covvrerrrirerinnisnirnniersnresersnsesssssssssssssenssssssssenss | overne | oo | vevvnnenene | TA s | v 193,911 1..107.120 | ..o 207,978 | oo 194,154 | oo 194,014 | ..... 15 | e e [0 4000 [ 4.005 11/02/2010. | 08/20/2039.
38377N  AA 2 | GNMA CMO PAC-2 2010-143 CM.....vvverrrerrmresmeessnnessnnsssnnssssnssnsnssnne | wvneeee | oo | veveenmeees | TA v [ 20| 97.658 20 20 | coveerveeeeeesnieenns | e | e | eeveesiiessisseenns | c0nnn000 | i 3.998 01/26/2011. | 11/16/2040.
38377N  G7 3 | GNMA CMO 2010-157 SH......oovvimricriiininiseicesceieniens ..113.492 142,651 | e 125,693 | .ooovvvennve 126,478 |..... (995) | covvvvrrererrirens | e [ 00,9508 | oo 9.254 12/20/2011. | 12/20/2040.
38377T DF 5 |GNMACMO 2011-13 CD ...109.453 34,029 31,090 ..30,991 |..... T | e e | 04522 | 4.545 01/28/2011.| 01/16/2041.
38378E  PZ 0 |GNMA CMO 2012-89 HA.......coovvurerierineirnneiseiserissineissenssssisensssssnsnns | eneeee | oo | vevnsennne | TA i | e 5,291 [ 98.115 5,204 5,304 | oo 5296 |..... 5 | o [ [ 2023500 | e 3.509 05/31/2012. | 05/16/2042.
38378F S92 | GNMA CMO 2013-18 CB......evovrvriirrierierienienireenns 11,330,094 |...101.342 | .....cccoooee. 1,391,426 | ...coovvvenee 1,373,000 | ..ccoooneene 1,348,690 |..... 1,208 [ .ovveeevrervenins | v | 2002500 | e 2.581 04/23/2013. | 02/20/2043.
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

AE

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVo Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /| - Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
38378G  SG 4 |GNMA CMO PAC-2 2012-143 DE. 1A. ....1562,567 |..... 99.992 | .o 153,853 | v 153,866 | ..ccoovvereenee 153,866 | ... e 2.000 |...... 2,017 [MON... | .. 04/26/2013. | 12/20/2042.
383786 TC 2 |GNMA CMO PAC 2012-143 ED . o [TAL 47,038 |..100.491 | ... 48,172 47,936 ..47,609 |... 67 B [FSSTORRRINN PO 2.000 |...... 2.038 |MON... | .. 12/27/2012. | 12/20/2042.
38378H L8 7 |GNMA CMO 2012128 HK.....ovovviieeiereiiscienieisessiesssiesesissienssnnns | coveiee I IR TA i [ 638,767 |..... 98.567 | ..ovvreirraes 636,777 | .....ccee.......0646,035 | ..o 646,035 | ... e [ 2.000 |...... 2,023 | MON... 10/30/2012. | 09/16/2042.
38378) T4 4 |GNMA CMO 2013-41 CB......... IV . 1A. ...476,554 |..101.698 | ... ...500,280 ....483,904 | ... 379 I 2.500 2.581 | MON... 04/23/2013. | 03/20/2043.
38378M ST 3 | GNMA CMO 2013-51 SC INV FLT.....coviiiiiiiiiiiricniisniveeiecieeissisciienns [ s . L [1TAL ....386,185 |...100.346 | ... ...391,768 ....388,651 | ... 83 s [ 4.000 |...... 4.044 |MON... 04/22/2013. | 04/20/2043.
38378M  TU 9 | GNMA CMO 2013-51 Cu..ovevreerrirrieniieeiesiseesensssesiesiesessessssssssnsessnenes. | soeees I [ TA e | s 775,664 |...102.170 | ccovvrverirnes 797,778 | oo 780,834 | e 778,721 | ... 100 e [ 2.500 |...... 2.517 |MON... 04/11/2013. | 04/20/2043.
38379X Q6 0 | GOVERNMENT NATL MTG ASSN.....couiiriereimeirerinsesesieeessessssessssannes | eeenne . 1A. ...101.037 ....2,663,631 s [ 3.000 |...... 2.967 |MON... 11/30/2020. | 02/20/2045.
38380C DB 6 [ GNMA. ..ot nienes | srveees . o [TAL 1,675,370 |...108.182 | .. ....1,713,330 1,675,370 |... e [ 3.000 |...... 2.836 | MON... 12/11/2020. | 04/20/2046.
38380K  3Z B [ GNMA. ..ottt | i I [ TA e | v 1,406,324 |...101.040 | ...ccccoooenee 1,405,142 | .............1,390,678 | ............. 1,406,324 | ... B [T PO 3.500 |...... 3.461 |MON... 12/17/2020. | 03/20/2044.
38380K UN 3 | GOVERNMENT NATL MTG ASSN.......cvrmririnireirnrinines B TA i [ s 3,045,891 |...102.436 ....3,045,847 .3,045,891 | ... e 2.500 |...... 2.441 | MON... 11/25/2020. | 10/20/2047.
38380N 5B 1 | GOVERNMENT NATL MTG ASSN.......ocvurrmerierricrienes . 2|1A 2,085,904 |...104.884 | .. ....2,084,840 .2,085,904 | ... B [T PO 2400 |...... 2.287 |MON... 07/21/2020. | 10/16/2061.
38380P SW 5 | GOVERNMENT NATL MTG ASSN....cciviiiieiriersiereniseienisisesnsesiennns | veveees . 2[1.A 1,973,408 |..101.772 | ..ccooevuee 1,978,696 | ............1,944,244 | ... 1,973,408 |... e | 1.500 |...... 1.478 |MON... 07/20/2020. | 02/16/2062.
38380P VF 8 | GOVERNMENT NATL MTG ASSN......coovverirrrrirerieiiens 1A. 1,904,679 |...102.907 ...1,907,589 1,904,679 |... B TR P 1.750 |...... 1.703 |MON... 08/14/2020. | 05/16/2061.
38380T B7 0 | GOVERNMENT NATIONAL MORT GNR 2017-107 T . L [1TAL 2,027,188 |...103.293 ....2,065,860 2,027,188 |... e [ 3.000 |...... 2.960 |MON... 09/27/2019. | 01/20/2047.
38380V AB 7 | GOVERNMENT NATL MTG ASSN.....cooiririririmriierinsriesieseseessnssesinnns | eveene I [ TA e | s 375,965 |...100.098 | ......cccc.e....375,044 | oo BTABTT | o 375,965 |... e [ 3.000 |...... 2.990 |MON... 05/28/2020. | 04/20/2044.
38382C RB 9 | GOVERNMENT NATL MTG ASSN.......cocourrierinrirneiieens 1A. 4,687,145 |...103.111 ...4,546,488 4,687,145 | ... B [T PR 3.000 |...... 2.910 |MON... 11/16/2020. | 10/20/2043.
38382C RC 7 |GOVERNMENT NATL MTG ASSN.......covverinrrieriiirinenes . 1A. 4,572,979 |...103.837 ...4,414,339 4,572,979 | ... e [ 3.000 |...... 2.896 | MON... 11/16/2020. | 09/20/2045.
38382C VL 2 | GOVERNMENT NATL MTG ASSN......criurrimirmrinerieeseeessensssisensseesenens | seveee . 1A. ....653,771 |...101.587 654,282 ....653,771 |... B [T PO 2.000 |...... 2.002 |MON... 03/30/2020. | 10/20/2043.
38382G  YB 2 | GNMA 2020-97 BM....... . . .6,083,438 |...101.311 6,000,000 | ..cc0oee0re 6,083,438 | ..o | | [ [0 1500 [ 1.479 |MON... 10/05/2020. | 09/20/2047.
0299999. U.S. Government - Residential Mortgage-Backed Securities.........c.cocoervnnenes R v 49,5639,199 XXX 48,612,788 | ..........49,518,557 | ........... 0 95 0 XXX XXX XXX XXX
0599999,  Total - U.S. GOVEIMMENL...........coovveeeiveceieeeieeeeteeeeeee ettt es s ae s sas s saeaesensaseeneaesesenasssnannaeaane | coveerra 49,539,199 XXX | ......50,065,784 | ........... 48,612,788 | ..........49,518,557 | ............ 0 95 0 XXX XXX XXX XXX
All Other Governments - Residential Mortgage-Backed Securities
38373V NM 8 | GNMA 2002-63 CL NU......cooouiiriiiiiciieseieeiseisssiessiesseesssssiseissssssssnnes | sevenns I [ TA e | s 51,414 |...106.688 | .... 53,196 49,861 ..50,117 |... (24B) | .vvorereeiseines [ e [ e 6.250 |...... 6.061 |MON... 09/03/2003. | 09/20/2032.
38374T  RK 2 | GNMA CMO TAC 2009-22 JL. SRS PROOPRROPRTORPRS IRVPION [ TA i |, 68,533 |...106.465 | .... 71,943 67,574 ..67,752 |... (291) s [ 4.000 |...... 3.944 |MON... | .. 04/21/2010. | 04/20/2039.
0799999. All Other Governments - Residential Mortgage-Backed SecUrities...........oorrrrieriisieiieiese s 119,946 XXX 117,435 (537) 0 XXX XXX XXX XXX
1099999.  Total - All Other GOVEIMMENES. .......veeesreserssisstesersstessssess s s ses s ess st 119,946 XXX .117,435 (537) (U [P 0 XXX XXX XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligati
452024 HH 8 |ILLINOIS MUN ELEC AGY PWR SUPPLY REV... ....501,580 |...142.938 ..500,000 | ... (85) | cvvveerevrerrnrirenns [ v | e 7,288 | i 7.265 11/24/2010. | 02/01/2035.
651333 DR 4 |NEWFOUNDLAND - PROV OF - USD 99,800 |...114.174 100,000 ...99,990 |... B | oo [ [ 2008650 | e 8.667 11/04/1992. | 10/22/2022.
669827 DP 9 |NOVA SCOTIA - PROVINCE OF US$ ..112.157 200,000 | ..covoovrrrnnes 199,846 |... 103 | oo [ v [008.250 [ 8.389 10/16/1992. | 07/30/2022.
669827 DP9 [NOVA SCOTIA - PROVINCE OF USS.......ccocovinimrennmrennas . . ..98,350 |..112.157 100,000 ..99,923 |... 51 e [2008.250 | 8.388 . | 11/04/1992. | 07/30/2022.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............c.ccccocoeeorinenns 896,424 XXX | 1,165,335 | o 900,000 | ................ 900,673 | cooeverercrerecd 0 95 0 XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) s 896,424 XXX | 1,165,335 | i, 900,000 | .ooivrnnens 900,673 | ..ccovvenes 0 95 0 XXX XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Issuer Obligation:
02765U DC 5 | AMERICAN MUN PWR-OHIO INC REV......ccosvvrmrmrirerninninsiseinninesssnsenes | e I T i [ e 510,305 [...134.333 | oo 671,665 | ...coovrernnes 500,000 | ..ovvrvirnne 505,131 |... (463) e | 6.424 | ... 6.294 12/01/2009. | 02/15/2032.
033717 KR 9 | ANDERSON CNTY SC SCH DIST #1.....ovvurrrerieriieernerissersersessssesseess | eoenes I [ 2 [ 1 s | e 35,804 |...100.000 | .... 33,985 33,985 ..34,253 | ... (568) I TR P 5.800 |...... 5.505 06/24/2010. | 03/01/2027.
165329 DG 5 |CHESAPEAKE VAWTR & SWR SYS REV. SOOI IO . 2|1B 500,000 |...100.341 | ..cccoooverunne 501,705 | oo 500,000 | ..ccoovrreren 500,000 | ... e [ 5.641 |..... 5.641 04/01/2010. | 07/01/2026.
165329 DH 3 |CHESAPEAKE VAWTR & SWR SYS REV. ST IO . 2|1B 500,000 |...100.313 | ....... 501,565 500,000 | ..oovvrnrrnnes 500,000 |... B TR P 5.953 |...... 5.953 04/01/2010. | 07/01/2030.
172252 H8 4 | CINCINNATI OHIO CITY SCH DIST GO...cooourvrrirrrriiierieiseeerisersnissirenes | eevees [ [T 1D e | e 504,535 |...120.964 ..500,000 ....501,238 | ... (280) B [T PO 5.439 |..... 5.390 I .2,235 06/03/2010. | 06/01/2025.
210295 DF 5 | CONSOLIDATED WYO MUNICIPL ELECT PWR REV.......ccccovvvmevimrinrinns | s . 2|1E 503,750 |...102.362 ..500,000 ...500,000 | ... (389) e [ 6.704 |...... 6.654 |JD.... ..2,755 07/12/2010. | 06/01/2030.
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223777 CM 3 |COWLITZ CNTY WASH PUB UTIL DIST REV.....c.ovvirvireierriineeerissinserens | covere 1.F .. AT | e 573,955 | cooivieieenns 500,000 ....501,407 (1072 RO USRS OO 6.188 |...... 6.124 |MS...... 03/17/2010. | 09/01/2025.
259226  BQ 0 | DOUGLAS CNTY NE......oiuiiiierinirieeiensseessnsssssessessssesssnsssssesssesssnenss | seeees [ 1F . 121249 | 272,810 225,000 | ... 000225,000 | oo | e | e | s | e 7.340 |...... 7.340 | W....... . ..8,280 12/09/2010. | 07/01/2028.
299461  NL 3 |EVANSVILLE IND SEWER WKS REV BNDS.........cccooeumriniiiniirniniirernnnns | vveree . 2[1.E 500,000 |..141.112 | v 705,560 | ..oooovvrrenes 500,000 | ..ooovriirnne 500,000 | .o | e [ [ | 6.500 |...... 6.500 [JJ.cooes | v 16,295 12/01/2010. | 07/01/2031.
317747  DQ 3 |FINDLAY OHIO CITY SCH DIST GO.....cccorvvuirmerirerereereniseeseriessssensenens | weveees . 2|1E 500,000 |...100.261 | ....... 501,305 500,000 20500,000 | oo | e | e | e [ e 6.250 |...... 6.250 | JD....... ..2,568 02/11/2010. | 12/01/2037.
385478 EV 0 | GRAND FORKS ND PUB S/D.......coouniiiiiiniiiciieiiniiisiissiiesisnisssissinnes | oveies | oo | cereienii 1D e | i 200,000 |...134.254 | ....... 268,508 200,000 | ... 00200,000 | oo | e | e | s [ e 6.000 |...... 6.000 |FA....... . ..4,997 12/29/2010. | 08/01/2028.
442331 QM 9 |[HOUSTON TEX GO 01/08/09 6.29% DUE 03/01/.......ocverrereriirernerrerrinenes | veveree [ oo | crreverinens 1D e | v 1,054,548 |...126.979 | ...ccovvvnnee 1,085,670 | ...coovvvrnnens 855,000 | ...cvvvureres 968,581 | ...vvurirererrerneries | e (10,492) | ...cvonvvrrerieenes [ e [ e 6.290 |...... 5.100 |MS.....| wovvrene 17,828 10/04/2012. | 03/01/2032.
452024  GT 3 |ILLINOIS MUN ELEC AGY PWR SUPPLY REV ....552,690 |...136.881 ...684,405 ..500,000 ....526,323 (2,898) | covouernreeireies | e [ e 6.832 |...... 6.181 |FA....... 14,226 10/14/2010. | 02/01/2035.
455288 5R 3 | INDIANAPOLIS IND LOC PUB IMPT REV. . ...500,000 |...123.815 | ... ...619,075 | ... ..500,000 | .... 00500,000 | o | e | e | e [ e 5.966 |...... 5.966 03/04/2010. | 01/15/2030.
489890 KB 8 |KENOWA HILLS MICH PUB SCHS GO........ovvuerirrireereieinerineeseesnsenns | oeveene 2|1.C 400,000 |{...100.434 | .....coooorenne 401,736 | oo 400,000 | oooererneene 400,000 | .oovvvrirrireninnis | eerrenienereeinein | e | s | e 6.375 | ..... 6.375 06/23/2010. | 05/01/2026.
542690 W4 0 |LONG ISLAND PWR AUTH N Y ELEC REV.....c.cocvieeinvirvineisisnrersiisninns | vves ....300,000 |...101.573 | ....... 304,719 300,000 200:300,000 [ oo e | e | e [ 5.100 |...... 5.100 06/03/2010. | 05/01/2021.
60534Q UE 9 | MISSISSIPPI DEV BANK SPL OBLG GO.......coovrvmrirerereereinerieriesenenes | woreees ...525,090 |...124.924 | ....... 693,328 555,000 | ... ....547,829 1,065 [ oo | e | oo 5.460 |...... 5.771 05/24/2010. | 10/01/2036.
631657 BR 5 [NASSAU CNTY NY SER | GO.....oovvuiiriirnieierissinsessieensssiesssssnes | sevees 501,770 [...100.354 | ..ooovvvvrrnee 501,770 | oo 500,000 | ..ovovrvirnne 500,000 ((0) ) [OOSR VORI IOV 6.100 |...... 6.078 12/04/2009. | 10/01/2029.
65364U AB 2 |NIAGARA MOHAWK POWER CORP SENIOR NT SER ....750,000 |...104.254 ..750,000 20 150,000 | oo | e | e | s [ e 2721 |...... 2721 11/28/2012. | 11/28/2022.
658203 L2 8 |NORTH CAROLINA MUN PWR AGY REV.....cccomiumrrmrieirneinseisesiseinenes | wveees ....509,325 |...133.054 ..500,000 | ... ....504,552 (A14) | oo [ [ 6.184 |..... 6.071 09/16/2009. | 01/01/2032.
658203 W2 6 |NORTH CAROLINA POWER AGENCY.......cooomiririermrinirinerieseieniesinnsiies | vvenes 504,750 |..112.779 | ....... 563,895 500,000 | ..oovvveurrenee 502,734 (249) | .vvvvveriirinns [ e [ e 3.922 |..... 3.885 12/11/2012. | 01/01/2032.
665250 BX 3 |NORTHERN ILL MUN PWR AGY ...124.658 ...180,754 ..145,000 145,000 | i | e | s | s [ s 7.620 |...... 7.620 12/01/2010. | 01/01/2030.
665250 BX 3 |NORTHERN ILL MUN PWR AGY ...124.658 ...373,974 ..300,000 ...301,411 (157) | evvrevrerinrinns [ e [ e 7.620 |...... 7.545 12/03/2010. { 01/01/2030.
744533  BL 3 | PUBLIC SERVICE CO OKLA SENIOR NT SER .. ...100.297 250,743 250,000 ....249,989 136 | covvecererierinens [ renereeneninsinenes [ e 4.400 |...... 4.433 01/13/2011. | 02/01/2021.
786005 PN 2 | SACRAMENTO CALIF MUN UTIL DIST REV. ..143.237 ...716,185 ..500,000 (250) [ covvvrererierrnniens v | 28156 | 6.076 07/29/2010. | 05/15/2036.
79765R  SU 4 | SAN FRANCISCO CALIF CITY & CNTY REV... 113794 568,970 500,000 | ..ovvereereeB00,000 | ovoreerirrrinirinens [ crrerirneenenineinnes [ e | cevvseeineensnens | 0009500 [ s 5.500 06/17/2010. | 11/01/2025.
812643 GE 8 | SEATTLE WASH MUN LT PWR REV TAXB IMPT... ...127.396 400,000 | ..ooorereereecB00,000 | oo | e [ | e [ 5750 [ 5.750 02/08/2011. | 02/01/2027.
837227 H8 3 |SOUTH CENT CONN REGL WTR AUTH REV. ...126.196 ..500,000 (210) [ ovvrerrrerinerees [ e | 206,243 | 6.187 03/19/2010. | 08/01/2030.
837227 H8 3 |SOUTH CENT CONN REGL WTR AUTH REV. ...126.196 ..500,000 | ...occc0eer.500,000 [ oo [ [ [ | 200.6.243 | 6.243 03/24/2010. | 08/01/2030.
958792  CD 3 |WESTERN NASSAU CNTY N Y WTR AUTH REV.......cconiiiiiiniinniierinnes ...109.871 395,000 (759) [ ovvvvverininninns | | 208,007 | oo 5.825 04/23/2010. | 04/01/2025.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations...... XXX .13,308,985 (16,228) | . XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.............cersriririnnnnsrnnsiensnines XXX 13,308,985 ..(16,228) | . XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00085C  AE 1 | ABPCIDIRECT LENDING FUND CLO LTD ....500,000 {...100.500 | .................502,500 | ................500,000 | ....ccc..c..e..500,000 [ .eorvoroiiiininierans v | v | v [ cenn8.1100 | i 5.110 03/07/2019. | 04/20/2031.
001055  AF 9 [AFLAC INC...couiieierieeeetsiise sttt stnen ....133,699 |...146.389 (261) [ overeerreeerncrnnes [ eerverreniserseiines | 206450 | o 6.079 12/29/2011. | 08/15/2040.
00205G  AC 1 |APT PIPELINES LTD.....oovvurrereireinciierireirseineenns 746,715 |...127.031 165 | covveeererieens [ e [ 005,000 [ e 5.022 03/16/2015. | 03/23/2035.
00205G  AC 1 |APT PIPELINES LTD....c.ovverierrierieriereieesseneneenns 527,875 |...127.031 (1,533) [ oo | cerverveiverenninns | 205,000 | oo 4.736 .| 10/05/2016. | 03/23/2035.
00206R  DF 6 [ATATINC....cooieiieerieiiesieeisessseiseis et 565,084 |...139.306 | ... . (2,682) | cooovvvrerreeineins | cerneeneeiiseirseins | 00028000 [ ooce 5.309 03/21/2016. | 08/15/2040.
00206R  GT 3 [AT&TINC....cooiiirirrirerierierieninisesiesisssenssssessssssssessensesssssssssssnens. | eveene | o [eovernenens | 2:B oo | e 385,073 |...142.277 | cocovvrverians 426,831 | oo 300,000 (6,113) | cvvvvererierieeis | cervververierisnins | e 1125 [ i 5.551 12/01/2017. | 12/15/2031.
00206R HA 3 |AT&TINC.............. 204,035 |...130.439 | ....... 262,006 200,865 | ... (112) ] ovvereerrerirnerene [ e [ 205,150 | e, 5.070 12/01/2017. | 11/15/2046.
00206R  HA 3 [ATETINC....ovoriirreirireieisieenie st nies 511,074 |..130.439 | oo 656,284 | .......ccoeene 503,135 | .oovviinne 510,235 (280) [ vovvvverrrererriniens [ vrererserennniinns [ 28150 | 5.070 12/01/2017. | 11/15/2046.
00214M  AA 1 |ARL SECONDLLC ....745,660 |...100.022 ..764,534 ....745,660 ....29.939 04/17/2020. | 06/15/2024.
00214M  AA 1 JARL SECOND LLC......cosiiiiiiiiiiiisriniissieie s | aoenes A ....493,383 |...100.022 .504,739 | ... ....493,383 ...29.872 04/24/2020. | 06/15/2024.
002824  AY 6 |ABBOTT LABORATORIES.........oovvvimrereernimcensrsnersesenessssisssssssssssnsensns | woneeen | oo | vovesnsennns | D C TN ISR 591,000 |...147.448 | ......ccco0.... 737,240 | oo 500,000 | ..oovrrreres 573,353 (3,794) [ oo | v | 205,300 | oo 4.484 06/07/2016. | 05/27/2040.
00287Y AL 3 |ABBVIE INC.....c.oiiiiiiciiciicinssissicesseisssisssisssesssssssssissisnnes | senens | o0 | covnsiiens 2B e [ s 479,425 |...104.641 ..500,000 ....496,470 1,926 [ oo [ e | 22,900 | e 3.024 03/12/2014. | 11/06/2022.
00287Y AR 0 [ABBVIE INC.....oooiieeieeiiesirsiiee st sssesssesssss st ssssssnnes | sensens 2|2B 496,545 |...125.688 ..500,000 ....497,559 176 | oo | v [ 4500 | 4.531 05/05/2015. | 05/14/2035.
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00287Y AR 0 [ABBVIE INC.....coooiiiirieririiieineisiiesie s sissssessi s ssesieenes | eveine 2|2B 497,500 |...125.688 ..500,000 ...498,234 | ..... 128 I 4.500 |...... 4.523 |MN...... ..2,897 05/06/2015. | 05/14/2035.
006346  AS 9 | ADAMS OUTDOOR ADVERTISING LP.........ccocovririiririinniiieniseneiieneins | cerei | o [ eevienenens A i | 483,571 |...105.599 LATBT84 | .. ...482,025 | ..... (864) e 4810 |..... 4.762 11/15/2018. | 11/15/2048.
009089  AA 1 | AIR CANADA 2013-1A PTT..coiriirrrinriinneinneisnssissnsssssssnsssssnsssnnnnes. | oeneee | o [eevvennnins | 208 v | e 427,822 |..... 96.651 | .ovvvvrrrennn 412,052 | oo 426,329 | oo 427,103 | ..... (310) | covvevrrrerrriiens | e [ e 4125 | ... 4111 07/05/2018. | 11/26/2023.
009090  AA 9 [AIR CANADA . .......oiiiiieieree s | ceneees ...370,170 |..... 98.632 ..383,624 ...373,591 | ..... 1,803 I 3.600 |...... 3.731 12/19/2018. | 03/15/2027.
009158 AR 7 |AIRPRODUCTS & CHEMICALS INC.........cccvoiiiiiiiniiiciiecisrissicenieens [ s ....492,360 |...102.287 ..500,000 | ... ...499,400 |..... 720 i 3.000 |...... 3.047 03/13/2014. | 11/03/2021.
010392  EE 4 |ALABAMA POWER CO.......ccooovviimriiimriinniiennisnneessnsesssssssnssssnssssnssnns | conene | o [ eeveveneens | LW i | s 565,940 |...130.850 | ...............654,250 | ..oooociriennnc 500,000 | ..o 546,560 | ..... (3,827) [ oo [ e | 5.600 |...... 4.948 02/11/2016. | 03/15/2033.
011842 SH 5 |ALASKA ST INTL ARPTS REV.......ccoocvvmarrrenae 407,276 |...100.451 ...401,804 ..400,000 ....400,000 |..... (830) I 6.284 |..... 6.172 09/16/2010. | 10/01/2035.
012725  AD 9 |ALBEMARLE CORP........cccccovmiiinriiiiriiinniiisnnisnissnsssssissnssnsnssnsnssnnns | onnvien | o [ eeveveneens | 2.0 i | v 641,862 |...119.912 LT19472 L ..600,000 | .... ...641,862 | ... . 5450 |..... 5.095 06/26/2019. | 12/01/2044.
012725 AD 9 |ALBEMARLE CORP......... coverrnnnennnenenensnenssnenns | oo | o e | 2.0 i | s 579,730 |..119.912 | ...occc0ese599,560 | oo 500,000 | ..ccooovornnes 579,730 | .oouivererirrerienens | cervieneiseneienees | e | e | e 5450 |...... 4.700 10/23/2019. | 12/01/2044.
012873  AK 1 |ALBERTA ENERGY CO LTD YANKEE NT....c.ceovviviirimmiinninerieniseinnines [ e ....590,205 |...118.766 ..500,000 ...548,403 | ..... (4,468) I 7.375 |...... 6.248 05/01/2012. | 11/01/2031.
013716 AU 9 |ALCAN INC......oovoevoecveereeeeces st | seseees ....567,650 |...152.463 | ... ..500,000 | ... ...549,181 | ... (3,807) B 6.125 |...... 5.395 05/02/2016. | 12/15/2033.
013716 AU 9 |ALCAN INC......cooiriririrciericnisssesiesisissssissiesssssisssssssssnisnss | eeenen | on | cenevennees | T i | s 456,796 |...152.463 | ................ 609,852 | .....cocvvuuns 400,000 | ...coovvuunene 441,290 |..... (3,197) | oo | e [ e 6.125 |...... 5.363 05/06/2016. | 12/15/2033.
013716 AW 5 |RIO TINTO ALCAN............. ....604,172 |..146.438 | ................. 767,335 | oo 524,000 ..578,473 | ... (3,778) I 5.750 |...... 4.987 06/25/2014. | 06/01/2035.
017175 AC 4 | ALLEGHANY CORP SENIOR BD . |2A. ...106.508 | ....... 266,270 250,000 | ... ...250,000 |..... 34 N 4.950 |...... 4.955 06/26/2012. | 09/15/2020.
017175 AD 2 |ALLEGHANY CORP........cooiimviiirriiirisnissnisesesssissssssssessssssnsesnns | caneies 2|2A 531,715 |..130.077 | .ccoocvevvnnnnc 650,385 | .....ooccoveneen. 500,000 | ..cccooornnnens 526,609 |..... (1149 [ oo [ | 4.900 |...... 4.608 08/02/2016. | 09/15/2044.
01877Z AD 2 |ALLIANCE PIPELINE L P FGN SR BD SEDOL 29 LA71614 82.085 ..153,408 ....156,510 | ..... (1,760) I 5.546 |...... 4.958 01/25/2012. | 12/31/2023.
01959 AC 2 |ALLIED WORLD ASSURANCE CO HLDGS TD.... ....498,750 |...108.712 ...499,334 | ... 140 I 4350 |...... 4.361 01/05/2017. | 10/29/2025.
020002 AQ 4 |ALLSTATE CORP.......cccoovviiriiriinniiniisnissinsississsssisssisssssssssssssssssnsnss | e | oo | coveensens | 18 i | v, 572,460 |...136.985 | ................684,925 | ................500,000 | ...............547,553 | ... (3,830) B 5.350 |...... 4673 09/12/2014. | 06/01/2033.
023135 AP 1 |AMAZON.COM INC 540,290 |...137.259 | ................686,295 | ................500,000 | ...............527,744 | ..... (2,088) | ..o | e | 04800 [ e 4.442 03/13/2015. | 12/05/2034.
023135 AP 1 |AMAZON.COMINC.... 556,800 |...137.259 | .................686,295 | .................500,000 | ...............539,114 | ..... (2,915) | coovvvvereeiiees | e | 004800 [ e 4.310 03/24/2015. | 12/05/2034.
02376A  AA 7 | AMERICAN AIRLINES GROUP INC.......cccovvumiivcrierirciinninnicnnincireniinnes | enves | oo | vevvnriiens | 28 s | v 217,525 | 99.033 | .o 214,083 | 216,174 | 217,172 ) (126) | ..ovvvcvverieriens [ e [ 20.3.350 | e 3.329 08/01/2017. | 10/15/2029.
023771 82 5 | AMERICAN AIRLINES.........ccoooiimiiiriinniiiniieneisnissnissnesssnssssnesnnns | conee | o [ eevevennens | 2.0 v | . 391,088 [ 90.995 | .oooreerrrnnn 373,797 | oo 410,789 | ... 396,374 | ... 2,049 | oo [ [2003.250 | 3.414 04/26/2018. | 10/15/2028.
02377C  AA 2 [AMERICAN AIRLINES INC........cccosviniiiiiniiiciinninnicsiicsissiensissisniennns | eveens | oo [evvennenes | 2.0 i | i 217,844 L 92.816 | ................200,644 | .............216,173 | ..............217,408 | ..... (156) [ +oevererrrrirnernees [ ceveervsrirseissrnnns [ 200:3.600 | e 3.572 08/01/2017. | 10/15/2029.
025932 AP 9 | AMERICAN FINANCIAL GROUP INC 2123912 | 819,560 | ...or..500,000 | 499,500 | s | | [ 205,250 | 5.255 04/08/2020. | 04/02/2030.
026351 AZ 9 | AMERICAN GENERAL CORP SENIOR NT.. ..130.359 | ......c.........651,795 | .................500,000 | ................544,471 | ..... (5,502) | cvvovererrerinein | cereneerienisniseis | 00008625 [ i 5.659 01/07/2014. | 02/15/2029.
026874 AZ 0 | AMERICAN INTERNATIONAL GROUP INC 144748 | .. 23,740 eee......... 500,000 | ..............561,020 | ..... (3,980) | cvvoovvrerirriririns | e | 00008250 [ i 5.381 03/30/2016. | 05/01/2036.
026874 DE 4 | AMERICAN INTL GROUP INC.......ccccoovuvvrrannnns . ..129.246 | ................646,230 | .................500,000 | ...............480,812 |.... 1,323 | s e | 4700 | 4.915 01/01/2019. | 07/10/2035.
027650 DX 9 |AMERICAN MUN PWR OHIO INC REV. 887,920 |...132.367 | ..............1,164,830 | .................880,000 | ................883,246 |..... (458) | ..o [ e | 206849 | 6.788 12/06/2010. | 02/15/2028.
03073E  AM 7 | AMERISOURCEBERGEN CORP..........ccccocomiiiimirriiniienesienesiecesiesenienens 502,630 |..109.755 | ................548,775 | ................500,000 | ................501,021 | ..... (261) | covveeereceiens [ e [20.3.250 | 3.233 03/10/2015. | 03/01/2025.
03073E AP 0 | AMERISOURCEBERGEN CORP.........ccoooommiivimriinniieniieseiieseiissssiseens 475,500 |...114.076 | ................570,380 | .................500,000 | ...............482,807 |..... 2,579 | oo | e [ 03450 | 3.628 03/01/2018. | 12/15/2027.
031162 BE 9 |AMGEN INC ....558,320 |...135.480 | .................677,400 | .................500,000 | ................548,300 |..... (2,328) | oo | e | 04950 [ i 4.433 10/04/2016. | 10/01/2041.
031162 BK 5 |AMGEN INC ....542,250 |...139.413 ..500,000 | ................538,976 |..... (1,871) | oo | e | 00005150 [ i 4.749 04/09/2019. | 11/15/2041.
03331X AB 7 | ANCHORAGE CREDIT FUNDING LTD. ....500,000 |...101.000 500,000 | ..ovveeerreeeB00,000 | voreirniiriinirinens [ v [ e | cerneenenennnes | 000re5.080 [ 5.080 06/06/2019. | 07/25/2037.
03332D AN 4 |ANCHORAGE CREDIT FUNDING LTD. ....750,000 {...101.000 | ....ccccccc0.e. 757,500 | oooovvirnnces 750,000 | ... 0e750,000 | oo [ e [ s [ e |00 3827 [ 3.827 09/04/2020. | 10/25/2038.
034863 AR 1 | ANGLO AMERICAN CAPITAL PLC.......ccooovvrivmrinirierirninns 527,650 |...118.084 | ................590,420 | ..cccoovirinrns 500,000 | ..ccoovrrrrens 518,682 |..... (2,989) | oo | e | o750 [ e 4.501 10/25/2017. | 04/10/2027.
035229 DA 8 | ANHEUSER BUSCH COS INC. e | e ....597,390 |...127.371 500,000 ....568,463 | ..... (4,489) | ..oooveervecis [ e |00 5750 | 4813 . 09/30/2014. | 04/01/2036.
035240  AF 7 | ANHEUSER-BUSCH INBEV WORLWIDE INC.......ccccoevuiiiniinriieriiiirenes [ e .1,193,170 |...143.853 ...1,438,530 | ... ...1,000,000 | .... 51,754 | | e (10,526) | ....ooovvvvrinrins [ eeverirenisrienienns | 2005875 | i 4.924 |JD....... . ..2,575 12/16/2016. | 06/15/2035.
037411 AW 5 | APACHE CORP SENIOR NT.......ooviriiimiiireinceissesieceeiesesisseseesssessnes | ceveees 1,003,710 |...107.437 | ............. 1,074,370 | ..ccovvrennnee 1,000,000 | ............. 1,002,642 |..... (138) | covveeererecerrene [ e [ 205100 | o 5.081 |[MS......| cccceeeee. 16,907 | ..cceeee. 51,000 | 06/25/2013.| 09/01/2040.
037411 AY 1 | APACHE CORP SR UNSECURED BND..........ccccoouuumiimmiimriiciincinniiiniinens | s 521,070 |...108.024 | ...ccooovvvvnnc 540,120 | ..ccooovvvvnnes 500,000 | ..ccoovvvenne 515,489 |..... (753) | v | e | 2.5.250 | o 5.038 |FA.....| oo 10,932 | .ccoveeee 26,250 | 08/05/2013. | 02/01/2042.
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03765H AB 7 |APOLLO MANAGEMENT HOLDINGS L P........evuuiveririerinerieniesenniiens | cevees 2|1.G 505,150 |...116.348 | ...ccccovvvrne 581,740 | .ccovevernen. 500,000 ...502,641 | ..... (519) I 4.400 |...... 4.355 |MN...... ..2,049 05/24/2016. | 05/27/2026.
03765H AB 7 | APOLLO MANAGEMENT HOLDINGS L P.....cccooovimiiriiieceieceieceiieeeiins | s 2|16 252,575 |..116.348 | ....... 290,870 250,000 | ... ...251,320 | ..... (260) e 4400 |...... 4.355 05/25/2016. | 05/27/2026.
03765H AB 7 |APOLLO MANAGEMENT HOLDINGS L P........ccvvuiviiiinriniineirerieciiniins | e 2|1.G 515,960 |...116.348 | .....ccccoonns 581,740 | ..ccoovvvvnnne. 500,000 | ..ccoovrrerens 508,276 |..... (1,628) | covooeeirinnin | e [ e 4.400 |...... 4.264 06/06/2016. | 05/27/2026.
038222 AG 0 |APPLIED MATERIALS INC SENIOR NT... 1G.. ....586,580 |...157.744 788,720 ...562,441 | ..... (3,058) I 5.850 |...... 4.987 05/17/2013. | 06/15/2041.
038222 AG 0 |APPLIED MATERIALS INC SENIOR NT... . [16.. ....802,500 |...157.744 ...1,183,080 | ... ....788,286 |..... (1,875) e 5.850 |...... 5.467 08/12/2013. | 06/15/2041.
038222 AK 1 |APPLIED MATERIALS INC......ccooooiiiiiriiiiciisseieseisseiessssisssssnessnenes | ceneees 2|16 501,495 |...138.890 | .....ccoooenuuc 694,450 | ....ooocceeneee. 500,000 | ..o 501,083 |..... ([0 O NSRRI PO 5100 |...... 5.085 09/21/2015. | 10/01/2035.
038923 AQ 1 |ARBORREALTY TRUSTINC..... 1F.. .1,000,000 |...103.808 ....1,038,080 ...1,000,000 .1,000,000 |..... I 4500 |...... 4.500 03/03/2020. | 03/15/2027.
038923 AS 7 |ARBOR REALTY TRUSTINC..... 1F .. ....500,000 |...103.808 500,000 | ... ....500,000 | ..... e 8.000 |...... 8.000 04/22/2020. | 04/30/2023.
039483 AU 6 | ARCHER DANIELS MIDLAND CO........coomrviiriiiieiiceieenesisseeessesisnesiens | ceveeen | o [ ceveenenens L i | e 590,845 |...145.803 | .....cc.e0..... 729,015 | oo 500,000 | ..ccooovornnes 562,849 | ..... (4,285) | ..o [ e | e 5375 |...... 4.549 09/09/2014. | 09/15/2035.
04010L AV 5 | ARES CAPITAL CORP........ccoovriiiririiiinnineiiienieses s | soenes .. |2C. ...108.501 ..500,000 ...499,849 | ..... 36 I 4.250 |...... 4.252 . 01/08/2018. | 03/01/2025.
04010L AV 5 | ARES CAPITAL CORP........coorriirreiieiiseiieseiesessesesisseseessssssesisnnees | ceneees .|2C. ...108.501 | ... ..500,000 | ... ....496,679 | ... 797 e 4.250 |...... 4299 [MS..... . ..7,045 02/01/2018. | 03/01/2025.
04048R DS 2 | ARIZONA STATE UNIV....ooiiiirriiriiirriinssiisssissesesesessesssssssssesssssnnnes | woveeee | oo | covevennenns L ICTTRTIINS I 500,000 |...130.540 | ..coccoovrrrrncc 652,700 | ..ovvvernnenne 500,000 | ..oovreornns 500,000 | .ooorverurierrnrirnnns | cereerennineninnees | e | e | 6.204 |...... 6.204 | | o 15,552 03/30/2010. | 07/01/2030.
040555 CH 5 | ARIZONA PUBLIC SERVICE CO... 1G.. ....592,720 |...137.562 | ....... 687,810 500,000 ....563,825 | ..... (4,352) I 5.500 |...... 4.640 08/05/2014. | 09/01/2035.
040555 CH 5 | ARIZONA PUBLIC SERVICE CO... 1G.. ..574,150 |..137.562 | ...cccoovnn 665,800 | .....cocoovuves 484,000 | .... ....546,368 | .... (4,252) B 5.500 |...... 4.636 09/10/2014. | 09/01/2035.
04248N  AA 1 | ARMY HAWAII FAMILY HSG.......ooirviirriinrisneiisssiesssiisssiisnsisssssssnenes | s | o0 | coveieinens 1D | 420,650 |...130.222 | ...cccooovnnnns 490,051 | .ocovvvirenns 376,320 | ..ccooovonnns 412,976 | ... (1,278) | oo [ | v 5524 | ... 4.942 12/03/2014. | 06/15/2050.
04273W  AB 7 |ARROW ELECTRONICS INC SENIOR BD.........ccoooomivermiiereiieneeiireninenes | s .. |2C.. ....504,500 |...100.635 ...503,175 ..500,000 ....500,068 |..... (408) I 5125 |..... 5.079 08/17/2011. | 03/01/2021.
04621X  AD 0 |ASSURANT INC......oosrviirriinriiisriisnsisnsiissssisssssssssssssssssssnnsses | coiei .. |2C.. ....860,625 |...121.771 ...913,283 ..750,000 ...847,574 | ... (7,458) I 6.750 |...... 5.882 04/17/2019. | 02/15/2034.
04621X  AF 5 | ASSURANT INC SENIOR NT. .|2C. ....501,860 |...106.668 533,340 ..500,000 ....500,368 |..... (170) N 4.000 |...... 3.985 04/04/2013. | 03/15/2023.
048677 AB 4 | ATLANTIC MARINE CORPS CMNTYS LLC BOND SE.... 1F .1,003,958 |...119.103 ....1,122,026 942,064 | ...............991,003 |..... (1,887) [ cvvorerererrienens [ e |0 5.343 |, 5.014 05/08/2013. | 12/01/2050.
048825 BA 0 |ATLANTIC RICHFIELD CO DEB......ccooeiveereeresrieeiesieeissiessisssessinnes | soeees 1G.. ..577,500 |...107.314 | ....... 536,570 500,000 | ...............507,788 |..... (7,189) | oo | cevrneeverirerinenins | 00008250 [ o 7.143 08/27/2010. | 02/01/2022.
05178T  AA 9 |AURORAMILITARY HSG I LLC.......oriiiiiciiiiiciincinicseiccieceissisniens | e 1.F ....753,962 |..122.425 | ...cccoceenune 820,478 | .....cocvvouve. 670,188 | ..............739,612 |..... (5,346) | ..o | e | 20005.820 [ i 5.173 04/17/2018. | 07/15/2034.
052396 5W 4 | AUSTIN TEX TXBL ....501,170 |...110.989 554,945 500,000 | ................500,662 |..... (76) [ oo [ eereriricincrvniines | 203795 | i, 3.786 09/12/2014. | 09/01/2029.
052396 5X 2 |AUSTIN TEX TXBL......ccooiiiriiniiniiiciiiesiesineissssissiesisssssisiissinnes | coenes 2|1A 500,000 |...110.686 | ................553,430 | ...c..cc..eec..500,000 | ovoiieiieec500,000 | oo [ e [ e | e | o024 [ i 4.024 09/10/2014. | 09/01/2034.
052451  AQ 4 |AUSTIN TEXRENT CAR SPL FAC REV........ccccoovmrinrinnnns 2|1.G 505,145 |...103.406 | .................517,030 | .................500,000 | ................501,609 |.... (878) | v [ e [ 2005750 | 5.691 02/01/2013. | 11/15/2042.
052451 AR 2 |AUSTIN TEX RENT CAR SPL FAC REV 2|1.C 502,500 |...104.322 | ................521,610 | .................500,000 | ................500,582 |..... (318) | overerreeinerrnes [ e [ 205750 | i 5.721 08/01/2013. | 11/15/2042.
052451 AR 2 |AUSTIN TEX RENT CAR SPL FAC REV........ccceovvrinirianns 2|1.C 547,690 |..104.322 | ................521,610 | .................500,000 | ...............511,665 |.... (6,363) | c.voovvrrerrrriririnn | cervnrirenieninniies | 0005750 [ i 5.249 12/10/2014. | 11/15/2042.
052769 AE 6 |AUTODESK INC ...497,880 |...112.745 ,500,000 | ................498,555 |..... 225 | oo | e | 000003500 [ e 3.515 12/15/2017. | 06/15/2027.
05352G  AA 5 |AVANABONHON LLC ...103.162 515,810 ..500,000 | ...oce0reera500,000 [ oo [ [ [ | 208125 | 6.125 09/13/2019. | 09/15/2024.
05369A  AA 9 |AVIATION CAPITAL GROUP LLC.......cccooirvrirriecireceiereninas ...100.194 | ... 500,970 500,000 | ...............481,483 | .... 2,710 | oo [ e [ 03500 | oo 3.694 03/08/2018. | 11/01/2027.
05369A  AD 3 |AVIATION CAPITAL GROUP LLC......ccoovoriviriierrirerriieceienns . . 104.923 | e 524,615 | .oovvveenenn. 500,000 | ...............498,903 |.... 239 | e e | 4125 | 4.139 09/05/2018. | 08/01/2025.
05464H AC 4 | AXIS SPECIALTY FINANCE PLC. 500,000 |...111.587 557,935 500,000 | ..ovvereereeB00,000 | ovoreercirrrienirinens [ crrerineenenineines [ e | cerneenennsenens | ceenn 0000 | i 4.000 12/21/2017. | 12/06/2027.
055260  BD 6 | BAT CAPITAL CORP.......ccoooiiiiiiriieceieceiieceiieces s 501,760 |..111.948 | ....ccoooouennees 559,740 | ..covvoecenenn. 500,000 | ................501,484 |.... (92) | covveervrereiiens | e [ 08390 | 4.375 08/08/2017. | 08/15/2037.
055260  BF 1 |BAT CAPITAL CORP.......coooviiriiiiriiirciesisneines e | s ...537,910 |..111.049 | ... 555,245 500,000 | ..ocoorreeee 537,910 | v [ | | e | 4540 | L 4.220 10/07/2020. | 08/15/2047.
055451 AV 0 | BHP BILLITON FINANCE USA LTD.......ccocveimmriimriereeieceiisseeiesesieneiiens | ceveees ....510,730 |...147.098 | ....ccccoveenes 735490 | ..o 500,000 | ... ....508,808 |..... (389) | covvverveiereirens [ erviveneireniiieniis [ 205,000 | o 4.895 03/30/2016. | 09/30/2043.
055451 AV 0 | BHP BILLITON FINANCE USA LTD......ovvoriiirinniieiinniienienisssisnieesinnes. | weenes . 540,815 |...147.098 | .....ccocounne 735,490 | ..covvvirnnns 500,000 | ..ccoovrrrrens 533,618 |..... (1,483) | oo | cervireiveriverinnies | 20005000 [ ovce 4.623 04/15/2016. | 09/30/2043.
05565E  AF 2 | BMW US CAPITAL LLC......ooviiviiieieieiiesceisecesesesesesiesesiesssssssnsennes [ evvnns | oo | wovereninns L i | e 489,000 |...100.305 | ....... 501,525 500,000 889,000 | oo [ e [ e [ |00 2,000 | 2.045 . 04/02/2020. | 04/11/2021.
05620P  GX 5 [BABYLON NY TXBL IMPT.....ceiiiiiiiiiiiniinsiseiiiesicsiesissiississsiesienins | eniiae 2|1B 349,125 |..112.968 | ....... 395,388 350,000 | .... ...349,585 | ..... 92 | o | e | 4000 [ 4.010 | Jd....... . .7,019 07/02/2015. | 07/01/2028.
05620P  GY 3 |BABYLON N Y TXBL IMPT......cccoviiiiiimiiineiinceieseieneeiesesisseseessssnnes | ceves 2|1B 558,600 |..112.728 | ...... 631,277 560,000 | ....ccovvvennne 559,322 | ..... 151 [ oo [ v | 4150 [ 4160 [ | oo 11,652 07/02/2015. | 07/01/2029.
057224  AZ 0 |BAKER HUGHES INC.......cccoviiiiiriiniiiniiecicinissiesesissssissisisinns [ s ..132.375 ..580,000 ...652,835 | ..... (3,703) | covorerciirieni | cevieriienisninnies | 20005125 [ i 4.392 |MS...... .8,714 09/03/2014. | 09/15/2040.
057224  AZ 0 |BAKERHUGHES INC.......coooiiiiiriiiinnisrcisscsssnsssssssssesssisnsiens | coneies ...132.375 ..500,000 2BTA00 | s | e [ [ | 00n8.125 | 4464 [MS...... 71,512 09/27/2019. | 09/15/2040.
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057224  AZ 0 |BAKER HUGHES INC.....oocouiiriiiiniinrienisiineissiesieseeesesisssssesseenes | sevenes . [1.6.. ....572,955 |...132.375 ..500,000 ...572,955 | ..... I 5125 |..... 4472 |MS...... 1,512 .. | 10/23/2019. | 09/15/2040.
05969A  AA 3 |BANCORP INC......coooiiiiiiiiriiiceiisseieeseiesesisessisssssssssssssssssssessiennes | covi .|2B.. ....500,000 |...101.929 ..500,000 ....500,000 | ..... e 4750 |...... 4750 (FA...... . .. | 08/10/2020. | 08/15/2025.
06684N AL 3 |BAPTIST HEALTH OBLIGATED GROUP.........covvveirriiimirieeniseeeiseneiinns | wveeee | v | covvvirenens L s | 959,140 |...102.630 | ....coccvvene. 1,026,300 | ...oovvvevnnee 1,000,000 | ..oooovvvennee 959,140 | .oouvvererrirnnrirenens | eerriensinnsinnnes | e | e | 4100 |...... 4.275 [ID.ccco | v 3,370 | e 20,500 | 06/04/2020. | 03/26/2043.
06769Q AA 8 | BARNABAS HEALTH SYSTEM......ccoooiiiiiiriiinniiinniisssesseisnssisnssinnns | coneees . |1E.. ....340,939 |...110.276 ..345,000 ....342,365 | ... 351 I 4.000 |...... 4.048 [JJ....... 02/03/2017. | 07/01/2028.
06849R  AK 8 |BARRICK NORTH AMER FINANCE LLC SENIOR BD.........cccccoocvuvvmrinniis | crvs .|2B.. ....499,580 |...146.068 ...730,340 ..500,000 ...499,685 | ... 14 e 5.750 |...... 5.755 |MN...... 09/26/2013. | 05/01/2043.
07274N° AZ 6 [BAYERUS FINITLLC.......iiiiiiriiiriieceisceisseiesisssessesssesissssienenes | s | on | coneienenens 2A i | 469,706 |...110.869 | ....... 554,345 500,000 | ....ccovvvvrnne 474,439 | ... 1,893 | o | e | e 4.200 |...... 4471 [U....... 07/12/2018. | 07/15/2034.
07274N AZ 6 |BAYERUSFINIILLC....cocooviviiiriiiriiecirccs L |2A. ....469,706 |...110.869 | ....ccoocverenes 554,345 | ..o 500,000 . ATA439 | ... 1,893 I 4.200 |...... 4471 [U....... .. | 07/12/2018. | 07/15/2034.
07274N AZ 6 |BAYERUSFINIILLC......cccoovvviiriiiriiirriiinns C|2A. ....469,706 |...110.869 | ....... 554,345 500,000 . AT4439 | ... 1,893 N 4.200 |...... 4471 | ... .1 07/12/12018. | 07/15/2034.
07284R AA 0 |BAYLOR COLLEGE MEDICINE DEB.........cccooomriemriiieriiieneiiinieieneineceiins | venee | v | cereiienens L i | e 522,500 |..141.755 | ..ooccceeeeee TOBTTE | i 500,000 | ..ccooovornnes 516,901 |..... (B54) | covvvorveerviiens | oo [ e 5259 |..... 5.033 | MN...... 09/27/2012. | 11/15/2046.
07284R  AA 0 |BAYLOR COLLEGE MEDICINE DEB..........ccoovomrirmriirireirniiesisiesssseisnisns | svvens | 1F L ....760,110 |...141.755 ..750,000 ..T57,761 | ..... (300) I 5.259 |..... 5.189 | MN...... N 06/10/2013. | 11/15/2046.
075887  CE 7 |BECTON DICKINSON & CO........oovvvrimrririeiiieriseeisseeissesissnsessssessnsens | ceveees .|2C. ....304,927 |...126.580 | ... ..250,000 ....287,862 | ..... (6,399) B 6.700 |...... 5.493 | JD....... . 1,377 05/01/2018. | 12/01/2026.
084423 AP 7 |BERKLEY W R CORP......vvrriiriieiineiiesesissssisssnisssssesssissssssssssnnnns | ceveien | oo [ eevereennens 2A i | 588,870 |...135.603 | ..cocoovrrrnnnc 678,015 | .vvvverenn. 500,000 | ..oovreornns 571,285 | ... (4,432) | oo [ | 6.250 |...... 5307 |FA.cooo| e 11,815 02/08/2017. | 02/15/2037.
084423  AS 1 |BERKLEY WR CORP SENIOR NT......ccooomiiriiimiiiinnriinniesceisesesssnesinnens | coveees C|2A. ....501,250 |...104.833 | ....... 524,165 500,000 ...500,123 | ..... (106) I 4625 |...... 4613 |MS...... 8,779 03/16/2012. | 03/15/2022.
09062X  AD 5 |BIOGEN INC........coooomiriimreiimieiiseeiceiieseiieesiesssiesesisssssesssssesssisssinens | ceven G.. ....556,265 |...135.794 | ...l 678,970 | ..ooovveenn. 500,000 | ... ....556,265 | ..... e 5.200 |...... 4.674 06/18/2019. | 09/15/2045.
09256B  AE 7 |BLACKSTONE HOLDINGS FINANCE LLC SENIORB.........ccccooovmmviiimmiians [ cveiae | oo [ eviniiins TE i | s 1,178,500 |...148.805 | ............. 1,488,050 | ......c.....c. 1,000,000 | ............. 1,130,131 |.... (6,029) [ ..ooooveerriiniis [ | 6.250 |...... 5.303 04/23/2013. | 08/15/2042.
09256B  AG 2 | BLACKSTONE HOLDINGS FINANCE LLC.......cooooiriiereieneiieneiienniisenies [ cviee | oo | e 1E i | e 537,080 |...136.868 | ................. 684,340 | ....oooovvenenn. 500,000 | ................530,942 |.... (1,321) I 5.000 |...... 4.655 06/08/2016. | 06/15/2044.
096630 AC 2 | BOARDWALK PIPELINES LP SENIOR BD.........ccoovviimriiiniiinciiineiiinniins | coneees 2|2C 500,680 |...104.400 | ...... 522,000 500,000 | ...............500,125 | ..... (68) I 3.380 |...... 3.375 11/05/2012. | 02/01/2023.
096630 AE 8 | BOARDWALK PIPELINES L P 2|2.C 566,705 |...118.380 | .................591,900 | .................500,000 | ................542,227 |..... (8,173) B 5.950 |...... 5.250 10/23/2017. | 06/01/2026.
096630 AF 5 |BOARDWALK PIPELINES L P 2|2.C 513,545 |..112.051 | ................560,255 | .................500,000 | ................509,320 |..... (1,491) | oo | e | e 4450 [ i 4.333 09/26/2017. | 07/15/2027.
097023  AM 7 | BOEING COMPANY ......coovviimmiiriiineieneisenesssessssssssesssssesssssssssssssnnsss | cevenen | o [ eeveeeenens 2.0 e | e 110,805 |...122.703 | .................122,703 | .................100,000 | ................102,068 |..... (468) | ..ocvrevrrrincres [ e [ 07250 | s 6.543 10/16/2003. | 06/15/2025.
097023 AM 7 |BOEING COMPANY 2122703 | 39,306 | 32,034 32,692 (149) | oo [ e [ 2007250 | i 6.547 .. | 10/16/2003. | 06/15/2025.
097023 AM 7 | BOEING COMPANY ..122.703 . .100,000 | ................101,976 | ..... (B47) | v [ v [ 20 7.250 | s 6.572 .. | 10/17/2003. | 06/15/2025.
097023 AM 7 |BOEING COMPANY ..122.703 77,303 63,000 | ..................64,244 | ... (282) | oo [ e [ 207250 | 6.572 . | 10/17/2003. | 06/15/2025.
099743 GV 2 |BORGER TEX TXBL..... L1013 550,565 500,000 | ...............498,622 | ..... 161 | oo [ [0 4000 | 4.020 06/09/2014. | 08/01/2029.
10948V AE 5 |BRIGHTWOOD CAPITAL........ccocoomurrrie ..100.000 | ......c..ee......800,000 | ...ooivverrren800,000 | vviirerrnc800,000 | oo | e | e o [ 200 3.000 [ e 3.000 . [ 12/17/2020. | 12/15/2028.
110122 CW 6 |BRISTOL-MYERS SQUIBB CO.........cccccoeuvuunee L A04.787 | 523,935 | 500,000 | 503,000 | e | e | e e [0 3.280 [ 3.231 07/17/2020. | 08/15/2022.
110122 DF 2 |BRISTOL-MYERS SQUIBB CO..........ccc.eeuuuuee 146280 | i 731,400 | 500,000 | 556,477 | e | i | [ 20087000 [ 5.122 07/17/2020. | 10/15/2040.
110122 DF 2 |BRISTOL-MYERS SQUIBB CO.........ccccceevuuuee 146280 | i 731,400 | 500,000 | e 541,029 | e | e | s [ [20n8.700 [ 5.268 . | 07/17/2020. | 10/15/2040.
111337  AC 7 |BROADRIDGE FINANCIAL SOLUTIONS INC L112.644 563,220 e 500,000 500,000 | | s | e | e [ 203,400 | 3.400 10/03/2017. | 06/27/2026.
11271L AA 0 | BROOKFIELD FINANCE INC 116432 | .................582,160 | .................500,000 | ................500,328 |..... (B1) [ oo [ e | 204250 | e 4.246 03/26/2018. | 06/02/2026.
11271L  AC 6 | BROOKFIELD FINANCE INC G.. 114834 | . BT4170 | ......500,000 1 e.........489,985 | A3 | i | e [ 2003.900 | oo 4.012 04/12/2018. | 01/25/2028.
118230 AP 6 |BUCKEYE PARTNERS L P.......cosiiiiiiiiiiriiiereieceiiesesiseseiseseieseiienenins | s 2|38 527,150 |..... 96.125 | ................480,625 | ................500,000 | ...............523,356 |..... (1,005) [ coeoorveeriirenees [ e | 025600 | 5.312 04/13/2017. | 10/15/2044.
120568  AZ 3 |BUNGE LTD FINANCE CORP.........ccoovvimimiiiriiineisneiieniessseissssissnsienns | cinnes | o0 | conesinees 2.0 e | e 489,415 |..114.149 | .............570,745 | ................500,000 | ...............492,700 |..... 1,095 | s e [0 3,750 | i 3.831 01/10/2018. | 09/25/2027.
12189L AP 6 |BURLINGTN NORTHERN SANTA FE.......ccoooiiiiiiimiinneireceieneieceiienenes | s 2|1E 563,065 |...144.680 ....551,637 |..... (2,330) | cvoovererririrneens | e | 0008150 [ i 4.573 03/02/2016. | 09/01/2043.
122008 AA 6 |BURLINGTON NORTHERN SANTA FE 04-1 TRUST......cccovcumirmmiiverrenins [ v | oo | coriiiriins 1.0 e | e, 13,064 |...100.180 21809 [ [ [ [ | 4575 | 4.136 12/22/2010. | 01/15/2021.
12325  AF 8 |BUSINESS DEVELOPMENT CORP........ccoovimriimeiiererieneeieseiseneisenesens [ cevies .1,000,000 |..... 99.839 ...1,000,000 21,000,000 | oo [ e [ e [ | 4850 | 4.850 12/03/2019. | 12/15/2024.
12326Q  AA 2 |BUSINESS JET SECURITIES LLC.......coooiiriiniiniiireriinissisciissiienns | e ....767,880 |...102.406 764,060 87,880 | s | e | e | e |22 [ 4.191 06/12/2019. | 07/15/2034.
124857  AK 9 [CBS CORP.......oiiciicceiceciseeisseisesisese s | s 533,200 |..124.903 | ...... 624,515 500,000 | ...coovvvernnee 529,571 | ... (1,281) [ oo [ e | 04900 | 4.595 09/12/2017. | 08/15/2044.
125509 AG 4 | CIGNA CORPORATION.......coiiieiiiiisiiiniissiisiiesissssssississinies | cvvies 99,233 [...113.902 | ..ccvvvciinn 113,902 100,000 ..99,955 | ... 22 | | e | 20008.300 [ 8.364 |JJ....... .8,300 | 01/11/1993. | 01/15/2023.
125509  AH 2 | CIGNA CORPORATION NOTES.........ccoovvimmiiiriisneisneisseississniinnns | s ....197,000 |...114.788 | ....... 229,576 200,000 | ..ccooovs 199,817 | ..... 84 | s | e | 0 7.850 | L 7.766 | MS...... 5,300 | 04/07/1993. | 03/01/2023.
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126117 AE 0 |CNAFINANCIAL CORP DEBS.........cccouvvvrvanee .. |2B.. ...199,366 |...118.672 | ....... 237,344 200,000 | ..cooovrreren 199,946 |..... 19 I 7.250 |...... 7.273 |MN...... 11/17/1993. | 11/15/2023.
126117 AE 0 |CNAFINANCIAL CORP DEBS...........cccooonureees .|2B.. 99,000 |..118.672 | ..coovevvrennnee 118,672 100,000 ..99,915 |..... 30 e 7.250 |...... 7.323 |MN...... 12/02/1993. | 11/15/2023.
126117 AE 0 | CNA FINANCIAL CORP DEBS.......cocommiviirriinerinnsniissiiessissssssssssssnnnes | wvenee | oo | ceveviennns 2B i | e 148,319 | .. 118.672 | cccvvveenn. 178,008 | coovvovrvirne 150,000 | ..oovvvrereenne 149,878 | ..... A3 | oo | s [ 7.250 |...... 7.332 | MN...... 02/18/1994. | 11/15/2023.
126117 AE 0 |CNAFINANCIAL CORP DEBS...........ccccoonnreens . |2B.. ...200,000 |...118.672 | ....... 237,344 200,000 ...200,000 |..... I 7.250 |...... 7.250 |MN...... .. | 03/06/1998. | 11/15/2023.
126117 AE 0 |CNAFINANCIAL CORP DEBS..........cccoovvivunee .|2B.. ...200,634 |..118.672 | ....... 237,344 200,000 | ... ...200,052 | ..... (18) N 7.250 |...... 7.227 |MN...... . | 09/08/1998. | 11/15/2023.
126117 AE 0 |CNAFINANCIAL CORP DEBS..........ccoooviiirviirniinniiisniissseisnessnssisnenes | wvenes | oo | covevienens 2B i | e 200,000 |...118.672 | ....... 237,344 200,000 | ..ccooovvrnne 200,000 | ..o | e [ e | s | 7.250 |...... 7.250 | MN...... 03/23/1999. | 11/15/2023.
12626P AL 7 | CRH AMERICA INC SENIOR BD.......cooorivemriiinniiieneiieneiisseiseneiissesiinns | ceveien | o [ ceverenenens 2A i | 264,780 |...100.142 | ....... 250,355 250,000 ...250,000 |..... (1,505) I 5.750 |...... 5429 |J....... 09/01/2011. | 01/15/2021.
12634Q  AJ 0 |CROSS RIVER BANK GROUP.........cocosriiriiriiniinsiieniississisissiesissiens | onieas 2|2.C 500,000 |...107.992 | ....... 539,960 500,000 ...500,000 |..... e 6.500 |...... 6.500 |MS...... 08/18/2020. | 09/01/2030.
126408 AM 5 | CSX CORPORATION DEB..........cooiiuiiiiririieiieseiseseiisesesiesesiesesssnenins | venes | v | corevienens 2A i | 99,940 |...110.547 100,000 ..99,998 |..... 2 [ i [ | 8.625 |..... 8.630 | MN...... 05/29/1992. | 05/15/2022.
126650 CL 2 |CVS HEALTH CORP.......ovviririiieiieriteisisiesissisesienessesessiasesiens | cvveees 2|2B 443,000 |...113.384 ..443,000 ....443,000 |..... I 3.880 |...... 3.880 |UJ....... . 07/14/2015. | 07/20/2025.
12665U  AA 2 | CVS PASS-THROUGH TRUST.......cooiviiirriineieneiesessecesissesissenisnenes | e 2|2B 405,159 |...113.599 404,822 | ... ....404,409 | ..... (132) N 4704 |...... 4.700 | Jd....... . .9,078 10/07/2015. | 01/10/2036.
12665U  AA 2 | CVS PASS-THROUGH TRUST.....covuiiriiiriinnrienriseseissesissssssssssiensnes | cvvi 2 518,669 |...113.599 501,328 | ..coovvvnnnns BAB,B09 | ..ouvvvveriirrerienns | cervirensineninnnes | e | e | 4704 | ... 4547 (s | v 11,242 | oo 05/20/2020. | 01/10/2036.
12673P  AJ 4 |CATECHNOLOGIES INC.......ccooooieriiciiieninciisniissceisseeseseesssseenenens | ceneees 2 520,300 |...114.851 ..500,000 ..B13477 | ... (2,278) I 4.700 |...... 4517 01/09/2018. | 03/15/2027.
13342B AM 7 | CAMERON INTERNATIONAL CORP..........covvvvirrrriririrriiessiieseiieesiiennes | ceveees 2 723,404 |...112.011 ..630,000 | ... ....708,165 | ..... (3,487) e 5125 | ... 4.463 09/30/2016. | 12/15/2043.
13342B AM 7 | CAMERON INTERNATIONAL CORP.........coovvvimriiinniiinriiisnissniissninnis | coneees 2 523,770 |...112.011 500,000 | ...ccoovvvrunee 520,026 |..... [CCICIC) OO SOOI PO 5125 | ... 4.892 11/17/2016. | 12/15/2043.
136385 AG 6 | CANADIAN NATIONAL RESOURCES LTD FGN SR B ....578,590 |...126.063 ..500,000 ....549,877 | ..... (3,542) I 5.850 |...... 5.055 03/25/2013. | 02/01/2035.
136385 AL 5 | CANADIAN NATURAL RESOURCES LTD BOND ....583,895 |...134.288 ..500,000 LB5TTTT | (3,366) I 6.250 |...... 5.352 06/10/2013. | 03/15/2038.
136385 AL 5 | CANADIAN NATURAL RESOURCES LTD BOND..........ccoooommvviriiiereiianinns | e ....581,250 |...134.288 ..500,000 ....555,955 | ..... (3,260) e 6.250 |...... 5.376 06/14/2013. | 03/15/2038.
13645R  AE 4 | CANADIAN PACIFIC RAILWAY CO.... ...577,445 |..137.830 500,000 | ................552,990 |..... (4,355) | ..o | e | 0005750 [ e 4.979 07/24/2015. | 03/15/2033.
13645R AV 6 | CANADIAN PACIFIC RAILWAY CO.......coocomieremmriimeireceieneeiesesssseinsnens [ ceves 509,205 |...131.767 ..500,000 | ................506,663 |..... (A70) | oo | e [ 104800 | e 4713 09/18/2015. | 09/15/2035.
140501 AA 5 | CAPITAL SOUTHWEST CORP. ...104.150 500,000 | ....ccceeees500,000 [ oooioeiiiiiciienins [ i [ e | 20.5.375 | 5.375 09/24/2019. | 10/01/2024.
140501  AA 5 | CAPITAL SOUTHWEST CORP. . ...104.150 520,750 500,000 | ...vvereereeB00,000 | ovoreerciriinirinens [ o [ e | e | 000,375 [ 5.375 . | 08/12/2020. | 10/01/2024.
14070T  AC 6 | CAPSTAR FINANCIAL HOLDINGS INC........cccocovivvmrimnrinriiniinniicnrsniinnins | ceveee [ oo [ evvvniieens [ 1.6 i | eie000...500,000 | ... 99.723 | oo 498,615 | ..ccoocvvvnve. 500,000 | ....ccceeees500,000 [ oooioeiiiiiiciieiis [ [ [ e [ 205,250 | 5.250 10/20/2020. | 06/30/2030.
14149Y BB 3 | CARDINAL HEALTH INC L7381 586,905 500,000 | ..vveerreeB53,085 | oo [ e [ e | e | 8000 [ 4.966 06/12/2019. | 11/15/2044.
14149Y BD 9 | CARDINAL HEALTH INC ..123.399 | ................616,995 | .................500,000 | ..............492,705 |.... 07/26/2019. | 09/15/2045.
143090 AA 0 |CARLYLE HOLDINGS FINANCE SENIOR BD SER 1 ..106.450 | ................532,250 | .................500,000 | ................500,911 |..... (A37) | covveerrerreeiiens [ e [ 2003875 | 3.837 01/15/2013. | 02/01/2023.
14310F  AA 0 |CARLYLE HOLDINGS Il FINLLC........ccocooecenes ...129.242 500,000 | ...............543,446 |..... (1,960) | cvvovvrerrririenns | cervneersenirseiseeis | 00005625 [ i 5.087 04/06/2016. | 03/30/2043.
14310F  AA 0 |CARLYLE HOLDINGS Il FIN LLC ..129.242 646,210 ..500,000 | ................549,009 |..... (2,211) | oo | e | 20005625 [ i 5.029 . | 06/10/2016. | 03/30/2043.
145352 AY 6 |CARROLLTON GA REDEV AUTH REV. ..112.465 | ....... 562,325 500,000 202500,000 | 1o | e | e | e 08124 | 5.124 08/11/2010. | 04/01/2025.
14912L  5X 5 | CATERPILLAR FINANCIAL SVCS CORP . ...109.807 549,035 500,000 ....503,305 | ..... (1,167) | coveveeeireeneis | e | 00003750 [ v 3.655 03/07/2014. | 11/24/2023.
150461 N5 6 | CEDAR PARK TEX TXBL REF 2|1B 1,000,000 |...113.267 1,132,670 1,000,000 21,000,000 | ..o [ e [ [ | 40000 | 4.000 03/26/2015. | 08/15/2033.
17108)  AA 1 |CHRISTUS HEALTH....ccooovoiriirireriiieces 2|1E 503,815 |...118.921 594,605 500,000 | ................502,937 |..... (05) | covvoocverirens | e [ 4341 | L 4.308 11/16/2018. | 07/01/2028.
172062 AE 1 [ CINCINNATIFINL CORP.......cocooorriiniiinrisseississessssssssissssisniis | s .. 139479 | ... 278,958 200,000 | ................202,352 |..... (170) | overerrrerinrines [ v | 208,125 |, 5.969 12/23/2004. | 11/01/2034.
172062 AE 1 | CINCINNATI FINL CORP.......coooooieiimeiiceiieneiiesesiesesisssesssssisssessness | ceeees 2139479 | 348,698 | ... 250,000 | ... ....259,652 | ..... (698) | ..ovvrrrrrirernee [ eerverrerineiierinns | 208,125 |, 5.751 03/05/2012. | 11/01/2034.
172070 CQ 5 |DUKE ENERGY OHIO.......ccocomiiiriirinniieiinnissiesisisesisssisssiessesisssises | cvveees 388,045 |...127.511 | ccccvrviris 446,289 | ..o, 350,000 | ..coovrrirnns 375,835 |..... (2,081) [ cvvovrrererrieenns [ e | 0005.380 [ s 4.853 05/15/2015. | 06/15/2033.
17252M  AG 5 |CINTAS CORP NO 2.......coieiiieiiieeieeeieeeesseessesessesessssessssessessseenes | coeees ....577,150 |...134.896 ...674,480 ..500,000 ....552,629 | ... (3,377 [ oo [ v | 8.150 [ 5.328 02/14/2014. | 08/15/2036.
17275R  AF 9 [CISCO SYSTEMS INC.......coriiiiieiiniiiiiiecisnissississeississisessisssienens | ceniens ....588,650 |...149.674 ...748,370 ..500,000 | .... ..570,181 | ..... (3,694) | ..ooovvrviiriinis | e | 20005500 [ e 4.672 02/12/2016. | 01/15/2040.
17288X  AA 2 |CITADEL L Pu.cocviceeeceesessesesiesesscsssesessssssenens | ceneees 518,375 |...107.500 | ....... 537,500 500,000 | ..oovvrnrrnnes 507,167 |..... (3,739) | cvvvvvererreriienns | cevrreererirnrinenns | 0008375 [ 5.184 12/15/2017. | 01/17/2023.
17288X  AB 0 |CITADEL L Pucciiicicse s | coienes 500,855 |...109.110 | ..cccovvrrinne 545550 | .....cccooonne. 500,000 | ..ccoovvvenne 500,855 | ..o | e | e | e | 875 | L 4.867 09/16/2019. | 01/15/2027.
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17288X  AB 0 |CITADEL L Pccoociriiiieie et ssenssnsenies. | soenes . |2B.. .1,052,370 |...109.110 ...1,000,000 11,052,370 |..... I 4.875 ... 4632 |Jd....... 12/17/2019. | 01/15/2027.
172967  EC 1 [CITIGROUP INC......cooviiiiiiiriieciiseceieseeseiesesieseseesesise s | coneees L|2A. ..57T7,775 |..134.598 | ... 500,000 | ... ....562,537 | ... (3,829) e 5.875 |..... 5.084 |MN...... . ..2,575 01/09/2017. | 05/29/2037.
180848 FR 9 | CLARK CNTY NEV GO TXBL SER A.....ccoevvuimrrimnninniieneisessiisnsiinnsiins | wvenee | v | cevevieeens 1B e | e 413,276 |..128.780 | ..ccoovvvvrnns 515,120 | oovvverrrenns 400,000 | oo 405,841 | ... [(CHE) ) TOSRTOOROR INSPORPRTRRPON PO 6.554 |...... 6.343 | oo | e 13,144 01/19/2010. | 07/01/2030.
181059 QF 6 |CLARK CNTY NEV SCH DIST ....452,400 |...106.570 426,280 400,000 ..416,793 | ... (4,915) I 5.510 |..... 4.872 06/18/2014. | 06/15/2024.
18468H AC 3 |CLEAR STREET CAPITALLLC.......cccccevuueee .1,000,000 |...100.120 ...1,001,200 ...1,000,000 | .... .1,000,000 |..... B 6.000 |...... 6.000 10/08/2020. | 04/15/2025.
189054 AT 6 | CLOROX COMPANY .......ooiiiimiiiiiiiineiiseiissiessssssssssssssssssssssssnsenns | s 485,000 |...104.031 | ....... 520,155 500,000 | ....ccovvvvrnne 497,823 | ... 1,536 | .o | e | e 3.050 |...... 3.144 03/10/2014. | 09/15/2022.
195869 AL 6 | COLONIAL PIPELINE CO......ooouiiiirririreiiieniiieneieseiieseisesesissssiesssisnns | coeees 11,063,548 |...134.236 ....1,208,124 ..900,000 1,021,457 | ..... (7,324) I 6.380 |...... 5.399 06/08/2015. | 08/01/2037.
195869 AL 6 | COLONIAL PIPELINE CO......ooorviiiriinniiisriisssiisssisseissssessssesssiins | s G. ....531,540 |...134.236 ..450,000 | .... ....510,555 | ..... (3,651) e 6.380 |...... 5.401 06/17/2015. | 08/01/2037.
198280 AF 6 | COLUMBIA PIPELINE GROUP INC SENIOR NT.......ccooooiiiiinniiieriieniins | e 2|16 506,084 |...115.092 | .....cc......575,460 | .ooooorvennec 500,000 | ..ccooovornnes 502,800 |..... (B72) | v | e [ e 4500 |...... 4.446 05/31/2016. | 06/01/2025.
198280 AH 2 | COLUMBIA PIPELINE GROUP INC.......cocvvveerinriieririniisniseriessesisniaes | crveees 2|1.G 585,745 |...136.815 ..500,000 ..572,569 |..... (3,034) I 5.800 |...... 4.951 09/19/2016. | 06/01/2045.
20030N AF 8 | COMCAST CORP [SSSSTSURSPRUROOOR UURVOORN DO VPPRORPOORN I B C RPN ISR 534,435 |...143.605 ..451,000 | ... ....504,106 | ..... (3,684) B 5.650 |...... 4.768 12/28/2012. | 06/15/2035.
20030N  BH 3 | COMCAST CORP SENIOR BD.......oconmrrermrrerrriinnniesneesnnsisenssssssssnnssins | ovneee | ov | cenvvnnene | 1.8 i | v 500,000 |...125.635 | ...ccoeererennn8628,175 | oo 500,000 | ..oovreornns 500,000 | .ooovverurrirrnrireens | cereerenrieeninnees | e | e | 4.250 |...... 4.250 01/14/2013. | 01/15/2033.
202795 HG 8 | COMMONWEALTH EDISON CO........covvviireiireeineeisnriseneissneissneseenens | ceveees ....356,010 |...136.888 ..300,000 | ... ....346,408 | ..... (3,841) I 5.875 |..... 4.951 07/02/2018. | 02/01/2033.
20772)  AA 0 | CONNECTICUT ST QSCB TXBL......cveemirmrerrireesneeseissessesesesssssssssenns | soeees E. ....572,000 |...130.027 ..500,000 | .... ....539,8%4 | ..... (4,559) B 5.295 |..... 4.628 06/20/2014. | 10/01/2029.
20772)  AA 0 | CONNECTICUT ST QSCB TXBL........ccocvummriiimiiiimeisneisnsisssiisnssisnnies | convies | o [ eeveenenens TE i | s 1,150,000 |...130.027 | ..............1,300,270 | .............. 1,000,000 | ............. 1,083,112 |..... (9,498) | ..ooovvverriiiniis [ | 5295 |..... 4.604 06/25/2014. | 10/01/2029.
207758 KH 5 | CONNECTICUT ST SPL TAX OBLIG REV.......ccooovrvimrrireriirireririneiiisniins | cereees ....537,540 |...125.825 ..500,000 | ................519,818 |..... (2,223) I 5.740 |..... 5.339 08/06/2013. | 12/01/2029.
209111 EH 2 | CONSOLIDATED EDISON CO OF N'Y INC ....793,800 |...131.825 ..675,000 | ................757,107 |..... (5,796) I 5.300 |...... 4.507 10/01/2014. | 03/01/2035.
209111 EJ 8 | CONSOLIDATED EDISON CON Y INC......cooorvvimrriinneiiemeiseneirennnirnnnnes | eevei | o [ eevveneens | 2A s | e 585,000 |...131.861 ..500,000 | ................560,544 |..... (4,175) B 5.250 |...... 4.487 05/04/2015. | 07/01/2035.
210295 DD 0 |CONSOLIDATED WYO MUNICIPALTIES REV. 422,000 |...102.254 | .................409,016 | .................400,000 | ................400,000 |..... (1,483) | oo | e | 000,854 [ i 6.497 08/19/2010. | 06/01/2035.
210795  PZ 7 | CONTINENTAL AIRLINES INC BOND SER 2012-4..........cccoommuvemmmriianiinns | coveee | o [ eevveniens [ 2.8 v | s 313,853 |...100.860 | ................318,143 | ...............315,430 | ................315,049 | ... 134 | e [ e | 4150 [ 4171 04/10/2012. | 04/11/2024.
21079V AA 1 |CONTINENTAL AIRLINES INC BOND SER 2010-1........ccoomrummiicnnrncivnnis | ceviiee [ | evievriiien [ 2.8 v | e 190,560 |...100.101 | ..oocciveerre 195,643 | v 195,446 | 195,505 | oo | e | s [ [ 750 [ 4.872 09/16/2011. | 01/12/2021.
219350 AR 6 |CORNING INC 587,870 |..127.788 | .................638,940 | .................500,000 | ................554,980 |..... (9,847) | oo | e | ceeen 1250 [ e 6.166 12/14/2016. | 08/15/2036.
219350 AV 7 |CORNING INC......cooiiriciiiniiciisnisrississiessiesissisnsiessissssssiesssnssenns | eenes | oe | cervennene | 2 i [ v, 720,288 |..134.297 | ..............819,212 | ................610,000 | ................700,440 |.... (4,618) | ..o | e | 0005750 [ i 4.870 10/17/2016. | 08/15/2040.
219350 AX 3 |CORNING INC.... ....519,885 |...122.466 | ................612,330 | .................500,000 | ...............513,977 |..... (865) | .oovvrererrirriies [ reverirerineinerienns [ b 700 | i 4.520 05/20/2014. | 03/15/2037.
219350 AX 3 |CORNING INC.... ....586,080 |...122.466 | .................679,686 | .................555,000 | ................577,045 |..... (1,364) | cvoovererreineins | e | o700 [ e 4.451 .| 07/01/2014. | 03/15/2037.
22003B AK 2 | CORPORATE OFFICE PROPERTIES L P.......cccovvvniiieriniris 530,565 |...115.399 | ................576,995 | .................500,000 | ..............517,931 | ..... (4,219) | oo | e | 20005000 [ e 4.712 01/19/2018. | 07/01/2025.
224044 BT 3 | COX COMMUNICATIONS INC.................. ....341,280 |...146.890 .300,000 | ...............332,979 | ..... (1,893) [ oo [ e | 06950 | 6.109 09/30/2016. | 06/01/2038.
224044 BY 2 |COX COMMUNICATIONS INC SENIOR BD SER 144.. 572,376 |...129.332 775,992 ..600,000 | ................579,679 |..... 927 | oo | eevverirneninenneies | e 700 [ e 4.927 06/12/2013. | 12/15/2042.
224044 CF 2 | COX COMMUNICATIONSIINC.................. 512,605 |..126.642 | ....... 633,210 500,000 ....508,876 | ..... (B53) | ovvvereeerrrrens | e [ 104800 | o 4.682 05/05/2015. | 02/01/2035.
224050 AE 4 |COXENTERPRISESINC..... ....187,840 |...133.840 | ....... 267,680 200,000 197,199 | ... A31 [ [ | 207,350 | e 7.826 06/28/2001. | 07/15/2027.
22530C AA 4 |CREDIBLY ASSET SECURITIZATION LLC.. .1,001,250 |...100.158 ....1,001,580 ...1,000,000 1,001,250 | oo [ e [ [ | 48000 | 4.794 11/20/2020. | 11/15/2023.
231021 AJ 5 | CUMMINS ENGINE INC ...294,000 |...134.193 402,579 300,000 | ...............298,639 |..... 190 | oo [ e | 7125 [ 7.270 01/29/1999. | 03/01/2028.
23204H BM 9 | CUSTOMERS BANK B | 512,250 |...106.330 | ....... 531,650 500,000 | ..ovrererreeeD12,250 | oo [ e [ e | e | 208125 [ 5.979 09/10/2020. | 06/26/2029.
233063 BS 4 | DEUTSCHE BANK COMMERCIAL MORTGAGE.........co.coommivemiiieniiririii | e 2|1A 894,063 |..... 89.009 | oo 890,090 | ..coovvvrne 1,000,000 | .... 0B94,083 | o | e | e | e [ 002,250 [ e 2.517 11/20/2020. | 09/15/2053.
23311R AE 6 |DCP MIDSTREAM LLC SENIOR BD SER 144A..........ccccooomiivmrvmirrerrnrins | crrnns 2|3A 811,335 |...101.750 | ...ccoovvrnnee. 763,125 | oo 750,000 | ..oovvvrirens 752,580 |..... (6,192) | cvvovvreviirienis | cerrrivenireninniies | o750 [ e 4.391 10/16/2012. | 09/30/2021.
23355L  AD 8 | DXC TECHNOLOGY CO......coorririerirririiesisseeissseisesesessssessssssssssssssnees | ceveees ...715,818 |...114.532 ..685,000 ...706,402 | ..... (3,424) | oo [ v | 4750 | 4.545 04/10/2018. | 04/15/2027.
23355L  AD 8 | DXC TECHNOLOGY CO.....covuririiiririiiniissiesiesisesssississssessssissnies. | soenes ..717,075 |...114.532 ..750,000 | .... ..725,057 | ..... 3,991 | i [ [ 4750 | 4.968 01/25/2019. | 04/15/2027.
244199 AU 9 | DEERE & COMPANY.........coooviimimrimmmeiemeersnerisneesnnnssenesssensssnensnsnssnnns | eenen | o [ eeveveneens | 1 i | s 194,852 |...107.686 | ................215,372 | ....coccccceeen. 200,000 | ..cooovvernns 199,856 | ..... 144 | e s | 0.8.500 [ 8.725 05/05/1992. | 01/09/2022.
249174 ML 4 |DENVER COLO CITY & CNTY SCH DIST.......ccviririiiiinniiciiieniesiiniiinns [ e | oo | cereieniis 328,068 |...103.566 ..400,000 ..374,354 | ... 6,548 | ..o | e | 0001390 [ i 1.695 09/11/2014. | 12/01/2024.
25179M AL 7 |DEVON ENERGY CORP SENIOR BD.........ccccooovmmviiimmiiinriiinniiisniisnniinnes | coneees 2|3A 544,145 | ...122.298 ..500,000 ..531,871 | ... (1,593) | oo [ | 2.5.600 | 5.146 06/10/2013. | 07/15/2041.
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25271C  AM 4 | DIAMOND OFFSHORE DRILLING INC........ccoouriviirirriinerinnirenienisnennnis | cevree [ oo [ eeveenins 2B, s [ s 484,260 |..... 12.614 63,070 500,000 ...63,070 | ...cccoo.ce. (86,930) | ..vvovevnee 5893 | ... 350,000 I 3450 |...... 3.562 | MN...... ..2,836 .. | 02/23/2015. | 11/01/2023.
25323L  AA 8 | DICKINSON FINANCIAL CORP.........coocmirimiriririinneisseiessiessneissseiiens | ceveees 2|1F 750,000 |...100.221 | oo 751,658 | ....ooovonn. 750,000 | ..oovvrornnes 750,000 |..... e 4.250 |...... 4.250 |MN...... . .. | 11712/2020. | 11/15/2030.
254010  AA 9 | DIGNITY HEALTH SENIOR DEB.........cooovemrrirrrieeriiseenisnsisessisnssssnnnees | ceveeen | o [ eeveeennens 2A i | s 398,528 |...103.836 | ....ccoovvvrnne 415,344 | .o 400,000 | .oovvornnenne 399,745 | ..... 139 [ e [ e | 3125 | ... 3437 [MN.co | e 2,055 | e, 29,188 | 10/18/2012. | 11/01/2022.
254010  AA 9 | DIGNITY HEALTH SENIOR DEB.........ccocoomimiiimriiriiineiisniisniissnsissnnnes | cenenen | o [ eeveenenens 2A i | 491,675 |...103.836 | ....... 554,484 534,000 ...525,733 | ..... 4,509 I 3125 | ... 3.394 |MN...... . 10/09/2013. | 11/01/2022.
257375  AF 2 | DOMINION GAS HOLDINGS LLC.......c.oeviiiiiiniiciinniiccniesieneiessieiienes [ s 2|2A 517,800 |...128.629 | ......ccccoonnt 643,145 | ....cccooonce. 500,000 | .... ..515141 | ... (678) N 4.800 |...... 4.635 |MN...... . ..3,945 12/28/2016. | 11/01/2043.
257469  AJ 5 | DOMINION RESOURCES INC.........ocovvviimiiimiieneisneisseiisseissnnisnsis | ceveien | o [ eeveenenens 2B i | 1,144,510 |..131.256 | ............. 1,312,560 | ..cccocvvnnnee 1,000,000 | ............. 1,097,814 |.... (CALAE)] [N ORI PO 5.250 |...... 4587 [FA.....| oo 21,863 | ......... 52,500 | 04/23/2015. | 08/01/2033.
257559 AJ 3 | DOMTAR CORP ....539,585 |...120.199 ...600,995 ..500,000 ....539,585 | ..... I 6.250 |...... 5.791 |MS...... .10,360 11/01/2019. | 09/01/2042.
257559 AJ 3 | DOMTAR CORP ....548,300 |...120.199 | ... ...600,995 ..500,000 | ... ....548,300 | ..... e 6.250 |...... 5.699 11/22/2019. | 09/01/2042.
257559 AJ 3 |DOMTAR CORP 551,730 [...120.199 | ..coccoovvvennccd 600,995 | ...coooovnrnenn. 500,000 | ..ccooovornnes 551,730 | oo | cemvienniieneiienies | e | e | e 6.250 |...... 5.664 12/03/2019. | 09/01/2042.
259561  PJ 1 |DOUGLAS CNTY WASH PUB UTIL DIST......cvvuriemrinirierieierseisniieiienns [ e 139048 | 347,620 | ..ccooovvernnene 250,000 ..273,328 | ..... (1,186) I 5450 |...... 4.848 09/22/2014. | 09/01/2040.
259561 PT 9 | DOUGLAS CNTY WASH PUB UTIL DIST REV.......ccoccooeivriinniiiniierirenes | ceveees D. 119271 596,355 500,000 | ... ....503,489 | ..... (361) B 5.245 |..... 5.167 08/24/2010. | 09/01/2030.
260003  AF 5 | DOVER CORP......ccoooommrririiieriisrissssisessisnssisssssssssssssssssssssessssnssses | sovveen | oo [ eoveenenens 2A i | 581,535 |..133.478 | ..coccvvvrrrnnnn 667,390 | ..ooovvvrrrenn. 500,000 | ..oovreornns 556,462 | ..... (3,828) | ..oooverrrririrees [ e | e 5375 | ...... 4.621 09/25/2014. | 10/15/2035.
260543 BE 2 |DOW CHEMICAL CORP.... ....197,860 |...112.406 | ....... 224,812 200,000 ...199,870 | ..... 60 I 7.375 |...... 7.455 03/03/1993. | 03/01/2023.
260543 BE 2 |DOW CHEMICAL CORP.... C. ...149,250 |..112.406 | ...cccoovrerne. 168,609 | ....ccooovrrenee 150,000 | .... ....149,955 | ..... 21 N 7.375 | ...... 7412 06/17/1993. | 03/01/2023.
260543  BJ 1 |DOW CHEMICAL CO......cooorviriiiniiinniiisniissseissssisssisssssssssssssssnns | coneies | o [ eoveeneiens 2.0 e | e 312,000 |..142.646 | ................. 427,938 | ..coovnnn 300,000 | ..ccoovvvrnns 303,643 |..... (B12) | o [ e [ 7.375 | ... 7.091 03/20/2003. | 11/01/2029.
26138E AU 3 |DR PEPPER SNAPPLE GROUP INC ..109.243 | e 546,215 | ..ccovvvvnnnee. 500,000 ..464,757 | ..... 6,219 I 2550 |...... 2.851 03/09/2018. | 09/15/2026.
264399 DK 9 | DUKE ENERGY CO SR NOTES, ..131.094 | ....... 393,282 300,000 297,795 | ... 279 I 6.000 |...... 6.154 10/17/2003. | 12/01/2028.
264399 DK 9 | DUKE ENERGY CO SR NOTES, ...131.094 ...567,637 ..433,000 ...430,700 | ..... 291 B 6.000 |...... 6.085 .. | 06/10/2009. | 12/01/2028.
264399 DK 9 |DUKE ENERGY CO SR NOTES ...131.094 ...655,470 ..500,000 | ................535,812 |..... (4,524) | oo | e | 00028.000 | e 5.249 . [ 09/17/2013. | 12/01/2028.
26439X AH 6 |DUKE ENERGY FIELD SVCS LLC NTS 144A ..107.429 | ....... 537,145 500,000 | ................557,909 | ..... (3,857) | cvvovererrreirnenns | cevrreerrerieninenins | 0008450 [ i 5.481 12/13/2012. | 11/03/2036.
266233 AB 1 |DUQUESNE LIGHT HOLDINGS INC SENIOR BD.... ..129.614 ..500,000 | ................551,077 |..... (3,502) | cooovvrciirieni | e | 20008250 [ i 5.396 05/22/2013. | 08/15/2035.
26884T AE 2 |ERAC USA FINANCE LLC SENIOR BD SER 144A.. ...140.433 ..500,000 | ................543,793 |..... (2,089) | c.eoovvrerirririenn | cerrrerrerierineins | 20005633 [ i 5.029 05/22/2013. | 03/15/2042.
26884T AE 2 |ERAC USA FINANCE LLC SENIOR BD SER 144A.. L |2AL ...140.433 ..750,000 | ................797,246 |..... (2,232) | coovrerneieeineis | eevererineisninseins | 20005.633 [ i 5.187 06/24/2013. | 03/15/2042.
270618 DX 6 | EAST BATON ROUGE LA SEW COMMN........ccooommiinniiinniisniisneisneiens | coneees 2|1D 511,140 |...112.656 500,000 | ................505,022 | ..... (1,230) | cooovvrerierieenns | e | 00000 3.830 [ 1ovee 3.747 03/26/2015. | 02/01/2029.
277432 AP 5 | EASTMAN CHEMICAL CO...... 2|2.C 517,405 |...126.596 ..500,000 | ................514,609 |..... (628) [ ..ovevnrrrrireries [ eereerrerirseiieriinns | 204850 | i 4.494 08/12/2016. | 10/15/2044.
278265 AD 5 | EATON VANCE CORP SENIOR NT.....cooiiimiiiirienirerniinnieiieniesisnssinns | weveees | oo | coveieneiens 1.6 e | e 475,000 |...107.769 ..500,000 ..494,216 | ..... 2,393 | oo [ [0000.3.625 | e 3.816 09/13/2013. | 06/15/2023.
283734 TF 8 | EL PASO TEX REF TXBL.. 2|1.C 553,310 |...110.670 500,000 ....520,555 | ..... (7,957) | oo | cevvneeneninseisenns | e DATT [ 4.678 01/22/2015. | 08/15/2034.
292480 AJ 9 |ENABLE MIDSTREAM PARTNERS L P........ceooniiiiiciiiiins 2|2.C 1,000,000 |..... 96.612 1,000,000 1,000,000 | oo | e | e | 008,000 [ 5.000 08/27/2019. | 05/15/2044.
292480 AJ 9 |ENABLE MIDSTREAM PARTNERS L P......cccooomiviiiriiianiians 2|2.C 777173 |..... 96.612 | ... 781,000 e TTTAT3 | s [ e [ e [ v | 000,000 | i, 5.025 09/04/2019. | 05/15/2044.
292505 AK 0 |ENCANA CORP FGN SR BD.......ccovciviririiriiieneiieseeoesessesessssessssesinns | coseees 2|3A 533,230 |..... 94.878 | ..o 474,390 | oo 500,000 ....523,863 | ..... (A74) | oo [ | 005.150 [ 4.829 04/19/2013. | 11/15/2041.
29250R AT 3 |ENBRIDGE ENERGY PARTNERS L P SENIOR BD..... 2|2A 246,013 |...123.633 . 309,083 250,000 247,332 |..... 139 | oo [ 008,500 [ 5.589 09/13/2011. | 09/15/2040.
29250R AT 3 |ENBRIDGE ENERGY PARTNERS L P SENIOR BD..... 2|2A 495,500 |...123.633 | ...ccooovrnn 618,165 | ....oocoovenene. 500,000 ....496,989 | ..... 157 | o [ v | 025.500 [ 5.550 09/13/2011. | 09/15/2040.
29250R AT 3 |ENBRIDGE ENERGY PARTNERS L P SENIOR BD........ccccoommmviimmiiiiriiins | s 2|2A 518,110 |...123.633 ..500,000 ..514,751 | ... (TT0) | o [ eerverreriseiverienns [ 2025500 | oo 5.308 09/27/2016. | 09/15/2040.
29273R AF 6 |ENERGY TRANSFER PARTNERS SENIOR NT........cocoiriiriimmniiennniinnns | veree | v | corevieeens 2.0 e | e 597,500 |...121.612 | ... ..500,000 | .... ....564,217 | ..... (A,077) | oo | e | 00008625 [ i 5.544 04/24/2013. | 10/15/2036.
29273R AP 4 |ENERGY TRANSFER PARTNERS SENIOR NT......cc.ccovunivinrimninniiverirenens | cvvens 2|2.C 505,015 |..117.198 | .cccvivirianns 585,990 | ..covvrernnens 500,000 | ..ccoovrrrrens 503,407 |..... (171) ] oo [ e [ 200.6.050 | oo 5.990 09/22/2011. | 06/01/2041.
29273R AR 0 |ENERGY TRANSFER PARTNERS L P SENIOR BD........ccocoouvvemmriianiiians | s 2|2.C 249,105 |..122.231 | ....... 305,578 250,000 ....249,380 | ..... 30 | e | e | 00008500 [ e 6.523 . 01/17/2012. | 02/01/2042.
29364D AT 7 |ENTERGY ARKANSAS INC.......ccoooviiriiniiciienisnicssississisesiesissiseniins | cevnns 2|1.F 515,625 |...109.004 | .....ccccouns 545,020 | ..ccocoovvvnve. 500,000 | .... ....508,275 | ..... (2,113) | oo | e | 04950 [ 4.800 |JD....... . ..1,085 04/20/2016. | 12/15/2044.
29364W AT 5 |ENTERGY LOUISIANA LLC........ooiiviiriiiceiereieseeiesesiecesiessnesenneseneios | s 2|1F 673,153 |...106.659 | ....... 693,284 650,000 | .....cocceennt 661,242 | ... (3,212) [ oo [ e | 5.000 | 4828 [ | v 15,048 04/24/2015. | 07/15/2044.
29364W AT 5 |ENTERGY LOUISIANA LLC.......ccooiiriiniiiciiisiccissisnessisciesisesniins | covns 2|1.F 523,750 |...106.659 | .....cccoounns 533,295 | oo 500,000 ..512,196 | ..... (3,485) | cooovvrrirreinein | cevereeinernsriseins | 00025.000 [ ovce 4773 | e 10/12/2016. | 07/15/2044.
29365T AD 6 |ENTERGY TEXAS INC.......ccooooirriiiriinnisncisnsisssissssssssissnsissssisnnnes | coie 2|1.G 527,895 |..107.831 | ....... 539,155 500,000 ...516,888 |.... (3,824) | ..o | e | 20005600 [ i 5.304 |AO...... 08/18/2017. | 10/15/2044.




Annual Statement for the year 2020 of the FIRST CATHOLIC SLOVAK UN|ON OF THE UNlTED STATES OF AMERICA & CANADA

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

SCHEDULE D - PART 1

6013

2 6 10 1 Change in Book/Adjusted Carrying Value Interest Dates
8 9 12 13 15 17 18 21 22
NAIC
Designation,

F NAIC

0 Designation

r Modifier and Unrealized Total Foreign Stated

i SVo Rate Used Valuation Current Year's Exchange Contractual

g Administra- to Obtain Book/Adjusted Increase (Amortization) / Change in Effective | When [ Amount Due & Maturity
CUSIP Identification Description tive Symbol Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion B./A.C.V. Rate of | Paid Acquired Date
293791 AF 6 |ENTERPRISE PRODUCTS OPERATING LP. ..140.119 ..500,000 ....569,504 |..... (5,713) | cvvvvrevrevvmrerrernee | ceverrereninrerecnens | 000875 [ i 5.720 08/17/2015. | 03/01/2033.
293791 AP 4 |ENTERPRISE PRODUCTS OPERATING LP SENIOR. ...140.481 . ..500,000 | ... ...534,211 | ... (2,488) | ..o | cerrneeienisriseeis | 00008650 [ oo 5.950 08/11/2011. | 10/15/2034.
29379V AG 8 |ENTERPRISE PRODS OPERATING LLC SENIOR NT.....coovvvivrivreiririirans 139191 | 974337 | 700,000 | ..ovvrcirnne 780,615 |..... (4,299) | cvvvvvernrneirenns [ | 08125 | 5.264 06/19/2013. | 10/15/2039.
294429 AG 0 |EQUIFAXINC SENIOR NT......ccovvrvmmereririrennns ...137.796 ..500,000 ...544,134 | ... (2,675) | cvoovvererieriien | cerrneenerirsrirnnens | ceenn 1000 [ e 6.142 09/20/2011. | 07/01/2037.
294429 AL 9 |EQUIFAXINC....cooommiimiiisinciniis ..110.372 ..500,000 | ... ..471,923 | ... 5184 | oo [ [03.250 | 3.547 05/16/2018. | 06/01/2026.
294446  AJ 6 |EQUITABLE COS INC DEBS.........ccocomurimriiririrerennns 2126992 | e 126,992 100,000 ...99,582 |..... 58 | oo | cereneeneninseenenies | e 1.000 [ i 7.110 12/21/2001. | 04/01/2028.
29736R  AA 8 |ESTEE LAUDER COS INC ...138.453 276,906 200,000 ...198,970 | ..... 81 | s | e | 00005750 [ i 5.823 04/16/2004. | 10/15/2033.
29736R  AC 4 |ESTEE LAUDER CO INC SENIOR NT. LAAT654 | 819,480 | ..o 555,000 | .... ....604,575 | ..... (3,035) | cooouvererirrirrinn | e | 00008000 [ e 5.306 08/05/2013. | 05/15/2037.
299808 AF 2 |EVEREST REINSURANCE HLDGS INC L A31.825 | 659,125 | oo 500,000 | ..ovvorrrnns 502,300 |..... (98) [ .oovernrerererins [ e | 200 4868 | e 4.842 01/10/2017. | 06/01/2044.
299808 AF 2 |EVEREST REINSURANCE HLDGS INC ..131.825 ..509,000 wDT3829 [ i [ | e | e | 4868 | 4.321 10/25/2019. | 06/01/2044.
30161M AG 8 |EXELON GENERATION CO LLC SENIOR BD ...120.829 . ..400,000 | .... ....450,102 | ..... (2,672) | oo | e | 00008250 [ ooci 5.289 01/24/2013. | 10/01/2039.
30161M AN 3 |EXELON GENERATION CO LLC SENIOR BD........ccccvvereriiirirrierireiennnes LW13.987 | 854,903 | ...covviiinnee 750,000 | ..oovvrcirnne 790,401 |..... (1,932) | covvvreenrnerenns v | 20005.600 | i 5.216 06/11/2013. | 06/15/2042.
30231G  BF 8 | EXXON MOBIL CORPORATION.......ccvvumrenrrmerirererrersnissersesssesnsensenens | wovenen | oo | cevervnerene | 1.0 v ...124.551 622,755 500,000 | ... 00B08,4B0 | ..o | e | e | e e 227 | 4.157 03/20/2020. | 09/19/2039.
302491 AS 4 |FMC CORP SENIOR BD.......coocremrerrirnrirennns 108939 | oo 544,695 | 500,000 | ... ...502,429 | ..... (857) [ evereereeineinans [ wererrrnrirseisniinns [ w4100 | i 4.028 01/28/2014. | 02/01/2024.
30251B  AD 0 [FMRLLC..coooiiriririirirnirerereneisniesiensiessenissessessesssiessensssssnnins | ooveee | oo | vevvverenene | LB i ..134.666 | ..............1,346,660 | .............. 1,000,000 | ..o 1,053,394 |..... (4,419) | oo | e | 04950 [ e 4.607 05/18/2016. | 02/01/2033.
30251B AE 8 |FMRLLC SENIOR BD SER 144A.................. ...138.165 500,000 ...520,315 | ..... (920) | ..ovvvnerrrerernerraee [ eereerrnseirseisnrinns | 205,150 | i 4.882 05/15/2013. | 02/01/2043.
30259A  AA 0 [FDF IIILTD .o ...100.500 ...1,000,000 1,016,250 | e | e | e | e |00 3.900 [ s 3.838 08/26/2019. | 10/25/2022.
30259) AA 1 |FNBCORP ...103.587 ..500,000 | ..ovrereernid92,500 [ oo [ e [ | e | 04950 | 5.025 06/12/2020. | 02/14/2029.
302635 AE 7 |FSKKR CAPITAL CORP.......ccocovirvririiiiriiirinines ...104.165 ...520,825 500,000 | ..overeereen500,965 | oo [ e | | e | 128 [ 4117 12/06/2019. | 02/01/2025.
30313R AA 7 |FSKKR CAPITAL CORP Il...coevermrrrrirerierrierinenes ...100.983 504,915 500,000 | ... ....500,000 |..... 02/11/2020. | 02/14/2025.
31331F  AX 9 |FEDERAL EXPRESS CORP BOND SER 1998-1 CL.... ...101.545 (106,236) (104,620) (102,792) | ..... 11 04/14/2009. | 01/15/2022.
31331F  AX 9 |FEDERAL EXPRESS CORP BOND SER 1998-1 CL.... ...101.545 . 267,028 262,965 | ................262,965 |..... .. | 05/18/2009. | 01/15/2022.
316500 AB 3 | FIDUS INVESTMENT CORP..... ..102.055 | v 714,385 | ..o 700,000 | ................700,000 |..... .. | 12/16/2020. | 01/31/2026.
316500 AB 3 |FIDUS INVESTMENT CORP..... ...102.055 306,165 300,000 | ................305,250 |..... .. | 12/16/2020. | 01/31/2026.
31740C AB 9 |FIN AMER STR SECS TR ..100.793 | ................489,487 | ................485,636 | ...............486,414 | ... . [ 10/13/2020. | 03/25/2023.
33738M  AB 7 |FIRSTUNNATLBKNC.............. L A31.079 e 524,316 | enl.400,000 el 382,345 2,230 09/25/2000. | 12/01/2028.
337930 AD 3 |FLAGSTAR BANCORP INC.......ccocomirrrerirerrenireenns ...102.854 ..500,000 | ................500,000 |..... 10/23/2020. | 11/01/2030.
341081 ES 2 |FLORIDA POWER & LIGHT CO ...140.821 ..689,000 | ................788,661 | ..... (7,077) 09/08/2014. | 02/01/2035.
343498 AB 7 | FLOWERS FOODS INC ...111.585 557,925 500,000 | ................483,099 | .... 2,939 12/08/2016. | 10/01/2026.
345370 BY 5 |FORD MOTOR CO BONDS L7870 | 117,870 100,000 | ..................95,866 |..... 533 04/22/2002. | 10/01/2028.
345370 CA 6 |FORD MOTOR CO GLOBAL NOTES.... ...128.437 256,874 200,000 | ..cocooern.... 198,174 | ... 174 10/12/2001. | 07/16/2031.
345397 VR 1 |FORD MOTOR CREDIT COLLC ..100.437 | .................502,185 | .................500,000 | ................500,410 |..... (4,925) 01/15/2019. | 02/01/2021.
347471 AP 9 |FORT JAMES CORP DEBS.........cccocomvrinerirerinirienes ..109.583 | ................219,166 | .................200,000 | ................199,964 |..... 13 11/23/1993. | 11/15/2023.
347471 AP 9 |FORT JAMES CORP DEBS.........cccoceomrimerierirrerienes . ...109.583 . ...100,000 |..... 01/13/1994. | 11/15/2023.
348609 AC 2 |FORT SAM HOUSTON FAMILY HSG L P...ccoovvrirerrnrienirernnnscrennssseinns [ wvvnne [ [vvrerinnee | 1.0 i 114371 800,597 e, 700,000 | e 746,936 | ..... (3,313) | cvvvrevrerrrrerereee | ceverrerveiererecirens [ 005,625 | Lo 5114 [MS......| oo 04/16/2014. | 03/15/2035.
35137L  AJ 4 |FOX CORP.....oovviecrcrircrierines ...137.136 685,680 500,000 ....556,083 |..... 04/03/2020. | 01/25/2039.
36158F AA 8 | GE GLOBAL INSURANCE HLDG CORP.......ccccvsivvimrrirriinreiisseiiessiiens 227292 | 636,460 | ............c.... 500,000 | .... 557,819 | s 05/24/2018. | 02/15/2026.
370334 BJ 2 |GENERALMILLS INC......cccovvvrnece 143166 | e 731,578 | v 511,000 | .oovvrrrrs 590,382 |..... (4,088) | ...oovvrncrirririenns | cerrreerreriinineeins | 0005400 [ oo 4.563 | Do | e 07/20/2017. | 06/15/2040.
370334 CF 9 |GENERAL MILLS INC......cccovvvrnec L A13.093 | 848,198 | ..oovvverns 750,000 | ..ovevrvrnns 749,995 |..... 1 [ | e | 0004000 e 4.000 |AO...... | coovrerenns 04/20/2018. | 04/17/2025.
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372640 GL 0 | GEORGETOWN CNTY S C SCH DIST GO.....ovvververrerrrinrinerienieseineninns | oveee | oo | cevevenei 1.C e | e 506,285 |...115.764 ..500,000 ...501,718 | ..... (412) I 5.375 |..... 5.308 |MS...... ..8,909 08/04/2010. | 03/01/2025.
3733IN AH 4 | GEORGIA-PACIFIC..........cosiiriieeiireiiirceieseeiseeessseiesssisessiesssiessieneias | s 2|16 595,608 |...111.231 ..575,000 | ... ....586,680 |..... (2,982) N 3.600 |...... 3475 |MS...... 12/14/2017. | 03/01/2025.
373384 2Y 1 | GEORGIA ST....iiiiiriiieieneiinneiiesesissssssssssssssssssssssssssssssssssssssssnns | soveees | o [ eevvensiins | ovmerineesinenns | coneneisnneees 502,610 |..111.475 | .o 557,375 | oo 500,000 | ..oovreornns 501,859 |..... (132) | covvererrienrirens | v [ 4150 |...... 4128 (FA...... 06/11/2015. | 02/01/2035.
375558  AX 1 | GILEAD SCIENCES INC........ccoooimviirriiinniiineissnieeccieneis 543,930 |...132.010 ..500,000 ...536,421 | ..... (1,601) I 4.800 |...... 4412 |AO...... 05/04/2016. | 04/01/2044.
375558 BG 7 |GILEAD SCIENCES INC........ccooiiiriiniiciiecicisessicsiesies 507,250 |..129.319 | ... ..500,000 | ... ....505,274 | ..... (372) N 4.600 |...... 4.534 |MS...... 10/09/2015. | 09/01/2035.
376535 AC 4 | GLADSTONE CAP CORP..... 300,000 |...104.000 | ....cccoovrvrnnes 312,000 | ..o 300,000 | ..ccoovvornns 300,000 | ..o | e [ e | e | 5125 | ... 5125 |JJ....... 12/08/2020. | 01/31/2026.
376535 AC 4 | GLADSTONE CAP CORP..... ....721,000 |...104.000 ...728,000 ..700,000 ...721,000 | ..... I 5125 |...... 4.976 [JJ....... 12/08/2020. | 01/31/2026.
377372 AB 3 | GLAXOSMITHKLINE CAPITAL INC........coccovvvvirrrii ....591,915 | ...142.926 | ... ...714,630 ..500,000 | .... ....561,798 | ..... (4,664) B 5.375 |..... 4.540 |AO...... 09/30/2014. | 04/15/2034.
37959G  AA 5 | GLOBAL ATLANTIC FINANCE CO........ccccooommriimmriirariirans 500,785 |...110.327 | ..cocvovrrennees 551,635 | ...cooovrenenne 500,000 | ..ccooovornnes 500,785 | ..ooeveeeverrivirrens | ceveireneiiieneinenies | cevneneiieniienens | e | e 4400 |...... 4.393 [AO...... 10/24/2019. | 10/15/2029.
37959G  AA 5 | GLOBAL ATLANTIC FINANCE CO.....c.covvumiririiiisiinerierietisniesiesiienes | wovenes 110327 | 551,635 | .ccvoerernns 500,000 ...500,000 |..... I 4.400 |...... 4.400 |AO...... N . [ 12/17/2019. | 10/15/2029.
37959G  AA 5 | GLOBAL ATLANTIC FINANCE CO.......ccoovviireiiinniiineeieceieeseeceseienesinnes | ceveees C. .110.327 | 551,635 500,000 | .... ....459,765 | ..... e 4400 |...... 4785 |AO...... . .4,641 04/16/2020. | 10/15/2029.
38141G CU 6 | GOLDMAN SACHS GLOBAL BONDS..........cvvvirrrirnrrireeirnnrissnnisssnsiens | cevveen | o [ eeveeneeens 2A i | 567,350 |...144.083 | ..c.ccoovvvvrnnee 720,415 | oo 500,000 | ..oovreornns 557,786 |..... (4,782) | oo [ e | o 6.125 | ...... 5398 |FA..oo.| coovrrenn. 11,579 12/27/2018. | 02/15/2033.
384712 EK 7 | GRAHAM TEX TAXABLE.... et | oo | [ e | s | s 539,785 |...106.691 | ....... 533,455 500,000 ..524.217 | ... (2,288) I 5.250 |...... 4.863 07/09/2014. | 08/15/2031.
387883  UF 6 | GRANT CNTY WASH PUB UTIL DIST REV......coomririririnriiereiseneiireceins | cereees 2|1.C 405,672 |...112.506 | ...ccocvvvrnnes 450,024 | ...ooooenns 400,000 | .... ....402,186 | ..... (874) e 5.630 |...... 5.551 08/29/2013. | 01/01/2043.
392684 DP 8 | GREEN BAY WIS REDEV AUTH.......cooiiriiiiniiiinriincinnissnissneissnsinnnns | cvneies | o [ eeviennins | e | s 106,418 |...107.505 | ................. 107,505 | oo 100,000 | ..ovvvene 103,605 |..... (G2 O IO PO 5.400 |...... 5.074 09/11/2014. | 06/01/2029.
400524 GV 0 | GUADALUPE-BLANCO RIV AUTH TEX.......osmivimmriimemeeireneeienesissiiieneinns | cevns 2|1B 516,250 |...108.477 ..500,000 ....505,578 | ..... (2,479) I 4.633 |...... 4.487 06/12/2014. | 04/15/2033.
402740  AE 4 | GULFSTREAM NATURAL GAS SYSTEM LLC........ccoovvimrviinniinriiisniiinns [ o 2|2B 563,365 |...125.076 ...554,481 | ... (2,247) I 5.950 |...... 5.281 02/08/2017. | 10/15/2045.
404280 BB 4 |HSBC HOLDINGS PLC........oovueievirreieieiisneisesiissenessenessssessesessenessenes [ eovnes | er | overeniiene | evvvienseiinenins | coveeeseneeo 999,950 |...114.201 ...999,972 | ..... 5 B 3.900 |...... 3.900 01/19/2017. | 05/25/2026.
406216 BJ 9 |HALLIBURTON CO 501,845 |...116.744 ...583,720 ..500,000 | ................501,371 |..... (96) [ .oovvevririeeiiens [ e | 2004850 | i 4.832 03/30/2016. | 11/15/2035.
406216  BJ 9 |HALLIBURTON CO.... 519,660 |..116.744 | ....... 583,720 500,000 | ...............515,057 | ..... (1,050) | cvoovererrrnirienns | cerrveernerieneneeins | e 4850 [ e 4.667 09/13/2016. | 11/15/2035.
40624Q AB 0 |HALLMARK FINANCIAL SERVICES INC ....200,000 151,000 | oo 200,000 | ...cccc0eeen200,000 [ oo [ [ [ e | 20.6.250 | 6.250 08/14/2019. | 08/15/2029.
40624Q AB 0 |HALLMARK FINANCIAL SERVICES INC ....305,493 . 226,500 300,000 | ..oveerennnn 305,493 [ oo [ [ [ | 206,250 | 6.138 08/14/2019. | 08/15/2029.
41013M  TT 7 |JOHN HANCOCK LIFE INSURANCE CO 300,000 |...113.342 | ..cccoovcrinns 340,026 | .....cccooonne. 300,000 | ..cocereeee300,000 [ oo [ [ [ | 26,000 | o 6.000 08/28/2003. | 08/15/2023.
41013M  UX 6 | JOHN HANCOCK LIFE INSURANCE CO.. 400,000 |...109.821 439,284 | ................ 400,000 | ........c..... 400,000 | ..ooooviiiriiiniiions e | | [ 2005800 | 5.800 09/18/2003. | 09/15/2023.
413875 AN 5 |HARRIS CORP... ....881,250 |...148.056 1,110,420 | .................750,000 | ................849,239 |.... (4,983) | cooovvreereriieins | e | 0008150 [ i 5.234 10/22/2014. | 12/15/2040.
414009 HC 7 |HARRIS CNTY TEX CULTURAL ED FACS REV.. 500,000 |...107.224 536,120 | ......c.........500,000 | ...voeireern500,000 [ oooioniieiiririenins [ [ [ | 204,000 | 4.000 03/25/2013. | 12/01/2031.
41652P  AB 5 |HARTFORD HEALTHCARE CORP ....552,720 |...125.856 ...629,280 ,500,000 | ...............548,544 | ..... (2,088) | c.eoovvrreerrririenns | e | e D.T4B [ i 5.198 12/07/2018. | 04/01/2044.
41652P AB 5 |HARTFORD HEALTHCARE CORP. 553,035 |...125.856 629,280 ..500,000 | ................548,834 | ..... (2,100) | covovvrevienieni | e | 0005746 [ i 5.195 . | 01/28/2019. | 04/01/2044.
418056  AH 0 |HASBROINC.......ccooovirririrriercrieceienenes ....564,025 |..125.424 | ....... 627,120 500,000 ..527,392 | ..... (3,652) [ c.vooeeerrirenins [ e | 6600 | .. 5.851 08/04/2011. | 07/15/2028.
42217K BA 3 |HEALTH CARE REITINC........ccoceeeene. 498,155 |...106.137 530,685 ....499,647 | ... 184 | oo [ v | 03750 [ 3.764 12/06/2012. | 03/15/2023.
422341 EU 7 |HEARTLAND CONSUMERS PWR DIST SYS SD. 1.6 1,024,243 |...119.567 1,028,276 024,243 | e [ e [ [ |0 8.137 | 5.153 07/10/2020. | 12/01/2031.
42824C  AX 7 |HEWLETT PACKARD ENTERPRISE CO.......ccocoommmrrimrrriinniineneisereiieneies | ceveees 2|2B 496,274 |...129.206 646,030 ...497,078 | ..... 205 | oo | cereeeinenineinneens | 00008200 [ i 6.247 12/30/2016. | 10/15/2035.
42824C  AX 7 |HEWLETT PACKARD ENTERPRISE CO.......cccoooovummiiimmiiinniiinniisniiisniies | coneees 2|2B 1,000,972 |...129.206 ....1,292,060 .1,000,762 | ..... (54) [ v [ e | 200.6.200 | oo 6.194 . | 12/30/2016. | 10/15/2035.
42824C  AX 7 |HEWLETT PACKARD ENTERPRISE CO........ccoooormmviimmiriiiniineniiseneiienenes | ceveees 2 553,645 |...129.206 646,030 ...543,024 | ..... (3,019) | covoevererrrveinenn | e | 00008200 [ once 5.599 06/23/2017. | 10/15/2035.
42824C  AY 5 |HEWLETT PACKARD ENTERPRISE CO......ccoccvvviriiirinniverineiisenisnis [ wovenes 2 265,398 |...131.812 | ....... 329,530 250,000 | ..covverrrneen 263,450 |..... (555) | covvvverirnriiiens | eeviisneriissniiiisniins [ 00008.350 | o 5.982 06/09/2017. | 10/15/2045.
431116 AB 8 [HIGHMARK INC........covoeireerieriieeiieessesessies e ssssssessss s | eniins ..513,775 | ..101.631 | ...... 508,155 500,000 ...500,502 | ..... (1,507) | coooeererieeinenns | cerrneereriseineeins | ceenn 750 [ e 4.623 12/07/2012. | 05/15/2021.
431116 AC 6 |HIGHMARK INC SENIOR NT SER 144A...........ccoooviiiminirininniinniieinnins | oo ....529,290 |...125.868 | .......ccooo..u 629,340 | ...cococvvvnve. 500,000 | .... ...520,663 |..... (1,016) | covovereiieienis | e | 2008125 [ i 5.786 09/28/2012. | 05/15/2041.
431116 AC 6 |HIGHMARK INC SENIOR NT SER 144A........c.ooiiiiriinneiieneernnerisnniienes [ eveine | oo | e . 581,865 |...125.868 | ....... 629,340 500,000 | ...coovvvernnee 575,663 |..... (B721) [ oo [ e | 8125 | 5.263 05/17/2019. | 05/15/2041.
436106  AA 6 |HOLLYFRONTIER CORP........ccoooimiriiriiiriiinniinsesiesssiesssissssisssssinsneens | evvnns | oo | rereiinns 2.C e | e 800,363 |...111.768 838,260 ..750,000 LT8TTT72 (7195) [ oo [ e |00 5.875 [, 5.505 04/16/2019. | 04/01/2026.
438670 T3 5 |HONOLULU HAWAII CITY & CNTY.....ooiiviinriinnisnniennisssissnecssseinnns [ o 2|18 969,120 |...112.596 ....1,080,922 ..960,000 ...964,534 | ... (954) | covvooevieriiens | e [0 3.730 | 3.695 03/26/2015. | 10/01/2031.
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442435  4Y 6 [HOUSTON TEX UTIL SYS.....ooiiiririiriirineiiesiesiiessesisssissesisessesssenins | ceveene 1C.. ....502,500 |...103.778 ..500,000 ...500,357 |..... (268) I 3.228 |..... 3.212 |MN...... .2,034 04/03/2014. | 05/15/2022.
442435 5B 5 |[HOUSTON TEX UTIL SYSTEM................. ....519,460 |...114.342 ..500,000 | ... ...510,269 |..... (1,400) B 3.828 |...... 3.685 | MN...... . 2,412 09/12/2014. | 05/15/2028.
44320H  AH 7 |HP COMMUNITIES LLC....cc.oevviiiiricicniiccies 716,690 |...118.205 | ...ccoovvvvnnee 768,333 | oo 650,000 | ...coocovvvven 706,377 |..... (4,125) | oo | e [ e 5.630 |...... 5106 |MS.....| ccccvvee 10,728 07/20/2018. | 09/15/2034.
45665Q  AF 0 |INFINITY PPTY & CASUALTY CORP SENIOR BD.. ....319,776 | ...106.139 ..300,000 ...304,216 | ..... (2,529) I 5.000 |...... 4.691 |MS...... .4,233 11/05/2012. | 09/19/2022.
45665Q AF 0 |INFINITY PPTY & CASUALTY CORP SENIOR BD.. ....539,750 |...106.139 ..500,000 | ... ....508,377 | ..... (5,027) e 5.000 |...... 4.632 |MS...... ..7,055 04/15/2013. | 09/19/2022.
458140 AN 0 [INTEL CORP.......ccooviiirriirriiireieneisnnisnnissnsssnsisssssssssssssssssnsssnnsns | eoenne | oo | ovnnnenene | LE i | i 495,575 |..124.572 | ..ol 622,860 | ......cccceoe.n. 500,000 | ...cccooornns 497,411 |..... 217 | e | e | e 4.000 |...... 4.036 12/11/2012. | 12/15/2032.
459200 HU 8 |IBM CORP ....498,960 |...109.637 ...548,185 ..500,000 ...499,702 | ..... 97 I 3.625 |...... 3.633 02/12/2014. | 02/12/2024.
459200 KB 6 |INTERNATIONAL BUSINESS MACHS CORP ....496,370 | ...126.614 ...633,070 ..500,000 | ... ....496,673 | ... 182 B 4150 |...... 4.180 05/13/2019. | 05/15/2039.
460146 AP 8 |INTERNATIONAL PAPER CO......ccooovmrviiemiriminrineneinnneiseneesenesisenesnennins | eoveres | or | evennenene | 2B i | oo 194,420 |...113.876 | ....... 227,752 200,000 | ..cooovoornns 199,543 | ..... 162 | oo [ e | e 6.875 |...... 7.072 08/28/1998. | 11/01/2023.
460146 AP 8 |INTERNATIONAL PAPER CO.......covvunirivrrinirirerinrinnnisniseiissinesienisneene | veveiee | oo | evvvvenieene [ 2B v | e 191,800 |...113.876 | ....... 227,752 200,000 ...199,327 | ... 238 I 6.875 |...... 7.169 09/09/1998. | 11/01/2023.
460146 CM 3 |INTERNATIONAL PAPER CO......ccoooirrriireiiireriieeinsseisssesisesesiseneseennnens. | cevns 503,535 |...132.015 | ...... 660,075 500,000 | .... ....502,508 | ..... (77 e 5.000 |...... 4.965 05/14/2015. | 09/15/2035.
46132F  AC 4 |INVESCO FINANCE PLACE.........c.cocooimiimmrinnininrisesiinninsiississssenisseens | veveiee | oo | evvvniines [ 28 s | e 633,401 {...130.750 | .....cocouunve. 696,898 | ... 533,000 | ..ccoovrrinan 617,475 |..... (3,700) | cvvoovvrvirriinins | e [ e 5.375 |..... 4.523 10/13/2016. | 11/30/2043.
46625H  JH 4 | JPMORGAN CHASE & CO........covrveirrriieeiineeisceessceecesesesissenessnneos | coneees ....488,600 |...105.887 | ....... 529,435 500,000 ....488,600 | ..... I 3.200 |...... 3.275 03/19/2020. | 01/25/2023.
472319 AM 4 |JEFFERIES GROUP INC.......ooooiiiiiiriinriiieneiieeeeisseiisssissseieseisssesienes | cevi 137545 | 687,725 | ..covven. 500,000 | ... ....586,225 | ... e 6.500 |...... 5.544 11/01/2019. | 01/20/2043.
472319 AM 4 |JEFFERIES GROUP INC.........oiiiviirriiinrisnciisneissnisssssssissneisnsinnns [ eoins | oo | cvnneiins 595,185 |..137.545 | ................ 687,725 | ..ccooovenn. 500,000 | ..cccooornnnens 595,185 | ..o | cerinnninninnnins [ | | 6.500 |...... 5.460 11/26/2019. | 01/20/2043.
472319 AM 4 |JEFFERIES GROUP INC.........oooiiiiiiiiiireiieneiieseeieeseieeseissssissesessesesienes | e ....597,230 |...137.545 ...687,725 ..500,000 ....597,230 | ..... I 6.500 |...... 5.442 12/13/2019. | 01/20/2043.
478165 AG 8 |JOHNSON S C & SONINC OO OO ....545,000 |...132.034 ...660,170 | ... ..500,000 ...534,229 | ..... (1,740) I 4.800 |...... 4.404 12/01/2014. | 09/01/2040.
478375 AJ 7 | JOHNSON CONTROLS INTERNATIONAL PLC.........coovmvrimniiiiniicniiienns [ e ....531,735 |..132.865 | ...cccoounnn 664,325 | .....cccoooune. 500,000 ...529,201 | ..... (1,448) B 5.700 |...... 5.360 04/11/2019. | 03/01/2041.
478375 AK 4 |JOHNSON CONTROLS INTL PLC ....253,130 |...128.308 320,770 250,000 | ................252,888 |..... (138) [ v [ e [ 20.5.250 | e 5.185 04/17/2019. | 12/01/2041.
478898  FF 1 | JOHNSON CNTY TEX TXBL SER 2015.........ooivriimriereiieceieceersseiiesions [ e 2 500,000 |...114.341 | oo 571,705 | oo 500,000 | ..cvoerrrrers500,000 [ coooveuivririerienins [ [ [ e | 827 | s 4.627 12/08/2015. | 02/15/2035.
48203R  AD 6 | JUNIPER NETWORKS INC SENIOR BD.. ....543,250 |..131.879 | oo 659,395 | .....cccoooue. 500,000 | ................531,258 |..... (1,550) | oo | e | 20005950 [ i 5.476 06/10/2013. | 03/15/2041.
48203R AD 6 | JUNIPER NETWORKS INC SENIOR BD.. 320,535 |...131.879 395,637 300,000 | ..ooveerrrnnn 320,535 [ oo [ [ [ e [ 205,950 | 5.569 . | 06/11/2019. | 03/15/2041.
48203R  AG 9 | JUNIPER NETWORKS INC ...518,895 |..111.629 | ...ccvvvnanes 558,145 | .....cccvvunve. 500,000 | ................506,165 |..... (1,947) | oo | e |0 500 [ e 4.336 02/04/2015. | 03/15/2024.
482480 AE 0 |KLA-TENCOR CORP.. 2 520,900 |...113.918 | ....... 569,590 500,000 | ...............507,479 | .... (2,087) | oo | e | e 4650 [ e 4.463 12/22/2014. | 11/01/2024.
482480 AF 7 |KLA-TENCOR CORP.. 2 558,125 |...135.378 | ................676,890 | .................500,000 | ................540,291 | ..... (2,985) | oo | cereneerieniisnirseins | 00005.650 [ i 5.062 04/01/2015. | 11/01/2034.
482480 AF 7 |KLA-TENCOR CORP.. 2 563,010 |...135.378 | ................676,890 | .................500,000 | ................547,258 |..... (3,501) | oo | e | 20005650 [ e 5.018 08/23/2016. | 11/01/2034.
48249D AA 9 |KKR GROUP FINANCE CO Il LLC SENIOR BD SE. 2|1, 511,130 |...132.167 | ................660,835 | .................500,000 | ................508,199 | ..... (380) [ .oovrrerreerernee [ eernerrrerineinnriinns [ 205,500 | e 5.380 05/02/2013. | 02/01/2043.
48249D AA 9 |KKR GROUP FINANCE CO II LLC SENIOR BD SE. 2|1.F 636,838 |...132.167 | .................905,344 | ................685,000 | ................649,277 |..... 1,655 [ ..o | e | 25500 | i 5.916 .. | 07/24/2013. | 02/01/2043.
48249D AA 9 |KKR GROUP FINANCE CO Il LLC SENIOR BD SE. 2|1F 522,000 |...132.167 ..500,000 | ................518,015 |..... (835) [ .ouverrerrreernernnes [ eerverrriniserneriinns [ 205500 | e 5.268 . | 04/06/2016. | 02/01/2043.
49151E  7C 1 |KENTUCKY ST PPTY & BLDGS COMMN 563,835 |..114.313 | oo 571,565 | ...covveenn. 500,000 | ................525,274 | ... (5,229) | cvvovererreeineins | eeverereneensriseins | 00008373 [ 4.765 06/09/2014. | 11/01/2025.
49337W  AH 3 |KEYSPAN CORP....... ..127.716 255,432 200,000 | ................226,147 |..... (2,134) | oo | e | 0005875 [ i 4.910 02/18/2015. | 04/01/2033.
494550  AJ 5 |KINDER MORGAN INC... B.. 134498 | ............. 1,008,735 | .o 750,000 | ................812,445 | ... (6,142) | oo | cevvrneernceiseirseins | e 7400 [ e 6.352 06/21/2011. | 03/15/2031.
494550 AW 6 |KINDER MORGAN ENERGY PARTNERS.........cccoomimiiiimmmiiinniinnissniiinns [ eviee | oo | e 2B i [ i 528,177 |...136.986 460,000 | 52877 [ s | e | [ 2008950 | 6.053 03/12/2020. | 01/15/2038.
494550 BM 7 |KINDER MORGAN ENERGY PARTNERS SENIOR BD.........cococvemmriiimanies [ o 2|28 497,990 |...105.022 ..500,000 | ... ....499,651 | ..... 191 | o [ | 03450 [ 3.464 08/08/2012. | 02/15/2023.
496719 AA 3 |KINGSTONE COS INC........ovvuiriririnrinnrienirisnsiesnisesiesisssssssississsisennss | vevenee | on | evvenenivene [ 3B e | e 508,245 |..... 98.072 | cooovvvcrirs 490,360 | ....coovvvnnene 500,000 | ..ccoovrrrrens 503,386 |..... (1,767) | oo | eevreriiseiisrirsnins | 00005500 [ ooco 5.411 04/09/2018. | 12/30/2022.
497266  AC 0 |KIRBY CORP.......ccooiiiiiiiciiiciiiceieseienesesssees s | cevis ...500,000 |...111.001 | ....... 555,005 500,000 202500,000 | e | e | e | [ onn 2000 [ 4.200 03/01/2018. | 03/01/2028.
50067H AW 7 |KORTH DIRECT MORTGAGE INC........ccovvumiivirieriiinicssiseiieniesiisiis | e ...500,000 |..... 99.624 | ..covvveiis 498,120 | ..ccovvvvrnne. 500,000 | .... 20500,000 | ..o | e | e | e 0008500 [ 5.500 07/29/2020. | 08/25/2025.
50067H BN 6 |KORTH DIRECT MORTGAGE INC..........ccooovvmmmrinnrmnnirnnnrseneissneinnniens | ovenee | oo | ceeevvenee | T i | i 1,000,000 |..... 99.119 | oo 991,190 | oo 1,000,000 | ............. 1,000,000 [ .oooooevereeireiiens | veeeieniiseneinens | cererveneinsnennene | eeviveneinsneinnnenes [ 200.5.000 | 5.000 10/28/2020. | 11/25/2025.
50247V AB 5 |LYB INTERNATIONAL FINANCE B V......cooooomiriimnrrimnriirereisesiienesieseins [ e ....588,061 |...129.224 ..523,000 0B88,061 | oo [ e [ s [ e | 005250 | 4.669 10/10/2019. | 07/15/2043.
50247V AC 3 |LYB INTERNATIONAL FINANCE B V......cccoooimmmiimimiiiniiiineiisnniiensisniins [ o ....549,900 |...126.008 ..500,000 549,900 | .o | e [ [ | 4878 | 4.435 10/24/2019. | 03/15/2044.
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50540R AU 6 |LABORATORY CORP OF AMERICA HOLDINGS.........cccccocvmmrvveninrinrinns | crves . 2|2B 502,430 |...114.279 ..500,000 ....501,657 |..... (258) I 3.600 |...... 3.583 |MS...... 08/16/2017. | 09/01/2027.
50587K AA 9 |LAFARGEHOLCIM FINANCE US LLC I IO 2B i | 481,590 |...110.035 | ... ..500,000 | .... LABTT27 | 2,166 . ceevrenen [ e 3.500 |...... 3.634 |MS...... 03/08/2018. | 09/22/2026.
51817T  AB 8 |LATAMAIRLINES GROUP S A......ccoooviiirrieriiieneiieneninns IO I I BA oo | e 478,843 | ... 93.500 | oo 561,000 | ..oovvvrnnenn. 600,000 | ...ovvevrnnns 478,843 | ... e | 4.200 |...... 5.263 | MN...... 03/03/2020. | 11/15/2027.
524660 AW 7 |LEGGETT & PLATT INC SENIOR NT....cooooiiiiiiiinniiineiiseisenisssisniens | ceneees . 2|2.C . 249,265 |...103.255 258,138 250,000 | ..oovorrrneee 249,910 |..... 67 I 3.400 |...... 3.410 |FA....... . 08/09/2012. | 08/15/2022.
52517P 28 9 |LEHMAN BROTHERS HLDS EURO MED TERM NTZ........cocoomvrvimriirannns [ e . 2 116,387 | .....0.011 99,643 | oo | e . USSP B 6.200 |...... 5.308 |JD....... . 06/01/2007. | 06/15/2027.
52517P 28 9 |LEHMAN BROTHERS HLDS EURO MED TERM NTZ........ccccooovvvivnnriiiinnns [ v . 2 310,876 | ......0.011 293,441 | [ e 6.200 |...... 5.852 |JD....... 06/15/2007. | 06/15/2027.
52517P  3Y 5 |LEHMAN BROS HOLDINGS MED TERM NTS........ccoommrrimmmrimnniiinniiienees [ e . 2 333,415 | ......0.011 328,701 [ .o [ e I 6.625 |...... 6.531 | JJ....... . .. | 07/13/2007. | 07/27/2027.
52517P  SZ 5 |LEHMAN BROTHERS HOLDING NOTES........cccoocommmiiimnmiiiimiiisneiisnniiinnns [ e e | i | s 157,778 | .....0.011 146,498 | ..o | oo . coerries | 5.875 | ... 5.455 | MN...... . . | 06/18/2004. | 11/15/2017.
52517P  SZ 5 |LEHMAN BROTHERS HOLDING NOTES........cccooommivimmmrimemiiieniireneiiinnns [ e e | i [ s 58,991 | ......0.011 49,628 | ... [ e e | 5.875 |..... 4.942 [MN...... 06/18/2004. | 11/15/2017.
52519F DJ 7 |LEHMAN BROS NOTES SERIES A . 2 135,137 | ......0.011 AB1T4T | o [ I 5.700 |...... 5.557 |MON... | .. .. | 12/27/2004. | 12/14/2029.
5252M0 BZ 9 |LEHMAN BROS HOLDING INC MED TERM NOTE. e | e [ s 212,522 | ......0.011 197,311 | s | e U PR 5625 ... 5222 |U....... . . | 03/07/2008. | 01/24/2013.
531543  AC 0 |LIBERTY UNIVERSITY INC SENIOR DEB.......cccconviremmrrerrriinnririnniisnsrios | ceveees I I 1D e | e 621,192 |..126.873 | ..o 761,238 | o 600,000 | ...oovvvvrnnen 615,523 | ..... (T33) | covvererreerrinene | v [ e 5100 |...... 4.926 (MS...... | oo 10,144 06/17/2013. | 03/01/2042.
540424 AP 3 |LOEWS CORP SENIORNT... ...773,465 | ...136.599 ..700,000 ... T47,345 | ... (3,362) I 6.000 |...... 5.430 |FA....... v 17,490 06/21/2013. | 02/01/2035.
540424 AP 3 |LOEWS CORP SENIORNT... . ....587,870 |...136.599 ..500,000 | .... ....563,543 | ..... (4,512) cevvrenen [ e 6.000 |...... 5.103 |FA...... cerenn 12,493 | L 09/04/2015. | 02/01/2035.
540424 AP 3 |LOEWS CORP SENIOR NT......cosmiiirmiiineiiinrisseiisssiesniesnescssnsesnsiin . . 590,490 |...136.599 | ...............682,995 | ................ 500,000 | ..cccooornnnens 576,464 | ..... (5,429) | oo [ | 6.000 |...... 5.081 |FA...o.| oo 12,493 | oo 06/01/2018. | 02/01/2035.
543190  AB 8 |LONGTRAIN LEASING I LLC.......cirviiriiiriiiereiireneiiereiieseiieceniesenienes . | 1AL . ..492,699 |...102.555 | .......cc... 502,617 | oo 490,095 | .....coovvnenae 491,527 | ... (452) I 4.600 |...... 4.576 05/01/2018. | 01/15/2025.
543859 AH 5 | LORAL CORPORATION DEBENTURES 95,760 |...115.974 96,000 ...95,980 |..... 7 I 7.000 |...... 7.018 10/28/1993. | 09/15/2023.
543859 AH 5 | LORAL CORPORATION DEBENTURES 537,685 |...115.974 ..500,000 ....505,798 | ..... (2,174) e 7.000 |...... 6.509 04/22/2009. | 09/15/2023.
546850 BY 3 |LOUISVILLE KY REGL ARPT AUTH 509,905 |...107.352 ...536,760 | ... ..500,000 | ................503,358 |..... (960) | ..ovvveverririiens [ e [ 200.3.683 | o 3.611 09/12/2014. | 07/01/2024.
548661 CL 9 [LOWES COSINC.......ccooovmmrvrmrrrrarnnenns 576,960 |..133.417 | ... 667,085 500,000 | ................569,595 | ..... (4419) | oo e 5800 | 5.026 05/13/2019. | 10/15/2036.
54866N  BP 3 |LOWES COMPANIES...........ccccovvumrimiinninniianes 128468 | . 128,468 100,000 | .................98,026 |..... 296 | ..ocvineieiienis | e | e 12000 [ i 7.898 06/16/2000. | 09/01/2027.
55316F AC 3 |MM FINISHED LOTS HLDGS........ ...100.000 . 263,591 263,597 | oovrieerrern268,046 [ oo [ [ | e | o250 | s 6.668 02/28/2020. | 01/31/2024.
55317H AA 2 |MM FINISHED LOTS HLDGS 3 LLC ....456,345 |...100.000 | .........cco..... 456,345 | .........cceo... 456,345 | ..ooiiierenn856,345 | i | e | s [ [ 00n8.500 [ 6.500 11/13/2020. | 11/30/2025.
55336V AG 5 |[MPLXLP 487,946 |..114.778 | ..............573,890 | .................500,000 | ..............494,628 | ..... 1,465 | s e | e 4875 | L 4.995 09/29/2016. | 12/01/2024.
55336V AG 5 |MPLXLP. 502,470 |..114.778 | ...............573,890 | .................500,000 | ................501,101 | ..... (B00) [ .oovevnrrrrirernee [ eenerrneiseiieriinns | e 4875 | s 4.851 . | 09/29/2016. | 12/01/2024.
55336V AM 2 |MPLXLP 574,638 |..114.385 | ................686,310 | .................600,000 | ...............576,873 |.... 1341 [ [ e | 204500 | 4.699 05/10/2019. | 04/15/2038.
55336V AM 2 |MPLXLP. ..414,084 |..114.385 | ...cccc.. 457,540 | oo 400,000 | oo 14,084 | i [ | e | e | e 45000 | 4.347 08/14/2019. | 04/15/2038.
559080 AF 3 |MAGELLAN MIDSTREAM PARTNERS L ..110.658 | ................663,948 | ...............600,000 | ...ocoeererrn802,592 | oo | e | s [ [0 4.2000 [ 4.182 10/16/2019. | 12/01/2042.
559080 AF 3 | MAGELLAN MIDSTREAM PARTNERS L P.. ...110.658 | ... LT75,000 | 792,399 [ | e | e | e [ 200 | 4.108 10/15/2020. | 12/01/2042.
56045R DE 6 | MAINE STATE MUNI BOND BK . 2112486 | 449,944 | ..o 400,000 | ................409,415 | ..... (1,948) | oo | e | e 4450 [ e 4.200 06/20/2014. | 11/01/2025.
56585A AD 4 |MARATHON PETROLEUM CORP..... 491,505 |...100.711 . 503,555 500,000 | c.ovveeereenB91,505 | oo [ e [ e | e | 008125 [ 5.214 03/17/2020. | 03/01/2021.
56585A AF 9 | MARATHON PETROLEUM CORP SENIOR BD 346,200 |...134.264 | ...cooovvrrnncs 402,792 | ..o 300,000 | ................333,405 |..... (1,698) | covovererreeinein | cervneerieeiseiseiins | 00008500 [ ooce 5.633 07/17/2013. | 03/01/2041.
56585A AF 9 |MARATHON PETROLEUM CORP SENIOR BD... 600,475 |...134.264 671,320 ..500,000 | ................576,838 |..... (3,907) | cooovvrrerireriiein | cervreeverirerinniins | 00008500 [ e 5.412 .. | 12/01/2014. | 03/01/2041.
56585A AF 9 |MARATHON PETROLEUM CORP SENIOR BD... 857,535 |...134.264 ....1,006,980 | ... ..750,000 | ... ...833,972 | ..... (4,270) | cooovvrerrriririeen | e | 00008500 [ ooce 5.685 . | 07/24/2015. | 03/01/2041.
56607V AA 8 |MARBLE POINT LN FING LTD......cccccovuvvunee . 500,000 |...100.000 | ..ccooverern 500,000 | ..ccoovrernnene 500,000 | ..ccoovrrrrens 500,000 | ..oovverrrrerierienins [ [ | e | v 7.5000 | 7.500 11/16/2018. | 11/16/2025.
570535  AK 0 | MARKEL CORP SENIOR BD........cccccourvuiierirnmririniinneiscesiesesessesessenens | ceveees . ....530,615 |...106.460 | ....... 532,300 500,000 ....504,063 | ..... (2,709 [ oo [ e | 4900 | 4617 08/08/2012. | 07/01/2022.
57419R PG 4 |MARYLAND ST CMNTY DEV ADMIN DEPT......cccoovcrimiireriirinricsniveiienns | cvves . ...502,500 |..107.771 | oo 538,855 | ...ccoovvvnns 500,000 | .... ...500,969 |..... (233) | v [ e [ 20,3646 | 3.628 |MS...... . ..6,043 09/12/2014. | 03/01/2025.
574218 NF 6 |MARYLAND ST HLTH & HGR EDL FACS REV........ccoovemiriivarrivererreneiians | ceveees I IS TF i | i 496,250 |...124.284 | ....... 621,420 500,000 | ..oocvrurrnnes 497,524 | ... 160 | oveevecrieriiens [ v [ 24665 [ 4700 | ddevree | v 11,694 05/21/2013. | 07/01/2036.
575898 CS 8 | MASSACHUSETTS ST PORT AUTH.......coovvirrinrriieneeiseerieeeseneisseiis | ceveees e | i | s 117,000 |...115.519 | cccvvvrcrnenne 115,519 | oo 100,000 | ..ovvorreenne 110,468 | ..... (997) | covveervrerrinene | e [ 08202 | i 5301 | oo | v 3,110 09/12/2014. | 07/01/2031.
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58278L  AA 4 |MCREIF SUBREIT LLC.......cocomiimiiieriririisnisesiesieeesssisiiesienssssenies. | weenes 1F .. .1,000,000 |...102.156 ...1,000,000 .1,000,000 |..... I 6.750 |...... 6.750 11/06/2020. | 11/06/2023.
582839  AF 3 | MEAD JOHNSON NUTRITION CO.....cccoooomiriimririrmriineriseenieeneisesieeseeens | ceveees ....559,880 |...148.533 500,000 | .... ...546,225 | ..... (2,454) B 5.900 |...... 5.269 08/26/2015. | 11/01/2039.
583928 AE 6 | MEDALLION FINANCIAL CORP........ccoouumiriveririierisrisnnisesienissnisnisnines | evenin | o [ eveiivenens | 1.6 i | iii00002.500,000 ... 99.700 | coocvrvverirs 498,500 | ...c.coovvvnnee 500,000 | ..ccoovrrerens 500,000 | ..ovvurirririiiniins | e | e [ | 7.500 |...... 7.500 12/21/2020. | 12/30/2027.
585055 BT 2 |MEDTRONIC INC.......cooiiiiiriininiisiiececescisisisssessssssssssssssienns | coeees ...134.709 99,685 74,000 L7423 | ... (150) I 4.337 |...... 4.312 09/02/2015. | 03/15/2035.
585055 BT 2 |MEDTRONICINC... s | s G.. LA34709 | 673,545 | ..ccoovvvanne. 500,000 | ..ccoovvrerne 514,181 |..... (1,001) N 4.337 |...... 4173 09/02/2015. | 03/15/2035.
585055 BT 2 [MEDTRONIC INC.......cocoiiiiimiiiinniiiniisnnieseesssisssiissssisssssssssssssssnns | covenen | o [ ceveenenens 1.6 e | e 503,171 |..134.709 | ..coccovvnennncd 673,545 | ..cooovenn. 500,000 | ..o 502,296 |..... (172 OO SOOI PO 4337 |..... 4310 09/02/2015. | 03/15/2035.
59151K  AJ 7 |METHANEX CORP.......coocostiiiriiiiriiiereeieseeiesseiesssisssisssiessiesssiseneions | e 2|3B 517,000 |...107.437 | .ccocvvrvrennes 537,185 | oo 500,000 ...513,455 | ..... (575) I 5.650 |...... 5.464 01/14/2015. | 12/01/2044.
59151K  AJ 7 |METHANEX CORP. s | e 2|3B 524,250 |..107.437 | ....... 537,185 500,000 | .... ..519,193 | ... (820) B 5.650 |...... 5.389 01/21/2015. | 12/01/2044.
59217G  AX 7 |METROPOLITAN LIFE GLOBAL FDG | MED TERM.......coooovuvvimemriveniirans | e | o [ e 1D o | e 499,745 | ..105.469 | ......occoeeenns 527,345 | ..coovenn. 500,000 | ..coovvornnes 499,955 | ..... 23 | e | e | e 3.000 |...... 3.002 01/10/2013. | 01/10/2023.
59217G  AX 7 |METROPOLITAN LIFE GLOBAL FDG | MED TERM.......cccoimiuivinrinnivnn [ woveee | oo | cereviriin 1D e | e 484,400 |...105.469 ..500,000 ...496,750 |..... 1,625 I 3.000 |...... 3.097 03/04/2014. | 01/10/2023.
597839 CF 4 |MIDLOTHIAN TEX CMNTY DEV CORP IO R 2|1.C 437,580 |...111.202 ..390,000 | .... LA12171 (6,047) B 5.500 |...... 4.902 04/27/2015. | 09/01/2034.
60871R  AD 2 |MOLSON COORS BREWING CO SENIOR BD.........ccoommrvvemmrrirmmnirneniiinns | wveeee | v | cevvvieenns 2.C e | e 618,672 |..125.329 | ..coovvrvrrennnns 751,974 | oo 600,000 | ...oovvvvrnnen 613,690 |..... (642) | covvvorrvierrirens | e [ 5.000 |...... 4.849 06/11/2013. | 05/01/2042.
614810 AB 5 | MONTPELIER RE HOLDINGS LTD FGN SR BD.........ccccovvmmmuiinmiiinnririnens | coveees ....510,720 |...106.932 | ....... 534,660 500,000 ...501,481 | ... (846) I 4.700 |...... 4.601 01/29/2013. | 10/15/2022.
61746B  CY 0 |MORGAN STANLEY .......coooiimiriiiiriiiniiineisiseseieseisessssesessesssiesssiessios | cevis ....566,835 |...127.707 | ..ccoovvn 638,535 | ...coovoenn. 500,000 | ... ....546,645 | ... (8,354) e 6.250 |...... 5513 08/02/2018. | 08/09/2026.
61746B  EF 9 |MORGAN STANLEY ......cccoooiiiriiiinriiinniisnniiisssisssssneisnsssssssssssssnssss [ eovins | oo | cveneiinns 983,850 |..114.831 | .............. 1,148,310 | ..cccocvvnnnee 1,000,000 | ...cccocvvvnnce 990,330 |..... 1,612 | i | e | e 3625 ... 3.685 01/19/2017. | 01/20/2027.
61945C AD 5 |MOSAIC CO SENIOR BD........... 584,200 |...124.540 ..500,000 ....556,770 | ..... (4,603) I 5.450 |...... 4.664 04/08/2015. | 05/15/2033.
61945C AD 5 |MOSAIC CO SENIORBD........... 566,320 |...124.540 ....544,976 | ..... (3,647) I 5.450 |...... 4.812 05/01/2015. | 05/15/2033.
61945C  AE 3 |MOSAIC CO.....ccovvvvirriieririereiecerieseiiecenes 545,770 |..129.710 | ................648,550 | ................500,000 | ................538,156 |..... (1,708) e 5625 |..... 5.153 08/15/2016. | 11/15/2043.
61980A AD 5 |[MOTIVAENTERPRISES LLC........cccccovvvuuuvecn. 591,655 |...124.365 | ................621,825 | .................500,000 | ..............575,141 | ..... (3,955) | cooovererininnin | e | 20008.850 [ i 5.789 11/20/2016. | 01/15/2040.
61980A AD 5 |MOTIVAENTERPRISESLLC........cccoccouvvuinnnee ....602,718 |...124.365 | .................634,262 | .................510,000 | ................594,898 |..... (4,468) | ..o | cerrreeneriririneeins | 00008.850 [ onci 5.796 04/22/2019. | 01/15/2040.
61980A AD 5 [MOTIVAENTERPRISES LLC.........ccccoevuuucece 590,735 |...124.365 | ................621,825 | .................500,000 | ................583,083 | .... (4,373) | oo | e | 2000.850 [ e 5.798 04/25/2019. | 01/15/2040.
628530 BC 0 |MYLANINC 522,140 |...132.321 | ................661,605 | .................500,000 | ................519,000 |..... (851) [ ovverrerrrrernerines [ eerverrerisernerinns [ 205400 | e 5.171 05/04/2017. | 11/29/2043.
62946A AD 6 [NPSPEIILLC 2017-1...cccocviiiiiiiiiiins 497,813 |...106.595 | .................532,975 | .................500,000 | ...............498,349 |.... 213 [ | e | 4219 [ 4.238 07/26/2018. | 10/20/2027.
62947A  AC 7 |NPRL 2019-2A A3 MTGE...... ....504,375 |..105.396 | ................526,980 | ................600,000 | ..ooooorrcicinBOA3TE | i [ s | s | 0000 3.802 | i 3.769 11/20/2019. | 11/19/2049.
631103 AG 3 |NASDAQINC.. ..482,485 |..114.826 | ................574,130 | .................500,000 | ................488,263 |..... 2,167 | oo [ e [ 200 3.850 | e 3.990 05/10/2018. | 06/30/2026.
636180 BM 2 | NATIONAL FUEL GAS CO.....ceouririririinrineiierieiesisssiiesinns 504,895 |..112.291 | ................561,455 | ................500,000 | ................502,046 |..... (481) | ovvvervrerreeiens [ e [ 205,200 | ..o 5.150 06/26/2015. | 07/15/2025.
636180 BN 0 | NATIONAL FUEL GAS CO.......coovvvrrriririirneiieniiseneiienesiecenenas ...106.303 | .................531,515 | .................500,000 | ................496,893 |.... 466 | ..o | e [ 203950 | 3.986 01/18/2018. | 09/15/2027.
63968A QQ 1 |NEBRASKA PUBPWR DIST. ..124.020 | ................744,120 | ................600,000 | ................651,668 |..... (5,741) | oo | cevveriveriieriisnies | 20005323 [ i 4.653 03/26/2015. | 01/01/2030.
647677  AF 0 | NEW ORLEANS NAVY HSG LLC 111610 | .................788,820 | .................706,765 | ...............732,290 |..... (3,559) | cvvvvererrreirienns | cerrreererinnineens | o314 [ 4.208 04/23/2014. | 12/15/2029.
647677 AJ 2 |NEW ORLEANS NAVY HSG LLC 129974 | ................649,870 | .................500,000 | ................560,447 |..... (3,374) | oo | e | 0005754 [ i 4.952 03/03/2015. | 12/15/2038.
647677 AJ 2 |NEW ORLEANS NAVY HSG LLC .129.974 | ................649,870 | .................500,000 | ................548,802 |..... (2,724) | oo | e | 0005754 [ 5.140 . 1 02/03/2017. | 12/15/2038.
64972B VT 9 |[NEWYORKNY CITY HSG DEV CORP 500,000 |...102.272 | ..ccooreereren511,360 | coviirierree500,000 | coveiiecee500,000 | ovoovininiinrinens [ errerierineninneinnes [ e | cevieneneenseenseens | ceeen 400 [ i 4.400 07/09/2014. | 11/01/2032.
651639 AM 8 | NEWMONT MINING CORP SENIOR BD.........cccocvummiinmiiiniiisniiisneiiinens | convies | oo [ erviineiens 2A i | i 537,200 |...152.130 | .................760,650 | .................500,000 | ................526,190 |..... (1,397) | oo | e | 00008250 [ e 5.817 . 06/03/2013. | 10/01/2039.
651639 AP 1 | NEWMONT MINING CORP BOND 2|2A 463,300 |...136.261 .AT3.294 | ... 1,292 | oo | e | 00 4888 | L 5.275 |MS...... . ..7,165 05/03/2013. | 03/15/2042.
65334H  AE 2 [NEXEN INC FGN SR BD.......ccoeuvmrimriririirinriinnineiieniseissssesnisensssssnnens | evvenne | o [eovernenns | TE oo | i 720,402 |...131.284 650,000 | ...coovvvenec 695,418 |..... (3,206) | covoovvrrvirrirrins | cerverirenierinniies | 0005875 [ i 5.301 [MS......| v 11,718 06/14/2013. | 03/10/2035.
65334H AG 7 |NEXEN INC FGN BD ....835,835 |...137.352 700,000 ...791,889 | ..... (5,626) | cvvouvvrrerereirienns | cerrreereririnineiins | 0008400 [ oci 5.360 | MN...... 06/11/2013. | 05/15/2037.
65344M  AA 7 |NEXPOINT REAL ESTATE FIN OPER PRT L P B.. ....989,800 |..... 94.392 ...1,000,000 | .... 20989,800 | e | e | e | [ 72500 [ 7577 |AO...... 10/13/2020. | 10/15/2025.
65364U  AH 9 | NIAGARA MOHAWK POWER.........coimiiimeiiiniinneiieneeiesessesesissesisnenes | s 2|16 499,995 |...124.833 | ....... 624,165 500,000 | ....oovvverene 499,997 | ... 0 [ oo [ e | 4278 | 4278 |AO...... 09/22/2014. | 10/01/2034.
654894 AE 4 |NOBLE AFFILIATES INC. SR. NOTES........cccooumrimiinniinniiniinissiieiienns [ s 98,793 |...117.625 100,000 ..99,900 |..... 36 | | e | e 12250 [ 7.339 |AO...... 10/21/1993. | 10/15/2023.
656531 AD 2 |NORSKHYDRO ASA YANKEE DEB........ccccccoomiimmmiiiinriiinriisnciisnniinniis | coneees ....526,195 |..127.848 | ...............639,240 | ................. 500,000 | ..ooovrrerens 506,645 |..... (1,375) | coooevvrerierieeis | cevvreeverierinnins | e 1150 [ i 6.794 | MN...... 03/19/20009. | 11/15/2025.
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664787 AD 0 |NORTHERN BORDER PIPELINE CO SENIOR BD SE.... . |2A. ..104.725 ..500,000 ....505,107 | ..... (7,660) I 7.500 |...... 6.212 03/30/2012. | 09/15/2021.
664787 AD 0 | NORTHERN BORDER PIPELINE CO SENIOR BD SE.... L|2A. . ...104.725 ..500,000 | .... ....505,887 |..... (8,831) e 7.500 |...... 6.410 09/05/2013. | 09/15/2021.
665501  AK 8 | NORTHERN NATURAL GAS CO......coevvvimmrrirrrrieniieneissssisssessssssssssssns | ceveeen | o [ eeveeeneens 1 s | e 496,710 |...112.560 | ..coovrvvrnns 562,800 | ...covvernnenn. 500,000 | ..oorverrnns 497,303 | ..... 124 | oo [ | 4100 |...... 4.127 05/04/2016. | 09/15/2042.
665501  AK 8 | NORTHERN NATURAL GAS CO.......cccocoimmmriirnriiiniiiniessniissnessssssesnssens | coneeen | o [ eeverenenens L i | 996,270 |...112.560 ....1,125,600 ...1,000,000 ...996,942 | ..... 141 I 4.100 |...... 4115 05/18/2016. | 09/15/2042.
665789  AX 1 |NORTHERN STATES POWER CO.......cecooviiiiiiniiniinsiiesiecississisciienes [ s 2|1.F 455,000 |...115.794 578,970 | ... 500,000 | .... ....465,070 | ..... 1,644 i 3.700 |...... 4.066 12/02/2014. | 10/01/2042.
667469 AA 8 | NORTHWEST FLORIDA TIMBER FIN LLC......cccoooivieiiniiiniiiniinniiienis | ceve | o [ e LE i | i 295,800 |...104.597 | ......ccccccooe. 313,791 | oo 300,000 | ..ccooovvrnne 296,570 |..... 420 | oo [ s [ 4750 |...... 4817 03/28/2019. | 03/04/2029.
669771 AS 6 | NOVA GAS TRANSMISSION LTD DEBS..........cooovuemmeriririeniiieniiieneirene | ceveees L|2A. ....100,000 |...115.395 115,395 100,000 ....100,000 | ..... I 7.875 |...... 7.875 06/16/1993. | 04/01/2023.
67077M AN 8 [NUTRIEN LTD....cocooiiiiiiiniiiniisseisssessisssisssissssssssssssssssssnssans | coneees .. |2B.. 11,004,769 |...119.321 ..1,193,210 | ... ...1,000,000 | ... 11,003,994 | ..... (282) B 4125 |..... 4.105 04/12/2018. | 03/15/2035.
67078A  AD 5 |NVENT FINANCE SARL......cooooiiiiiriinriiiereieceniseneieseesesessseseseessseennns | covins 2|2C 503,999 |...108.735 | ....cccoouunuucs 543,675 | ..covveenn. 500,000 | ..ccooovornnes 503,053 |..... (436) | covvvvreeenrirens [ e [ e 4550 |...... 4514 10/31/2018. | 04/15/2028.
67181D AE 1 |OAK STREET INVESTMENT GRADE NE........ccoocosiuimrimriiniieniieniscinniens | cvvens 1A. 2101693 | 762,698 | .....coovvvnvene 750,000 ..763,125 | ..... I 3.390 |...... 3.332 11/20/2020. | 10/20/2050.
67420B  AA 4 | OASIS 2020-1 LLC.....oomvireiceiereeeseeicseieeeessese s | e 1A.. ...100.386 | ....... 257,674 256,683 | ... ....256,041 | ..... e 3.819 |..... 3.829 05/15/2020. | 10/15/2021.
674599 BM 6 | OCCIDENTAL PETROLEUM CORP.......cccoomirrviirrirnnnieniisseisnnsissnniinns | ceveeen | o [ eeveeennens 3.C e | i 196,500 |...102.500 | ...... 205,000 200,000 | ..oovvreornns 199,203 |.... 110 [ oo [ e | 7.200 |...... 7.328 01/05/1999. | 04/01/2028.
674599 BM 6 | OCCIDENTAL PETROLEUM CORP.. .|3.C.. ....385,828 |...102.500 | ............... 410,000 | ....cccooemuee 400,000 | ..o 396,773 | ..... 445 I 7.200 |...... 7.464 .. | 01/13/1999. | 04/01/2028.
674599 BM 6 | OCCIDENTAL PETROLEUM CORP.. C. ...102.500 100,000 ..99,373 |..... 87 N 7.200 |...... 7.404 . | 02/03/1999. | 04/01/2028.
674599 DK 8 | OCCIDENTAL PETROLEUM CORP.........cocoomviirriiinniiinniissniiisneiisnniiins | coneie | o [ ceviinniens 3B i | i 505,400 |..... 85.187 | .o 425935 | L 500,000 | ..cccooornnnens 505,400 | ..oovvvoriinriiinnns | e [ e || 4500 |...... 4.452 10/08/2019. | 07/15/2044.
675232 AA 0 | OCEANEERING INTL INC.....ooiiviiriiiiriiieneiisreeieseeiseseieseieseiesesienens | ceeeees 2|4A 498,845 | ..... 91.250 ..500,000 ....499,607 | ..... 110 I 4650 |...... 4.661 01/22/2015. | 11/15/2024.
677050 AC 0 | OGLETHORPE POWER CORP BOND SER 2007 144A...........ccccoocvmmmivmnnns | corvee | o [ cevirinnnens L i | i 588,500 |...124.147 ..500,000 ....548,055 | ..... (4,805) I 6.191 | ... 5.260 01/23/2013. | 01/01/2031.
677050 AJ 5 |OGLETHORPE POWER CORP BOND SER A ...494,775 | ...106.196 ..500,000 ....496,225 | ..... 172 e 4.200 |...... 4.244 01/08/2013. | 12/01/2042.
677071  AB 8 | OHANA MILITARY COMNTYS LLC BOND SERACL.. ..127.037 ..250,000 | ................267,148 | ..... (1,287) | oo | e | 208,043 [ i 5.434 09/05/2012. | 10/01/2034.
677071  AF 9 | OHANA MILITARY COMMUNITIES LLC BOND SER........ccccoovmmuevmmvirmnnis | coreees ..111.860 | ....occoo...... 168,712 | ... 150,825 | ... 151,825 | oo (214) | ovvvvevreerneines | v | 205675 |, 5.564 04/26/2011. | 10/01/2026.
677071 AG 7 | OHANA MILITARY COMMUNITIES LLC. .. 133234 | ................666,170 | ................500,000 | ................568,070 |..... (4,322) | oo | e | 0005780 [ e 4.980 03/27/2018. | 10/01/2036.
677071 AM 4 | OHANA MILITARY COMMUNITIES BND SER B 144 LA11.264 | 444214 | 399,243 410,003 (2,222) | oo | e | 2005462 [ 5.080 12/09/2009. | 10/01/2026.
678331 DD 8 | OKANOGAN CNTY WASH PUB UTIL DIST REV.......cccosvvcriinrivciiiciiniis [ s L 143924 | 467,753 | ..l 325,000 el 340,416 (TT4) | e | e | 06046 | ... 5.672 07/19/2013. | 12/01/2040.
67910H MS 6 | OKLAHOMA MUNIPWR SYS BABS 141017 e 585,221 | .. 415,000 ... 450,488 (1,868) | cvvoovvrrverrirenins | cerrnerrrerieninriins | 0008310 [ i 5.647 02/14/2014. | 01/01/2040.
680223 AK 0 |OLD REPUBLIC INTL CORP......... ...114.982 ..500,000 | ...............494,859 |..... 921 | o | e | 0003875 [ 3.936 03/06/2018. | 08/26/2026.
68233D AR 8 |ONCOR ELECTRIC DELIVERY........ccccouvrnec . 110927 | ... 221,854 200,000 | ................198,969 |..... 619 [ .o [ |20 7.000 ] e 7.527 12/17/2002. | 09/01/2022.
68245) AB 6 | ONEBEACON US HOLDINGS INC SENIOR NT... ...106.480 ...532,400 ..500,000 | ................501,010 |..... (551) [ overeerreeernernnee [ eenerrrseirsernnriinns | 204800 | e 4.543 11/27/2012. | 11/09/2022.
68245) AB 6 | ONEBEACON US HOLDINGS INC SENIOR NT ...106.480 532,400 ..500,000 | ................503,202 |..... (1,746) | ..o | e | 004600 [ e 4.526 .1 03/01/2018. | 11/09/2022.
68268N  AC 7 |ONEOK PARTNERS..........cooiiiiiiiiieiineiieseeiesesissssssssssssssesesssesessnnes | eeees B.. 126478 | ... 632,390 500,000 | ...............571,608 |..... (4547) | oo [ v | .6.650 | 5.458 03/28/2013. | 10/01/2036.
68268N  AG 8 | ONEOK PARTNERS LP SENIOR BD.......cocvmrviimririririeerieseiseseiosneiiens | e 2B 866,078 |...120.315 | ................902,363 | ................750,000 | ................833,260 |..... (4,252) | ..o [ e | 8133 [ 5.311 05/28/2013. | 02/01/2041.
68389X AV 7 |ORACLE CORP.. 1.6 502,500 |...126.605 | .................633,025 | .................500,000 | ................501,657 |..... (127) | ovvvrverrerineinee [ e [ 204300 | i 4.279 07/02/2014. | 07/08/2034.
68389X AV 7 |ORACLE CORP.. . 1.G 503,615 |...126.605 | ................633,025 | .................500,000 | ................502,396 |..... (184) | v [ e [ 204300 | e 4.269 07/15/2014. | 07/08/2034.
68389X  BE 4 |ORACLE CORP.......c.cosiviiireiccisncineiseisssisssissssssssssssnsinnsnes | coiei 1.G 492,270 |...122.923 ....494,539 | ... 395 | e e [ 20003.900 | L 3.961 05/05/2015. | 05/15/2035.
691205 AA 6 | OWL ROCK TECHNOLOGY FINANCE CORP..........cccooommrrmmrrimmnriinniiinns | cerei | o [ eevienenens 2.0 e | e 527,500 |...110.787 B27,500 | oo [ e [ e [ e | 0e8.750 | 6.398 07/22/2020. | 06/30/2025.
69121D  AA 8 | OWL ROCK CAPITAL CORP Il....covuurirriiiiiiriniiieiinsiieniessssiassiiessinsnnns | eeeene | oo [ eeverirenens 2.0 o | e 1,021,880 |...102.512 | ..............1,025,120 | ..............1,000,000 | ............. 1,021,880 [ ..oovevneerrienrirenis [ e [ [ e | 04625 | 4.526 01/23/2020. | 10/25/2024.
69121K  AB 0 | OWL ROCK CAPITAL CORP.........cocirremiiireiienemiesesiesesesesesienssseneseens | ceves ....498,090 |...104.515 | ....... 522,575 500,000 898,090 | oo [ e [ e [ | 40000 | 4.015 12/06/2019. | 03/30/2025.
693506 BE 6 | PPG INDUSTRIES INC......ccoccoviiiriiiniisiieiesicinessiss s | coenes ....588,790 |...134.650 | .....ccccennucd 673,250 | ..ccovevernnes 500,000 | .... LB73911 | (B,727) | oo | cevveeiveriverisnies | 00005500 [ e 4.671 01/25/2017. | 11/15/2040.
69362B  AJ 1 |PSEGPOWER LLC........cccoooiiiiieiireeeneeisceissesiesseissnnsssssissnsssnsnennns | evvnes | oo | oveneninne | cvvvvensinnnnns | coveeesenenod 607,500 |...152.599 | ....cccoccoeuenes 762,995 | ...coovvenn. 500,000 | ..ccoovvorns 573,755 | ..... (TA9B) [ oo [ e | .8.625 |, 7.099 06/07/2016. | 04/15/2031.
69362B  AY 8 |PSEG POWER LLC SRINT......oiiiiiiiiiiriiiieneinreiieseisesessesessesssssessseeeess | cove 2|2A 528,270 |..101.494 | ....ccoooove 507,470 | .oovvveenns 500,000 | ..oooveornns 501,006 |..... (2413) | oo | | 4150 | 3.928 05/07/2012. | 09/15/2021.
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702333 5E 1 | PASADENA TEX INDPT SCH DIST. 2 303,000 |...103.471 ..300,000 ...300,606 |..... (559) I 4.089 |...... 4.049 06/05/2014. | 02/15/2030.
705322 AJ 4 | PEDERNALES ELECTRIC COOP INC BOND SER 02........ccooomvvemmniirmenis | covvi | o [ cevieeenens 1D o | e 221,500 |...105.958 | ... ..200,000 | ... ...202,076 | ..... (3,114) B 5.952 |...... 5.374 07/12/2011. | 11/15/2022.
70806T AG 0 |PENNANPARK CLO I LTD....cccoviimiirciieririnniinninsiienienessseiessissisessenin | veveies | oo | evvveninee | TA s | e 500,000 |...101.700 | ..cccoovurirnn 508,500 | ...cocoovvvnnee 500,000 | ..ccoovrrerens 500,000 | ..ovoorirriiriiniins | e | e [ | 4.266 |...... 4.266 09/19/2019. | 10/15/2031.
70806U AG 7 |PENNANTPARK CLO PNTPK.......cooiiiiiiniiiiriiiniiieneenescessessssneins | s .1,000,000 |...101.700 ....1,017,000 ...1,000,000 .1,000,000 |..... I 3.140 | ...... 3.140 12/24/2020. | 01/15/2032.
716442  AH 1 | SUNCOR ENERGY INC PETRO CANADA........ccoovvviririiniinniicriesiiienins [ s ....565,865 |...122.117 610,585 500,000 | .... ..B57,776 | ..... (4,622) e 5.350 |...... 4.727 04/22/2019. | 07/15/2033.
71644E  AF 9 |PETRO CANADA.......ccoooiriiiirriinreieneissesissssssssessssessnsessssesssssssnssns [ evenns | oo | ovenninene | 2B i | oo 190,000 |...130.725 | ....... 261,450 200,000 | ..ccooovnees 197,651 | ..... 300 | oo | e | e 7.000 |...... 7.368 03/08/1999. | 11/15/2028.
71644E  AG 7 |PETRO CANADA SENIOR NT.....coouiiiiriiiriiiireiseseiieseiiesessesesisesessoens [ cevies ....685,332 | ...129.666 | ................. 777,996 | ..ccooerirnnes 600,000 ....655,162 | ..... (3,849) I 5.950 |...... 5.209 06/19/2013. | 05/15/2035.
718172 AU 3 | PHILIP MORRIS INTLINC......ooiriiiniiireiisrsisneissesssessssssssesnsins | coneies ...471,230 |..117.750 | ....... 588,750 500,000 | .... ..4T5,667 | ..... 1,127 . 3.875 |..... 4112 12/02/2016. | 08/21/2042.
718546 AH 7 [PHILLIPS B6..........ccooiiviciiciiiereiieceiseseiseseiienesisnesiesesesesssessssssnnenns | eenen | o [ eevevennons | 28 i | i 555,820 |...139.230 | ...ccccceeeenn.896,150 | oo 500,000 | ..ccooovornnes 541,073 | ..... (1,925) [ oo [ e | e 5.875 |..... 5.285 07/23/2013. | 05/01/2042.
718546  AH 7 | PHILLIPS 66 .1,140,750 |...139.230 ...1,000,000 11,108,925 | ..... (5,106) I 5.875 |..... 5.150 11/13/2014. | 05/01/2042.
718549  AC 2 |PHILLIPS 66 PARTNERS LP................. e ...724,733 | ..108.616 | ... 750,000 | .... ...728,735 | ..... 883 N 4.680 |...... 4.843 07/19/2016. | 02/15/2045.
718549  AE 8 | PHILLIPS 66 PARTNERS LP.........ccovvvimrrirnrnrinnniinensinsnsinnnsissenssnnnninnns | oeneeen | o [ eevivnenins | 2.0 v | i 846,704 |...112.056 | ...coooovrrrrnns 913,256 | ..oovvverrenne 815,000 | ...oovvvvrnns BAB,704 | ... | cervirenniienniinnies | e | e | 4.900 |...... 4717 10/08/2020. | 04/01/2046.
718781  CE 5 |PHILOMATH ORE SCH DIST........cocoiiiviiimiiiimeiineeiineiemeesssesisnesisneneene | eevene | o [ eevvenenns | vvvevisneiiennns | e 291,188 |...115.196 | ....... 287,990 250,000 ....269,685 | ... (3,068) I 5472 |.... 4.698 06/09/2014. | 06/15/2027.
720186 AH 8 | PIEDMONT NATURAL GAS CO INC 2|16 499,130 |...119.992 | ..cooovvrenenns 599,960 | ...coovorrenn. 500,000 | ... ....499,416 | ... 44 N 4100 |...... 4.107 09/15/2014. | 09/18/2034.
72018Q AD 3 | PIEDMONT NATURAL GAS CO INC MED TERM NT.....ccccooimmiimnmiimnniiiinns | covvi | o [ e JFCIRURNY IR 534,685 |..124.428 | ................ 622,140 | oo 500,000 | ..cccooornnnens 508,740 |..... (1,840) [ cooooverriienees [ | 7.400 |...... 6.920 03/03/2009. | 10/03/2025.
72650R AR 3 |PLAINS ALL AMERICAN PIPELINE L P SENIOR.........ccocooirviimiimeniireniins | wveree [ v | cerviienens BA i | 547,335 |...122.201 ...611,005 ..500,000 ....535,590 | ..... (2,224) I 6.650 |...... 6.075 10/08/2015. | 01/15/2037.
73358W  HG 2 [PORTAUTH OF NY & N Ui | s 517,000 |...103.910 | ... ...519,550 | ... ..500,000 ....504,205 | ... (3,364) I 4.500 |...... 4.352 07/17/2014. | 04/01/2037.
73358W TZ 7 |[PORTAUTHNY &N J............... 500,000 |...109.531 | ...ccccouuuruncs 547,655 | ....ooocooveneen. 500,000 ....500,000 | ..... e 4426 ... 4.426 10/07/2014. | 10/15/2034.
737679 CY 4 |POTOMAC ELECTRIC POWER Fo. ....288,913 |...123.393 357,840 290,000 | ................289,521 |..... 36 | i | e | 2005750 [ 5.772 09/16/2004. | 04/15/2034.
740189 AN 5 | PRECISION CASTPARTS CORP.. 2|1F 746,250 |...122.902 | c.ovvvrririnncs 921,765 | ...covvven. 750,000 | ................747,335 | ... 192 | e e |00 4.200 | 4.221 06/04/2015. | 06/15/2035.
742404 AN 6 | PRINCETON THEOLOGICAL SEMINARY DEB L A15.524 | 577,620 | ..ccoovvvenee. 500,000 | ...............503,773 |..... (B86) | ...vvoverririiens [ eeeeiierinriecienns | 204555 | 4.474 10/16/2013. | 07/01/2026.
74251V AH 5 |PRINCIPAL FINANCIAL GROUP INC SENIOR BD.. ...106.359 531,795 500,000 | ..ovvereereeB00,000 | ovoreirncirrrinirinens [ e [ e | e | 03125 [ 3.125 11/26/2012. | 05/15/2023.
74267C AC 0 |PROASSURANCE CORP SENIOR NT 2107067 | 535,335 | oo 500,000 | .... ....502,807 |..... (991) [ overerreeineiees [ e [ 205,300 | e 5.188 11/25/2013. | 11/15/2023.
74267C AC 0 |PROASSURANCE CORP SENIOR NT ..107.067 | ....... 535,335 500,000 | ..oovvveerrnnee 516,356 | ..... (B,773) | cvvevvrvevrrerieris | cevrnerverirerinnins | 00005.300 [ ovce 4.984 05/14/2018. | 11/15/2023.
743315 AJ 2 |PROGRESSIVE CORP.........ccoocosmrriirrriianiireriienenes ...136.611 136,611 100,000 ..98,430 |..... 192 | i [ | 0.6.625 [ 7.007 04/15/2002. | 03/01/2029.
743755 AJ 9 |PROVIDENCE HEALTH & SVCS BOND ..110.012 +..550,060 | ..o 500,000 | ..ccoovrrernns 503,950 |..... (1,436) | cooovvrerienieni | e | o379 [ i 4.246 10/09/2013. | 10/01/2023.
74432Q AC 9 |PRUDENTIAL FINANCIAL INC ..136.905 | ...... 273,810 200,000 ....195,956 |..... 324 | | e | 205,750 [ 6.045 12/19/2003. | 07/15/2033.
74432Q AC 9 |PRUDENTIAL FINANCIAL INC ...136.905 273,810 200,000 197,952 |..... 164 | oo [ [0 8750 [ 5.896 .. | 12/29/2003. | 07/15/2033.
74432Q  AC 9 |PRUDENTIAL FINANCIAL INC ..136.905 | .. 136,905 100,000 ..99,294 | ..... 56 | oo | cerrneenenineenenns | 0005750 [ i 5.852 . | 01/15/2004. | 07/15/2033.
74432Q AC 9 | PRUDENTIAL FINANCIAL INC .136.905 | 410,715 | oo 300,000 ....298,783 | ..... 97 | o | e | 00005750 [ i 5.808 02/12/2004. | 07/15/2033.
74443D  CK 5 |PUBLIC FIN AUTH WIS EDL FAC ...104.183 520,915 500,000 549,190 |..... (4,722) | oo | e | 0008750 [ e 6.059 05/08/2019. | 06/01/2031.
74443D DV 0 |PUBLIC FIN AUTH WIS EDL FAC 2103711 | 518,555 | 500,000 20510,000 | oo [ e [ s [ e | 00660 [ 5.549 05/12/2020. | 06/01/2028.
74443D DW 8 |PUBLIC FIN AUTH WIS EDL FAC ...102.960 ..500,000 510,000 | oo [ e [ [ | 005,960 | 5.843 05/12/2020. | 06/01/2028.
745332  BL 9 |PUGET SOUND ENERGY INC MED TERM NT SER B Fo. ...136.348 ..500,000 | .... ..515,747 | ..... (1,928) | oo | cevvneevenisrisenins |00 7000 [ e 6.498 08/07/2009. | 03/09/2029.
745332 BU 9 |PUGET SOUND ENERGY INC......c.cocomiuiriiriniiiniineiienienississsisssienins | oveees | oo | coveiennins F e | i 593,340 |..135.743 | ..ccccoceerern 878,715 | i 500,000 | ..ccoovrrrrens 573,854 |..... (5,123) | cvvvevvrerierieri | cevvveeienierinnies | 005,483 [ i 4.620 04/11/2017. | 06/01/2035.
747525  AF 0 |QUALCOMM INC.......cooiiiiininiiinrinissisississsnsssssssssssssssssssnssns | wenees | ae | oevesnenens L CIRRIN I 478,590 |...111.390 | ....... 556,950 500,000 ....486,746 | ... 3,059 | o [ e [ 003450 | e 3.604 05/11/2018. | 05/20/2025.
747525 AJ 2 |QUALCOMM INC.... s | s 2|1.G 500,765 |...133.963 | ...ccccocuunnn 669,815 | ...cooevvvnve. 500,000 | .... ...500,540 |..... (B9) [ oo [ | 204650 | i 4.643 05/14/2015. | 05/20/2035.
747525 AJ 2 |QUALCOMM INC.......iviieiirieeieeiissesisesissssisesesssssessssssssssssssnssons | cenenes 2|16 488,250 |...133.963 | ......ccoceonnt 669,815 | ...coovvenn. 500,000 | ..ooovvornnes 491,657 |..... 603 | oo | e [ 4650 | 4762 06/05/2015. | 05/20/2035.
747525 A 2 |QUALCOMM INC......iimiiiirciieeisceseeissise s essssiss | seeees 2|1.G 464,170 |...133.963 | ... 669,815 | .....cccvvonve. 500,000 474,430 | ... 1,848 [ .o [ e | 204650 | 5.009 07/24/2015. | 05/20/2035.
74834L AN 0 |QUEST DIAGNOSTIC INC BOND..........cccocvemmiiiniiinicisnniisnsissnsiesnssinnes | coneies | o [ ceviineiens 2B i | 300,284 |..145.507 | ...... 365,223 251,000 ..284,392 | ... (2,024) | c.ooovviriianis | | .6.950 | 5.809 06/17/2013. | 07/01/2037.
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74834L  AQ 3 |QUEST DIAGNOSTICS INC.......ovuurveriirierierirtesssissiiesieseesesssisnienes | weenes . |2B.. .. 132.797 ..700,000 ...802,115 | ..... (5,375) I 5.750 |...... 4.873 | dd....... 08/03/2016. | 01/30/2040.
749607  AC 1 |RLICORP SENIOR NT.......cooiiiiriiiieiieceiieseeiesesissesiesessesesiesesesesesinas | ceneees L|2A. ...109.149 ..400,000 | .... ....400,5% | ..... (223) N 4.875 |...... 4.846 |MS...... . .5,716 10/03/2013. | 09/15/2023.
75574U 40 8 |READY CAPITAL CORP......ccoooivirrisriissiiesesisssisssssessssssssssssssnnns | woeeee | oo | convvineens 2B i | e 400,000 |..... 24.990 | .ovoirrennn99,960 | oo 400,000 | oo 400,000 | .ooovverniirrnniienns | cervieneineninnnes | e | e | o 6.200 |...... 6.200 | oo | e 10,464 | .......... 27,900 |07/18/2019. | 07/30/2026.
75574U 40 8 |READY CAPITAL CORP.......ccoiiiiiriiriieneieseissssisnessnssessssisesinens | s .|2B.. ....507,520 |..... 24.990 ..500,000 ....507,520 | ..... I 6.200 |...... 6.108 | JJ....... 13,079 12/02/2019. | 07/30/2026.
755763  AA 7 |READYCAP HOLDINGS LLC.......ociiiiiiiciiiiciinriniissiciesieseissiciienes [ s 1E. ....537,760 |...102.250 ..500,000 | ... ...537,760 |..... N 7.500 |...... 6.973 07/18/2019. | 02/15/2022.
759351  AJ 8 | REINSURANCE GROUP OF AMERICA INC SENIOR........ccccooovmmvvvmmmiiinnns | corv | o [ ceviinenens 2A i | 835,298 |...101.860 | ...............763,950 | ..ooooviirrirnncs 750,000 | ..cooovvornnes 753,576 | ..... (8,582) [ c.vooveerviienins [ e | 5.000 |...... 4.489 10/31/2012. | 06/01/2021.
759351 AJ 8 | REINSURANCE GROUP OF AMERICA INC SENIOR L|2A. ....554,035 |...101.860 ...509,300 ..500,000 ....501,883 | ..... (4,519) I 5.000 |...... 4512 01/15/2013. | 06/01/2021.
75972Y  AA 9 |RENAISSANCERE FINANCE INC ....490,450 |...109.717 ...548,585 | ... ..500,000 | ... ..494132 | ... 1,381 . 3.700 |...... 3.772 05/11/2018. | 04/01/2025.
75972Y  AA 9 |RENAISSANCERE FINANCE INC 491,185 |..109.717 | ................548,585 | .....cccccc.e. 500,000 | ..coovvornnes 494,518 | ... 1,290 | oo | e | e 3.700 |...... 3.766 06/29/2018. | 04/01/2025.
763227 QB 4 |RICHARDSON TEX.....cccomivmirirmrirriinrinniirenienes 517,961 |...109.875 ..515,000 ...516,453 | ... (356) I 4.000 |...... 3.977 03/27/2015. | 02/15/2035.
78390X AC 5 |SAICINC SENIORBD SER 1..........cccceoecne. 834,000 |...120.780 ..750,000 | .... ....809,466 | ..... (3,063) B 5.950 |...... 5.351 04/18/2013. | 12/01/2040.
78413K AB 8 |SES GLOBAL AMERICAS HLDGS GROUP 490,750 |...109.619 | .................548,095 | ................. 500,000 | ...cooovrverens 491,485 | ... 368 [ i | e | s 5.300 |...... 5.400 09/12/2017. | 03/25/2044.
78413K  AB 8 |SES GLOBAL AMERICAS HLDGS GROUP.. ....486,865 |...109.619 ..500,000 ....487,909 | ..... 522 I 5.300 |...... 5.443 .. | 09/18/2017. | 03/25/2044.
78413K  AB 8 | SES GLOBAL AMERICAS HLDGS GROUP.. ...109.619 ..500,000 | .... ..485,621 | ..... 621 B 5.300 |...... 5.471 . | 10/04/2017. | 03/25/2044.
78416E AE 3 |SFS ASSET SECURITIZATION LLC 500,000 |...100.126 500,000 | ...ccoovvvrunee 500,000 | ..o | e [ e | | 4238 | ... 4.238 07/13/2020. | 06/10/2025.
786005 PM 4 | SACRAMENTO CALIF MUN UTIL DIST REV......ccoociiiirriinnniieniieniiiens | e ...501,251 |..146.072 | ...l 657,324 | ..o 450,000 ...484,259 | ..... (2,234) I 6.322 |...... 5.676 08/13/2013. | 05/15/2036.
791697  BX 2 | ST LOUIS MO SPL ADMIN. BOARD..........ccooommmviimriinniiennisniissiiisniiins | coneees ...318,603 |...122.630 | ....... 367,890 300,000 ...310,151 | ... (1,230) I 4.750 |...... 4.473 06/11/2014. | 04/01/2029.
795681 GM 1 | SALT LAKE CNTY UTAH MUN BLDG.........cooiimeviimireinniiieneiseneiieneirenenes | cereie | [ eevireneins | e | e 357,594 |..129.039 | ..............387,117 | ................300,000 | ................332,834 | ... (3,682) e 5.820 |...... 4.883 09/12/2014. | 12/01/2029.
79588T AC 4 | SAMMONS FINANCIAL GROUP INC 2|2A 505,235 |...105.728 | .................528,640 | ................500,000 | ................503,248 | ..... (534) [ v [ s [ 2 4450 | 4.404 05/09/2017. | 05/12/2027.
797355 L7 7 | SAN DIEGO CALIF UNISCH DIST......oirveimeiireiienerieceeieneseesenesesesesenns | ceveeen | o [ eevererenens 1D i | e 484,288 |..121.720 | ................523,3% | ................430,000 | ...............456,310 | ..... (4,048) | ..oooeecveces [ v | 25260 | .. 4.670 07/21/2014. | 07/01/2027.
798764  TF 7 | SAN MARCOS TEX......cccoiiiiiiiniiniinciiiesiesiississisissieseesssssssssissiinns | coenes 2|1.C 500,000 |...108.180 | .................540,900 | ...............500,000 | ....c0veeireec800,000 | .vooiooiioiiinninnis [ e [ e | cevvenieceienisnins | e 0000 | i 4.000 12/11/2014. | 02/15/2032.
808626 AE 5 | SCIENCE APPLICATIONS INTL CORP NOTE .. 135311 | ...v.ev....676,555 | ................500,000 | ................558,517 |..... (5,088) | cveooernrerrirenns | cerrreerrerierinneins | e 1125 [ i 5.868 02/29/2012. | 07/01/2032.
812728 QQ 9 | SEATTLE WASH WTR SYS.. .128.297 | .................641,485 | .................500,000 | ...............550,350 |..... (6,640) | cvoovereireeireins | e | 00005520 [ once 4.643 09/12/2014. | 08/01/2028.
816851 AP 4 | SEMPRA ENERGY SENIOR BD L A43547 | TITT35 el 500,000 e 571,046 (3,789) | cvvvvvrerirerirerin | cevrnerrrerirerinrins | 00008000 [ e 5.073 10/21/2015. | 10/15/2039.
822582 BE 1 |SHELL INTERNATIONAL FINB V. ..125.152 | .................876,064 | .................700,000 | ................695,850 |..... 290 | oo | e | e 8130 [ 4.165 05/06/2015. | 05/11/2035.
824348 AQ 9 | SHERWIN-WILLIAMS CO.......ccccovvvrrrrrunne . A17.555 | ... BBT,TT5 | ..., 500,000 | ... 485,409 | ... 666 [ ..o [ e | 204,000 ] 4.144 11/04/2016. | 12/15/2042.
832696 AB 4 |SMUCKER JMCO.................. 512,880 |...102.478 | .................512,390 | .................500,000 | ...............501,181 | ..... (1,574) | oo | e | 00003500 [ ooce 3.412 02/24/2014. | 10/15/2021.
833096 HH 6 | SNOHOMISH CNTY WASH PUB HOSP GO. 490,000 |...100.179 | ...ccvevv.... 490,877 | eecverernni490,000 | ooviireennid90,000 [ oo [ [ [ e | 208,129 | 6.129 09/23/2010. | 12/01/2030.
833116 BT 2 | SNOHOMISH CNTY WASH PUB UTIL DIST.... 479,178 |...113.069 ..420,000 | ...............442,822 |..... (5,562) | cvvovvrrerrrenerienns | cevrreernerisnineins | 005,254 [ i 4.605 04/17/2014. | 12/01/2025.
83417P  AA 5 | SOLARCITY LMC IV ...105.657 | ..............1,009,748 | .......cccco..... 955,685 | ...orvvererrei850,825 | oo e | e | e [ d180 | 4.695 01/16/2020. | 02/20/2021.
83417P  AB 3 |SOLARCITY LMC IV ...106.731 500,000 | ..ovveeereeB90,000 | ovoreercrrrrinirinens [ o [ e | cerveeenennnnees | 0005580 [ s 5.694 04/08/2020. | 02/20/2021.
83417P  AB 3 | SOLARCITY LMC IV e .106.731 | i 533,655 | 500,000 | ..oovrvereree 490,000 [ oo e | cereiveneineneiens | e [ 205,580 | i 5.694 04/08/2020. | 02/20/2021.
835495 AJ 1 |SONOCO PRODUCTS CO SENIOR BD... ...136.029 ..500,000 | ................536,790 |..... (1,855) | cvvovercvirririnins | cevvneeveriirinnins | 0005750 [ ince 5.319 01/17/2019. | 11/01/2040.
835495 AJ 1 |SONOCO PRODUCTS CO SENIOR BD... ...136.029 ..500,000 | ... ....536,781 | ..... (1,854) | oo | cevvrneenenineisenns | 0005750 [ i 5.319 01/18/2019. | 11/01/2040.
837004 CD 0 |SOUTH CAROLINA ELECTRIC & GAS CO 570,415 |..139.275 | ..cccoovvvrnnn 696,375 | ..covvvvrnns 500,000 | ..ccoovrrrrens 555,942 |..... (2,957) | oo | cevveriiserissisnins | 00005500 [ ooci 4.821 04/12/2016. | 12/15/2039.
842471  BY 9 | SOUTHERN CALIF PUB PWR AUTH ...294,515 |...109.671 | ....... 285,145 260,000 ....268,439 | ... (4,944) | cooovvveriricns | e | 00005610 [ i 4.953 04/09/2014. | 07/01/2024.
84474Y  AA 4 |SOUTHWEST AIRLINES CO BOND SER 2007-1 CL.....ccccvvreerirmririiiiniins | e ...245,933 |..104.420 | ....... 233,458 223,576 | ... ..227,898 | ..... (2,747) | oo | e | 00008150 [ i 5.591 cervens 07/08/2011. | 02/01/2024.
848580 AA 6 |SPIRIT AIRLINES INC.......coooiiiiiiriircienersseiissniissenisnsssssssesssnesnnsens | eovenee | oo | cenenrenene | 2 oo | v 421,880 |..... 95.459 | ..o 405,562 | ....oooooenenn: 424854 | ................ 422,555 | ... 362 | v | e | e 41000 | 4129 [AO...... | oo 4343 | L 18,418 | 12/19/2018. | 04/01/2028.
848712 NY 7 | SPOKANE CNTY WASH SCH DIST.......covviriiriiiiniinsicsiissiesiesiiniins [ s 558,455 |...100.350 ..500,000 ...500,000 |..... (9,009) | cooovvvciinrinnis | e | 20005500 [ e 4.924 27,500 | 04/22/2014. | 12/01/2029.
850752  LP 9 |SPRINGFIELD MASS........cocooiriiiirriinniinnisnnissnissnsssneissssisnsssnniens | onneie | o [ eovvsneins | v | s 117,578 |...125.266 ..100,000 ...108,651 |..... (1,348) | oo [ | .6.000 | 5.103 6,000 | 09/11/2014.] 06/01/2027.
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858155 AE 4 | STEELCASE INC......oiviiiiiicriieieinsisie st ssssesiesssesssnians | soenes . .|2.C.. ...997,420 |...116.204 ...1,162,040 ...997,936 |..... 258 I 5125 |..... 5.138 |WJ....... cernennn23,308 01/17/2019. | 01/18/2029.
86213D  AA 1 | STORCENTRIC INC......ccooviiiiiiriiiiieiiineeiesiieseisseisesessesesseseseesesens | s . . .1,000,000 |...100.250 | .. ....1,002,500 | ... .1,000,000 |..... . U PR 5.875 |..... 5.875 |FA....... cerennni21,568 02/13/2020. | 02/19/2023.
863667 AG 6 | STRYKER CORP. I I 2A i | 495,640 |..126.433 | ..ccoovvvnnnn 632,165 | ..coovrvrrenn. 500,000 | ..oorverrnns 496,273 | ..... 160 e | 4375 | ... 4.413 [MN...... 01/03/2017. | 05/15/2044.
863667 AH 4 | STRYKER CORP. L |2A. ....480,975 |..111.907 | ....... 559,535 500,000 ....486,543 | ..... 2,784 I 3.750 |...... 3.898 | MN...... . 12/18/2018. | 11/01/2025.
86765B AK 5 |SUNOCO LOGISTICS PTNRS OPERS LP SENIOR B........cccccocviveiiiiiiriiins | e . .. |2C. ....580,000 |..115.937 | ..occvvvcinancs 579,685 | .....cocoounne. 500,000 | .... ....557,528 | ..... (2,729) . v [ 6.100 |...... 5.259 |FA....... . 01/24/2013. | 02/15/2042.
867658 AM 1 | SUNOCO LOGISTICS PTNRS OPERS LP SEN BND.........cccoovomumiiraniianns [ e . 2|2C . 517,120 |..103.622 | .....cccooounune 518,110 | oo 500,000 | ..o 512,606 |..... (586) e | 4.950 |...... 4786 [JJ....... 05/03/2013. | 01/15/2043.
867658 AM 1 | SUNOCO LOGISTICS PTNRS OPERS LP SEN BND.........ccooovememiiereriirenns [ cov . 2|2.C . 592,212 |...103.622 | ... 621732 | 600,000 | ....occovvvvees 593,516 |..... 302 I 4.950 |...... 5.015 | JJ....... 13,752 09/06/2016. | 01/15/2043.
872287  AF 4 | TCI COMMUNICATIONS INC DEBS I R I I 1.6 e | 99,625 |...134.751 | ... ...134,751 100,000 ..99,926 |..... 15 . RO PR 7875 | ... 7.905 04/22/2002. | 02/15/2026.
87233Q  AC 2 |TCPIPELINES LP........ccooviiiiiiriieieiieceeisseeieeseseseeseseesesiesesieseneenes | ceneees I IS 2B i | 488,280 |...112.587 | .................562,935 | ......ooccccenes 500,000 | ..coovvornnes 491,976 | ..... 1,267 e [ 3.900 |...... 3.994 02/23/2018. | 05/25/2027.
87425  AJ 2 | TALISMAN ENERGY INC SENIOR NT.. I [ 2B s [ s 526,250 |...112.385 ..500,000 LB17,795 (1,106) I 5.850 |...... 5.558 07/29/2013. | 02/01/2037.
87425E AN 3 | TALISMAN ENERGY INC FGN SR BD.. . 2|2B 491,765 |...106.543 ..450,000 | ... ...480,423 | ..... (1,460) . SRS R 5.500 |...... 5.033 05/08/2013. | 05/15/2042.
874476 HD 9 | TALLAHASSEE FLA ENERGY SYS REV......cocoimmrvimriiireinnsiiinnnrieseinnns | ceveees I I 1.C oo | e 648,939 |..142.449 | ...............826,204 | .....ccooconeenns 580,000 | ..oovvevrnnn 629,489 | ..... (2,506) e | 5.969 |...... 5.335 07/29/2013. | 10/01/2040.
880162 DL 3 | TEMPLE TX UTIL SYSTEMS TXBL.......covvuimreimeiiiinieieceissceeseneisenesenns | cevenes . 2|1.C . 500,000 |...108.823 ..500,000 ....500,000 |..... I 5.050 |...... 5.050 03/19/2014. | 08/01/2044.
880162 DL 3 | TEMPLE TX UTIL SYSTEMS TXBL......cvrvierriirrrriieiiseeiiseseiieseieesesinns | ceveees . 2|1.C . 522,000 |...108.823 | ... ..500,000 | ... ...510,461 | ..... (2,919) . ceeeeines | e 5.050 |...... 4.837 05/20/2014. | 08/01/2044.
88163V AD 1 | TEVAPHARMACEUTICALS........ccooommmviiiriinniinneicsrcienes B I I I 3.C e | e 567,145 |...106.575 | ....... 532,875 500,000 | ...ccoovvvrunee 545,560 | ... (3,021) e 6.150 |...... 5.422 02/04/2014. | 02/01/2036.
88163V AD 1 |TEVA PHARMACEUTICALS...... . . I IO 3.C e | e 599,500 |...106.575 | ... ...532,875 ..500,000 ....569,161 | ..... (4,585) I 6.150 |...... 5.129 07/15/2014. | 02/01/2036.
882384 AC 4 | TEXAS EASTERN TRANSMISSION LP SENIOR NT.......cocoovimvinnriiinriians | coneees . 2|2A 499,010 |...103.415 | ... ..517,075 ..500,000 ...499,863 | ..... 92 I 2.800 |...... 2.806 10/24/2012. | 10/15/2022.
88283L HU 3 | TEXAS ST TRANSN COMMN.........cooviviimrimiriiniiieneiieceiiees e | e | s 587,155 |...129.041 645,205 500,000 ....551,186 | ..... (5,534) e 5178 |...... 4.409 09/12/2014. | 04/01/2030.
884903 BM 6 | THOMSON REUTERS CORP FGN SR BD . . 2|2B 958,750 |...109.024 1,090,240 1,000,000 | ...............967,797 |..... TAT5 [ | e | 204500 | 4.694 05/28/2013. | 05/23/2043.
884903 BM 6 | THOMSON REUTERS CORP FGN SR BD.........ccoovueirrinrieineieneiinniiis | ceneees . 2|2B 388,106 |...109.024 425,000 | ................396,198 |..... 1,319 [ | e | 204500 | e 4.928 07/24/2013. | 05/23/2043.
89153V AB 5 | TOTAL CAPITALINTL.......cccoouueee ...102.882 ..342,000 | ................341,385 | ... 568 | ..o | ceveenieciieniinnies | 000,875 [ 2.920 02/24/2014. | 02/17/2022.
89352H AD 1 | TRANS-CANADA PIPELINES LTD FGN SR NT ...139.406 ..500,000 | ................556,681 |..... (3,384) | ..o | e | 00008200 [ e 5.329 01/07/2014. | 10/15/2037.
89352H AD 1 | TRANS-CANADA PIPELINES LTD FGN SR NT... ...139.406 ..450,000 | ... ....507,084 |..... (3,408) | cooovvvrieeieri | e | 20008200 [ e 5.330 05/12/2016. | 10/15/2037.
893830 AF 6 | TRANSOCEAN SEDCO FOREX INC NOTE.......ccocosvumirimneinrienrsmnieniennes | everen | o [ venrivnnins | B ovvieviinnns | i 288,750 | ..o 35.250 250,000 ..88,125 | .......... (161,875) (21,595) [ ..oveveveririneinns [ eeverreriinrineienns [ w7500 | i 6.494 02/01/2012. | 04/15/2031.
89642C AA 8 | TRINITAS CAPITAL MANAGEMENT LLC 103.547 | oo B17,735 | 10022500,000 | ocer00500,000 | oo | e [ e [ eeveneiseneisenennns | e 1700 [ 7.750 06/06/2018. | 06/15/2023.
89642C AA 8 | TRINITAS CAPITAL MANAGEMENT LLC ..103.547 | .............. 1,035,470 | ............. 1,000,000 | ...cc0eeeee1,027,500 | .ecvoerircrirrinniiens | e | s v [ 72790 [ 7.543 01/02/2020. | 06/15/2023.
89657A  AB 2 |TRINITY RAILLEASING L.P.........cccccoeeuece ..105.662 | .................528,310 | .................500,000 | ................497,852 |..... (2,148) | oo | e | 004620 [ e 4.574 08/02/2018. | 06/17/2020.
89657B  AA 2 |TRINITY RAIL LEASING 2019 LLC... 2104905 | 975,132 | 929,638 | i 974,853 | e | | [ [ 000 3.820 [ 3.642 03/03/2020. | 04/17/2023.
89657B AC 8 |TRINITY RAIL LEASING 2019-2A A2 LLC. . . ..104.685 | ............523,425 | ................500,000 | oo 498,750 | oo s | e | e [ 203100 | 3.108 12/02/2019. | 10/17/2020.
89678F AA 8 | TRISTATE CAPITAL HOLDINGS INC........coovveemrriimrrierriieneieeceieeseeiesenes . .. |2B.. ..102.009 | ..oovierr 663,059 | ooiiinn850,000 | eooiieennB61,375 | e s | e | e [ 05750 | 5.651 07/17/2020. | 05/15/2030.
89690E AC 1 |TRIP RAIL MASTER FUNDING LLC. 101878 | o 447,588 | 439,338 | 483,913 | s [ | [ 08024 | L 5.705 08/16/2019. | 07/15/2021.
89690E AC 1 |TRIP RAIL MASTER FUNDING LLC......... . . 101878 | 509,390 | oiiii500,000 | oo 521,407 | i e | e | s [ 200024 | 5.771 12/02/2019. | 07/15/2021.
898735  SF 3 | TUCSON ARIZ COPS-T.....coovviiiriiirricrisssisssissessssssssissssesssennns | caneees e | i [ s 513,635 |...120.628 | .................603,140 | .................500,000 | ................507,559 |..... (889) [ .ovvvreerrrirriies [ e [ 204508 | o 4.386 07/09/2014. | 07/01/2029.
902494 AT 0 | TYSON FOODS INC SENIOR BD JEOTURTTRRINS IOV . 508,885 |...104.891 | ... . ...500,990 |..... (849) | ..vvvreererineies [ e [ 204500 | e 4.421 08/02/2012. | 06/15/2022.
902754  AA 8 |UIRC-GSA HOLDINGS I LLC.....cocouviririeiieriieineissiseisniiesiesisssisnsienns [ s e [ LE i | i 750,000 |...104.018 | ..cccvvvvrirnne 780,135 | .ocvvrirns 750,000 | ..oovvvrirens 750,000 | ..ovovvirrirrirniins | e | e | v 250 [ 4.250 06/23/2020. | 06/30/2025.
90278W 30 3 |UIRC-GSA INTERNATIONAL LLC......cooovvvrverieiecrieriesieseiseissssesssissiaenns | cvveens . ....500,000 |...100.000 | ....... 500,000 500,000 202500,000 | e | e | e | e [ 008,000 [ 6.000 10/28/2019. | 12/31/2024.
90345W  AD 6 |US AIRWAYS BOND SER 2012-2 CL A....ccovvvomrrirnrrinnieeneisseissseeieseees | e . . ...215,169 | ..... 89473 | oo 188,337 | covvveerri 210,49 | ... ...210,464 | ... (523) | covveverrererrinens | e [ 4625 | 4.525 12/18/2013. | 12/01/2020.
904000 AB 2 | ULTRAMAR DIAMOND SHAMROCK CORP..........ccocoemmmriamrirnrerrisiirinens | ceveees I IS 2B i | e 836,078 |...126.737 | ..coccvvvnennnc 950,528 | ....ocooeveneen. 750,000 | ..oovvvornns 817,527 | ... (4,032) | oo [ e | 8750 [ 6.055 07/20/2016. | 10/15/2037.
905572  AD 5 |UNION CARBIDE CHEMS & PLST.......cccosiiimiiniiieiiinieiissiscississienins | s I [ 2.0 e | s 197,000 |...113.915 | ....... 227,830 200,000 | ..oovveonnns 199,724 | ..... 123 | i i [0 7875 | 7.995 02/24/2003. | 04/01/2023.
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905572 AD 5 |UNION CARBIDE CHEMS & PLST.......coomtiiriinirierireienisnisesissiiesienens | weenes .|2.C.. ...525,000 |...113.915 ..500,000 ...502,491 | ..... (1,107) I 7875 |...... 7.500 |AO...... .9,817 06/13/2003. | 04/01/2023.
905581 AR 5 |UNION CARBIDE CORP.........cooriiriiiriiieciiieceeiesesiesesiesssissssissssienes | ceneees C. ....199,000 |...122.475 ..200,000 | ... ...199,830 |..... 39 e 7.500 |...... 7.538 01/15/2003. | 06/01/2025.
905581 AR 5 | UNION CARBIDE CORP.........commrreirriirriisniisssissssisssisesssssssssnsssnnns | ceveien | oo [ eeveeeenons 2.C e | s 300,000 |..122.475 | .ccoccoerrren 367,425 | i 300,000 | ..ovvreornns 300,000 | .oouvverniirrnriieens | eervireneineninnees | e | e | e 7.500 |...... 7.500 02/10/2003. | 06/01/2025.
906437 AS 7 |UNION CNTY ORE SCH DIST 11-Tu...ccoivviiieiirniiireeienesissssissesisnnieennns | ceveven | [ eevveneins | v | i 595,170 |...129.939 ..500,000 ...552,204 | ..... (6,202) I 5.700 |...... 4.789 06/11/2014. | 06/15/2029.
90783V AA 3 |UNION PACIFIC RAILROAD BOND 2005-1 TRUST.........cccoumrimrinriicniinnns | e 2|1.D 163,436 |...110.417 | ... .155,653 | ... ....165,593 | ... (567) e 5.082 |..... 4.840 01/25/2011. | 01/02/2029.
90931C  AA 6 [UNITED AIRLINES INC......ccooooiriiiriiriiiceisssessessseissesissesssssienes | cvenes | oo | convieenens LE i | i 433,935 |...104.758 | ................. 453,448 | .......ccccc..... 432,853 | ..o 433,782 | ... [CC1C) N RO VSOOI PO 4150 |...... 4.140 02/11/2019. | 08/25/2033.
90931G  AA 7 |UNITED AIRLINES INC.....oovviiriiriiiicciiiereiseseseseiseseiesesiesesiesesienenes | ceneees ....518,750 |...108.321 ...541,605 ..500,000 ...518,750 | ..... I 5.875 |...... 5.663 11/12/2020. | 04/15/2029.
90932P  AA 6 |UNITED AIRLINES INC.......covvviiriiiriiinniissniissnissseissnscsssssnssisnsienns [ v ....350,931 |...101.421 | ... ...353,269 | ... 348319 | ... ...349,396 |..... (233) N 4.000 |...... 3.970 03/25/2014. | 04/11/2026.
913017 BJ 7 |UNITED TECHNOLOGIES CORP.........ccooooeriiieriiiieiienerieseiiseniisesiiiens | ceneees 581,475 |..137.665 | ................. 688,325 | ....occoeeveee. 500,000 | ..ccooovornnes 560,199 | ..... (4,200) [ ..o [ e | 5.400 |...... 4.643 02/04/2016. | 05/01/2035.
91754R QD 2 [UTAH ST BRD REGENTS......cooiiviriiiniiseiieniesieeissiisssisessesisninns | cvvens ....120,045 |...128.070 128,070 100,000 L A11,874 ) (1,239) I 6.241 | ...... 5.199 09/12/2014. | 08/01/2030.
918204 AR 9 |V F CORP BOND DTD 04/15/04 6.00%.........cocoumveemrreermerernerersreennenienes | ceveees 11,113,500 |...133.432 ..1,334,320 | .. ...1,000,000 | .... 11,070,523 | ..... (5,531) e 6.000 |...... 5.388 08/06/2013. | 10/15/2033.
91913Y  AE 0 |VALERO ENERGY CORP BOND.........coovverrirriereeennnrinsninnneissnsinnnnees. | evvinne | oo | ovnenninene | 2B i | v 270,863 |...139.812 | oo 349,530 | ..oovvvirrenn. 250,000 | ..oovvveernnn 260,719 |..... (953) | covvevrrrererriiens | e [ e 7.500 |...... 6.922 09/07/2010. | 04/15/2032.
91913Y AL 4 |VALERO ENERGY CORP NOTE.........cccoiiiiiimiiiimemieneeieseessneesenesenenens [ cevns ....769,508 | ...133.022 ..750,000 ..761,842 | ... (721) I 6.625 |...... 6.457 09/02/2010. | 06/15/2037.
91915W  AB 8 | VALIDUS HOLDINGS LTD SENIOR NT......vsiveimrriirriinreiieneieeneiieneiies | eeeees A ....529,030 |...165.867 ..500,000 | ... ..519,577 | ..... (1,030) N 8.875 |...... 8.388 02/21/2012. | 01/26/2040.
91915W  AB 8 | VALIDUS HOLDINGS LTD SENIOR NT......oirvinriiniienniisnniisnsiisnniins | e | oo | coveierenens 2A i | 613,050 |...165.867 500,000 | ...ccoovvvrunee 578,047 |..... (8,108) [ .ooooovvrvienies [ | e 8.875 |..... 7.238 08/24/2012. | 01/26/2040.
920253  AF 8 | VALMONT INDUSTRIES INC 2|2.C 246,090 |..116.053 | ...... 290,133 250,000 ...246,915 | ... 133 I 5.000 |...... 5.079 11/21/2014. | 10/01/2044.
920253  AF 8 | VALMONT INDUSTRIES INC 2|2.C 491,200 |...116.053 | ... 580,265 | ......ccooeveen. 500,000 ..492,615 | ..... 318 I 5.000 |...... 5.090 08/03/2016. | 10/01/2044.
920253  AF 8 | VALMONT INDUSTRIES INC........cocooiiriiriiniiiereiseneeiesesiesesieneseesnnens | ceneees 2|2.C 233,503 |...116.053 290,133 250,000 ...235,903 | ..... 606 B 5.000 |...... 5.353 02/01/2017. | 10/01/2044.
921814  AA 7 | VANDERBILT UNIVERSITY MEDICAL CENTER.. ..107.752 ..377,132 ..350,000 | ..oeerreere 350,000 [ oo [ [ [ | 172 | 4.172 07/12/2017.| 07/01/2037.
921814  AA 7 | VANDERBILT UNIVERSITY MEDICAL CENTER.. 107752 | ....... 538,760 500,000 | ...............490,232 | ..... 592 | oo | vererrneneninneens |72 [ 4.267 09/14/2018. | 07/01/2037.
92277G  AB 3 | VENTAS REALTY L P/CAP CORP. ...129.655 972,413 2750,000 | .o 795,750 [ oo [ [ [ | 205700 | i 5.372 06/02/2020. | 03/30/2043.
92343V DU 5 |VERIZON COMMUNICATIONS INC.. ...136.479 1,023,593 ..750,000 | ................783,335 |..... (2,062) | c.ooovvrerirririeinn | e | 00005250 [ oo 4977 04/18/2017. | 03/16/2037.
92343V DU 5 |VERIZON COMMUNICATIONS INC.. ..136.479 | ... 682,395 | ... ..500,000 | ................531,732 |..... (1,963) | covovvvciieeienis | e | 20005.250 [ i 4.883 08/03/2017. | 03/16/2037.
92345Y  AE 6 |VERISK ANALYTICS INC.......cccovmviiiniiiniiirrieseienciis 2141920 | 709,600 | ...coovvonnvenn 500,000 | ................541,329 |..... (1,728) | oo | cevvnerveriverinnins | 00005500 [ once 5.021 05/01/2017. | 06/15/2045.
925524 AV 2 | VIACOM INC ...129.456 258,912 200,000 ...195,599 | ..... 357 | v | cevvenineninenneens | 00008500 [ i 5.812 04/13/2004. | 05/15/2033.
925524 AV 2 | VIACOM INC 129456 | i 129,456 100,000 ..97,493 | ... 203 [ oo | e | 00005500 [ i 5.859 04/14/2004. | 05/15/2033.
925524 AV 2 | VIACOM INC 129456 | e 129,456 100,000 ...98,150 |..... 150 | oo [ e | 025.500 [ 5.751 .. | 10/19/2004. | 05/15/2033.
925524 AV 2 | VIACOM INC ...129.456 258,912 200,000 ...198,540 | ..... 18 | o [ 205,500 [ 5.597 .. | 02/01/2005. | 05/15/2033.
925524 AV 2 | VIACOM INC ..129.456 | ....... 258,912 200,000 ...198,461 | ..... 125 | oo [ v [ 2008500 [ 5.603 .. | 02/18/2005. | 05/15/2033.
925524 AV 2 | VIACOM INC 129456 | ...oovonn. 388,368 | ... 300,000 ..297,404 | ..... 210 [ oo | e | 20005500 [ i 5.615 .. | 03/01/2005. | 05/15/2033.
925524 AV 2 | VIACOM INC ...129.456 258,912 200,000 192,682 |..... 593 [ cooererererirenens | vereerrneneninneens | 2008.500 [ i 6.022 . | 03/28/2005. | 05/15/2033.
92812Q V3 8 | VIRGINA ST HSG DEV AUTH......cooovvmrrirariirererieniiinas 534,425 |...101.866 | ................509,330 | ..coocoovrrunnnes 500,000 2:505,001 | oo | e (10,002) | ..ooveerrveeereiis | e | 05,251 | 4.913 06/22/2017. | 01/01/2039.
92857W AQ 3 | VODAFONE GROUP PLC FGN BD....... ....565,560 |...144.295 ..500,000 ....545,208 | ..... (2,811) | oo | e | 0008150 [ i 5.437 01/28/2014. | 02/27/2037.
92857W  AQ 3 | VODAFONE GROUP PLC FGN BD....... ....580,000 |...144.295 ..500,000 | .... ..557,719 | ..... (3,589) | cvvovererrrririenns | cerrneernenisrineeins | 0008150 [ i 5.302 . 11117/2014. | 02/27/2037.
92857W AQ 3 | VODAFONE GROUP PLC FGN BD....... B | 539,320 |...144.295 | ...cccce0.. . T21475 | i 500,000 | ..ccoovrrrrens 529,457 |..... (1,831) | oo | e | 00008150 [ e 5.702 |FA.....| oo 10,615 | oo 09/02/2015. | 02/27/2037.
931422 AK 5 |WALGREEN CO......ccoviviiriiiireiiirerieneeieneiissesisssssssssssssssssssssssssesnnsss | cevenen | o [ eeveenenens 2B i | 678,825 |...108.785 ....683,909 | ... 3,050 | .vveereiereiiens [ e [ 4400 | 4861 [MS...... .9,674 05/17/2019. | 09/15/2042.
931427 AB 4 |WALGREENS BOOTS ALLIANCE.........ccoouviviiiniiniisciienieciienissisiinns [ e 2|2B 805,305 |...115.007 ...862,553 . ..788,041 | ... (2,853) | oo | e | o500 [ e 4.191 03/24/2015. | 11/18/2034.
949746 SH 5 |WELLS FARGO & CO.....ccooooorriireiireeisneriesesiseesesessisssssssssssssssssssnessns | covenen | o [ eevereneeens 2A i | 463,275 |...110.909 | ....... 554,545 500,000 | ....oovvverene 474,660 | ..... 4407 | oo [ e | 223.000 | 3.238 06/12/2018. | 10/23/2026.
94974B  FY 1 |WELLS FARGO & CO.....ccvvuuiriiciiiniiciiecississisiiesiesisssissiississsisies | ceniins .1,007,700 |...114.691 ...1,146,910 ...1,000,000 .1,004,388 | ..... (810) [ ovvererrreinerraes [ e [ 04100 | i 4.069 01/19/2017. | 06/03/2026.
959802 AM 1 |WESTERN UNION CO.....ccooovviriiiiriiiriinriisnsisssssssscssssssssssssssnnins | coneies ...781,568 |...124.934 937,005 750,000 ...778,958 |..... (1,491) | oo | e | 00008200 [ e 5.950 04/11/2019. | 06/21/2040.
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Designation,
F NAIC
0 Designation Current Year's
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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
960413  AS 1 |WESTLAKE CHEMICAL CORP........cccccocvvmrrirerirnrnnne I . . 2|2B 501,568 |...129.960 649,800 500,000 ....501,368 |..... (54) I 5.000 |...... 4.984 |FA....... . ..9,452 04/26/2017. | 08/15/2046.
960413 AS 1 |WESTLAKE CHEMICAL CORP........ccooovrvmrvrerirrenne I I . 2|2B 950,020 |...129.960 | .. ...1,299,600 | ... ...1,000,000 | .... ...953,568 |..... 1,851 . ceevrenen [ e 5.000 |...... 5.263 |FA....... rernen. 18,904 02/07/2019. | 08/15/2046.
962166 AS 3 |WEYERHAEUSER CO DEBS.......cccovvimiiiiireirneineiiesiesissesseisssssssssenss | seees I [ 2B LBAAT | 115,447 100,000 ...99,866 |..... 54 s [ 7425 |...... 7.248 | UJ....... 08/02/1993. | 07/15/2023.
962166 AS 3 |WEYERHAEUSER CO DEBS........c.coouumiririmieiiinerienienesesissesenssssiens | eoenes . . |2B.. 115447 | 230,894 200,000 ...201,113 | ... (445) I 7125 ... 6.755 | J....... 04/09/2003. | 07/15/2023.
962166 BR 4 |WEYERHAEUSER CO......cooiiiiiiieiieiicenseiseisesiesssesississssssisenisenes | soeees . .. |2B.. ..217,514 | ..150.064 | ....ccooevevnncs 300,128 | .coverirnns 200,000 | ... ....206,861 | ..... (615) cevveeeen [ s 7.375 | ...... 6.781 |MS...... . 12/05/2003. | 03/15/2032.
962166 BT 0 |WEYERHAEUSER CO......ccoviuuiririieriereeeienisssissessssssessesessssssssesseens. | seeees I [ 2B i | s 419,676 |...143.537 | ..ccovvverennne 574,148 | .o 400,000 | .ooovvernvene 408,213 |..... (B36) | .ovvveerrererreree [ e [ e 6.875 |..... 6.553 |JD....... 12/23/2003. | 12/15/2033.
96332H CG 2 |WHIRLPOOL CORP MED TERM NT I [ 2B i | i 609,132 {...128.978 | ....coevvrn. 773,868 | ...coovvvvnnve. 600,000 ....606,772 | ..... (306) I 5.150 |...... 5.073 |MS...... 06/21/2013. | 03/01/2043.
96949L  AB 1 | WILLIAMS PARTNERS L P . ceevreren [ s . 2|2B 496,600 |...113.634 | ....... 568,170 500,000 | .... ....496,600 |..... ceevienen [ e 4.000 |...... 4.027 |MS...... 03/24/2015. | 09/15/2015.
96950F  AF 1 |WILLIAMS PARTNERS L P SENIOR BD........cccmmieirierirerereenseinerssninens | eveene I [ 2B s | e 608,350 {...132.998 | ......ccornennn. 664,990 | ...cooovernnens 500,000 | ..ovvorrrnns 576,915 |..... (3,996) | cvvoovvvnrineireies | e [ e 6.300 |...... 5.178 |AO...... 05/03/2013. | 04/15/2040.
96950F  AF 1 |WILLIAMS PARTNERS L P SENIOR BD... ...132.998 ..500,000 ...559,425 | ..... (3,087) I 6.300 |...... 5.400 |AO...... 06/03/2013. | 04/15/2040.
97064E AA 6 |WILLIS ENGINE SECURITIZATION TR.... . . ...430,036 |..... 86.732 | ... . 424595 | ... ...425,263 | ..... (2,450) ceevieeen [ e 4.750 |...... 4.690 |MON... 08/23/2018. | 09/15/2043.
976656 BZ 0 |WISCONSIN ELECTRIC POWER CO......ovvvvriiriirriieeireireiiseiesssesienens | eveees I [ | D C T ISV 350,847 |..141.356 | ..ccovverrrnnns 424,068 | .....ocovonve. 300,000 | ..covvrrrnns 345171 |..... (2,838) | cvvoeerreireirieies | e [ s 5.700 |...... 4874 |JD....... 12/27/2018. | 12/01/2036.
983919 AH 4 | XILINX INC ..ottt ssesssseessssssenssessesssessenssssssns | seenes . ....495,845 |...100.505 | ....... 502,525 500,000 ...499,921 | ... 474 I 3.000 |...... 3.025 |MS...... . 03/13/2014. | 03/15/2021.
98417E  AK 6 | XSTRATA FINANCE CANADA LTD FGN SR NT SER......ccosvvvvrirmrrneiireiins | ceeinne . . 2104023 | e 780,173 | v 750,000 | ... ...753,843 | ..... (4,612) . cevvreenen [ e 4.950 |...... 4613 |MN...... . 08/02/2012. | 11/15/2021.
98417E AR 1 | GLENCORE FINANCE CANADA LTD......cocvvverierrinnienerierieeesseisnineiinens | ceveene I [ 2A s | s 553,285 |...123.054 | ..cccoovrrinnn 615,270 | ..ccovvrernnen. 500,000 | ..coovrrernns 546,826 |..... (2,153) e [ 5.500 |...... 4.970 |AO...... 08/23/2017. | 10/25/2042.
98934K AB 6 |ZENECA WILMINGTON INC IO I I [ 2A s | s 543,910 |...117.907 ....506,836 | ..... (2,413) I 7.000 |...... 6.435 | MN...... . L4411 03/02/2009. | 11/15/2023.
98956P AG 7 |ZIMMER HOLDINGS INC...... B . 2|28 775,560 |...113.166 ....767,667 |..... (1,535) I 4.250 |...... 4.110 |FA....... v 12,051 03/24/2015. | 08/15/2035.
989822 AA 9 | ZURICH REINSURANCE SR NOTES... ....191,940 |...116.022 ..199,143 | ... 312 e 7425 ... 7424 |AOQ...... 09/06/2001. | 10/15/2023.
989822 AA 9 |ZURICH REINSURANCE SR NOTES... ....102,208 |...116.022 ...100,274 | ... (99) i [0 7125 L 6.971 . .. | 12/18/2003. | 10/15/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. .........c..evereiereeessisssiesssineneenes . s 341,874,737 XXX v 334,926,305 | .onene (248,805)| ......... (849,509)| ........ 350,000 XXX ....15,504,129 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............cccouriniiniiniiiniiiiinicsiicciiccis coevrnnins | s 341,874,737 XXX | ..........383,229,630 | .........325,503,458 | ......... 334,926,305 | ........... (248,805)| ......... (849,509) ] ........ 350,000 XXX XXX | ... 4,185,709 |....15,504,129 XXX XXX
Totals
7699999.  TOtal - ISSUET OBGAHONS. .. ... rvreeestisseiseresesis st es et s ekt | nniias 356,368,484 XXX | s 400,140,586 | .......... 339,712,443 | ......... 349,294,492 | ........... (248,805)| ......... (865,642) | ........ 350,000 XXX XXX XXX | .o 4,468,618 |....16,323,468 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ... snsssseenes corn.49,659,145 XXX 50,190,923 48,730,223 | ..........49,636,425 | ........... 0 (442) 0 XXX XXX XXX [ s 115,215 | ... 571,290 XXX XXX
8399999, Grand TOAl - BONGS. ........ucvuuveuresrirscesseiseiseiesesese s ees bbbt | nrians 406,027,629 XXX ....450,331,509 ...388,442,666 | ......... 398,930,917 (248,809) | ........ (866,085)| ........ 350,000 XXX XXX XXX | . 4,583,834 |....16,894,758 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A . 1B . ....6,293,633 1C ... 1D .. 14,032,444 1E ... 22,765,701 1F s 37,562,614 1G ....46,084,267
2A 2B . ..71,408,696 2C
3A ,728,001 3B 3,359,241 3C s ,810,071
4A ... ....499,607 4B .. .0 4C . .0
5A .. ....478,843 5B ..

6 151,195
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Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
40417L 20 5 |HC GOV REALTY TRUST.....coouirrmimmrrerimmesssismsssssssessssssesssssssessssssnssssssnns. | coneeres N 20,000.000 | ..oorreveermrnenns 25,000 | oovvevernenns 500,000 | ....... 24.500 490,000 500,000 | covveoerrrermeeerees | crvvereennns 4,666 0 1.GFE........ 08/06/2020.
52520E 20 0 |LEHMAN BROS HLDG CAP TRV SECS......cooommmmvimrmmrimseriissessessesssines | cevvenes N 16,000.000 0.166 2,656 0 6.G 04/02/2004.
52520X 20 8 |LEHMAN BROS HLDGS CAP TR VI 8.24% ......covvveiniririemssrinsssssnissssesssssnes | soveeees s 8,000.000 ......0.169 1,352 0 6.G 01/05/2005.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 500,000 XXX 494,008 500,000 0 | s 4,666 0 0 0 0 0 0 XXX XXX
8999999. Total - Preferred Stock: 500,000 XXX 494,008 500,000 (V) — 4,666 0 0 0 0 0 0 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 0 1= 0 1C e 0 1D 0 1E i 0 TF e 0 LLCI 500,000
2A ! 0 2B e 0 2C 0
3A s 0 = T 0 3C s 0
AA e 0 4B e 0 AC 0
BA e 0 L1 0 5C e 0
B s 0
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1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
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.CV. 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
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.....c..sturmimermerienererieeeseesssissessenisnees | cneeens w| 200n3,106.000 | ..................310,600 |..... 100.000 310,600 2.310,600 | ..oovorrrrierireenne 37,160 | covoeveeeeriieinenns | e | ceeies 0 10/29/2008. | .....ccovevernees
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.....ccovvmiiereicimriseiesierssssiersssisessenes | aeeenes o] 910,000 el 91,000 100.000 91,000 | covovrvrrerrene 91,000 [ oot | e [ | e | 0 04/27/2009.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL......c..ovvuirimirierirsrieriereseesssissesiensinees | cneeens v 0000 200.000 | ... 20,000 100.000 20,000 | ovevrrrerrenni20,000 | oo | s [ | e | e 0 05/08/2009.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL......ccovvmiierriiciniereiesiersnsseierinsisensenes | aveenes oo | ve...400.000 | ....................40,000 |..... 100.000 40,000 | ooevreerreneren 80,000 | oo [ | e | s | s 0 05/28/2009.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL........cvvuirimerierirsrieriresereesssissesiessnnens | coveeens v | 400,000 | .....coceee.....40,000 ... 100.000 40,000 | .vocrveerrrerre0,000 | oo | e | e | s | s 0 07/10/2009.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL. ...c.cituririmermeieenerensesiseesssesessesisnees | cneenns we| rereenn400.000 | ....coeee.e..40,000 ... 100.000 40,000 | coocveerereenere0,000 | oo | e | e | s | s 0 11/06/2009. | ....
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL......cccovimiiereieinriseinsisrsnssseessssesesenes | aveenes JE IO 507.000 | .....c.cco..........50,700 |..... 100.000 50,700 | ovvvirieerenenD0,700 [ oo | e [ | | 0 03/26/2010. | ..cvovverrerrine
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.....cccvturremermeriesereniesisseesssisessesssnees | cneenns +.:399.000 | .o 39,900 | 100.000 39,900 | ovvverrierrennnn39,900 | oo | e [ e | s | s 0 10/14/2010.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL......cccovimiierniiiinrinsinsisrsessseessssisssenes | sveenes oo | 0 1,000.000 | ... ....100,000 |..... 100.000 100,000 ..100,000 won | e | [ | e 0 01/21/2011. | ...
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL........otvriremermerirsrnerinsesseesssisessenssnees | eneeens JOO ISP 200.000 | .ooooevercernenenns 20,000 |..... 100.000 20,000 | .ooovvercireninns 20,000 | covouvererireererisnins | e | e | s | s 0 02/11/2011. | oo
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL. ...c.ciiuriemiireiiesirenississeessssissessesienes | ceeenns we| r00eeenn400.000 | ....ccoeee.e..40,000 ... 100.000 40,000 | ..cooveririinn 40,000 [ .oocvoreererinrineies | cerereenssienienes [ e | e | s 0 03/18/2011.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.....c..vtvririmirierirerierieseseessseseriesssnees | cneeens we| 200 1,363.000 | ... 136,300 . 100.000 136,300 136,300 [ e | e [ e | s | e 0 04/28/2011.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL. ....c.ciiiriimiireiinsireniesesseesssissessesisenes | cveenns v e 193.000 | 19,300 100.000 19,300 | cvovevererirrenrs 19,300 | oo | e | e | e | s 0 04/12/2012.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL........cvvuiririierinniieriererneissieesieriinens | coveeens v e 799.000 | i, 79,900 | 100.000 79,900 | oveevvrerrenen 79,900 | oo | e [ e | e | e 0 04/24/2012.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL. ...cocitiririmerieieenerenississeesssinsessesisnees | veenns v e 737.000 | i 73,700 | 100.000 73,700 | oo 73700 | oo | eeernneissienieninees [ e | oeeeresineiseesesenens | ceneees 0 01/24/2013.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL......cccovirmiiiririeirmrinsieriersesssiesssnesssenes | aveenes JOU PO 376.000 | .....c.cco........37,600 | ... 100.000 37,600 | e 37,800 | oo [ | s | e | s 0 04/04/2013.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.....c..eturmimermeriesereniesesensssisnessesssnees | cneenns ....306.000 | ...................30,600 |..... 100.000 30,600 | .oveevrrierrerrneB0,800 | oot | e [ e | s | s 0 04/08/2013.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL. ...c.evuriiirireiinsiieeiesissessssiesssesisenes | neenns w200 1,999.000 | ... 199,900 ... 100.000 199,900 | ovvvireereenn 199,900 | v [ | e | e | oo 0 04/08/2013.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.....c..cvuririmermerirernerieeesseesssssessenssnees | cneenns JOO IO 465.000 | ...................46,500 |..... 100.000 48,500 | ..oocrvvrrrerredB,500 | oo | e | e | s | s 0 04/10/2014.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.....ccovimiiirieicinrineieniersesseienissieesenes | aeerenes oo | reeen206.000 | ..................20,600 | ..... 100.000 20,600 | ooeverirereneei 20,800 [ oo | s [ | s | e 0 03/19/2015.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL........ctvvirimirierinrienieseseesssesesiensinees | cveeens we| 000 1,386.000 | ... 138,600 |..... 100.000 138,600 ..138,600 rer | e [ | e | e 0 04/04/2016.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL. ...c.iturireermerienirensesisseesassisessesinnees | cneenns v e 187.000 | e 18,700 100.000 18,700 | ..oovervrrirns 18,700 | ..voureeeererreeinens [ eorerineriesiesinenns | eeeesessessssssnessnns | cesneesesssssseesssnens | oseenns 0 04/06/2017.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL........cvuuirieirierinnrieriereseeissiesiesinens | cneeens v e 163.000 | oo 16,300 . 100.000 16,300 | cvooevvvrrrreneren 18,300 | oo | e | v | s | s 0 03/20/2018.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.....c..iviririmeimerieneneniesessessssissessenisnees | neenns 1235.000 | .o 23,500 | 100.000 23,500 | overrrierrenrnn23,500 | oo | e [ | s | s 0 04/08/2019.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL......cccovimiierimcinrissinsissrsesssiessssesesenes | aveenes oo | veeree...468.000 .46,800 |..... 100.000 46,800 | ..ovovireeereen 86,800 | i [ | | | 0 05/07/2020.
446150 10 4 [HUNTINGTON BANCSHARES INC............. I 3,000.000 | ... .37,890 | ...... 12.630 37,890 . 1,800 (7,350 10/26/2007. | ...
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.... .1,718,390 XXX 1,718,390 1,732,130 |. 38,960 0 [CE]0) ) 0 XXX XXX

Common Stocks - Parent, Subsidiaries and Affiliates Other

47235 10 8 |JEDNOTAINC v | s | o | 86000 | i 9,958 | 115.790 | ... 9,958 (ST R [P .3,602,388 .(3,571,587) |. ..(3,571,587) | .109/29/1986. | ...
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other. XXX 9,958 9,958 3,602,388 (3,571,587) ..(3,571,587) XXX XXX
Common Stocks - Mutual Funds

024071 10 2 |AMERICAN BALANCED FD-A........cooiiieieiceirieieieresiesessssisssessesessssssssssssssesessssesssnsnss | conenee | oon | eeeens1,336.080 | covirvecen.. 221,550 | ... 30.200 221,550 ..206,144 15,406 07/07/2020.

140193 10 3 | CAPITAL INCOME BUILDER FD-A......coovcoirrerrrrereeerneeesnenesnesessseessssessssssssssssssessssnnes | avvenee | eee | eevenen 1,847,650 | cirviiiiinnnnn 116,420 | oo 63.010 116,420 ..107,090 9,331 07/07/2020. | ...

140193 40 0 |CAPITAL INCOME BUILDER -F1 FD....cccovviviiniinniinnsnisenississessnssssssessnsssnssnssssssnssnssssssnsnnes | avneenes |onn | avnnrnnnenns 1190 | viiierisnnsninnen 450 | ) 63.000 450 | 414 36 07/07/2020. | ...................
9499999. Total - Common Stocks - Mutual Funds...........cc..c.... XXX 338,420 ..313,648 . 0 0 24,773 | i 0 XXX XXX
9799999. Total = COMMON SEOCK......vvuuiiiesiesiiisriie st ..2,066,768 XXX 2,066,768 2,055,736 | oo 450 | s 3,641,347 | oo 0 [ n(3,554,164) | o0 | i (3,554,164) | .ovvoviiiiisracid 0 XXX XXX
9899999. Total COMMON aNd PrEfEITEd STOCK. ........vvcuurrerrurrerraeessreeseeesseressesesssessssess s ssssssssssees ..2,566,768 XXX 2,560,776 2,555,736 3,646,013 0 [ coorer(3,554,164) | ovvvvivriirenn0 | s (3,554,164) | .vveoorrerrrrerrrinnad 0 XXX XXX
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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 11 12 13 14 15 16
NAIC
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and
or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign Svo
ei Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B/A.CV. 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
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1B .. D s 1E e 0 TF e 0 LLCTR
2B
3B ..
B s AC i) 0
BB 5C e 0
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

€3

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. Government

3136AL  VF 5 | FANNIE MAE.. 12/14/2020 RAYMOND JAMES INSTITIONAL 971,757

3136B1 3P 7 |FANNIE MAE.. 08/25/2020.. JP MORGAN CHASE.... . 1,996,005

3137BR  ZF 5 |FREDDIE MAC . 08/14/2020. KEYBANK NAL......cooiiiiiiisns s 2,377,060

3137BS WH 2 |FREDDIE MAC . 12/11/2020 KEYBANK NA. ...ttt 1,329,850

3137BT 4T 5 |FREDDIE MAC . 12/29/2020.. NATIONAL ALLIANCE SECURITIES C 1,515,037

3137FC DA 9 |FREDDIE MAC . 08/26/2020........ FTN FIN SECURITIES CORP......oturriiiniriieissisisesieisss st esssssssanens 2,030,779

38379X Q6 0 | GOVERNMENT NATL MTG ASSN s 11/30/2020........ KEYBANK NA. ..ottt 3,089,926

38380C DB 6 |GNMA....cooiiiiicieee s 12/11/2020........ NATIONAL ALLIANCE SECURITIES C s . 1,675,370 .

38380K  3Z 6 [GNMA.....coiirecee e 12/17/2020........ WELLS FARGO ADVISORS.........covvirrineierierreinrerenes s | s | e 1,406,324 | ..o 1,390,678 | ..o 2,839

38380K UN 3 [ GOVERNMENT NATL MTG ASSN s 11/25/2020........ CAPITAL GROUP-AMER FDS.......coccoiiiiirieieiineirerinsiseseeesieesnienes 3,496,094

38380N 5B 1 |GOVERNMENT NATL MTG ASSN T 07/21/2020........ NATIONAL ALLIANCE SECURITIES C O . 2,093,434 .

38380P SW 5 | GOVERNMENT NATL MTG ASSN s 07/20/2020........ FTN FIN SECURITIES CORP......ovtriiiitiriiiireiesireriesise ettt ssenienens | esesesssssssssessssisssesese s ensessesssnsssssensnns | soressessanes 2,027,297 | oo 1,997,337 | oo 1,831

38380P  VF 8 | GOVERNMENT NATL MTG ASSN T 08/14/2020........ KEYBANK NA. ...ttt 2,054,294

38380V AB 7 | GOVERNMENT NATL MTG ASSN s 05/28/2020........ RAYMOND JAMES INSTITIONAL . 1,648,208

38382C RB 9 | GOVERNMENT NATL MTG ASSN s 11/16/2020........ RAYMOND JAMES INSTITIONAL. ....coovvrireriririresieisssssiessssssssessssssesssssssssssssessssssssesss | esssessssssssesssssssessssssssessessssssesessans | seresossnes 4,687,145

38382C RC 7 | GOVERNMENT NATL MTG ASSN s 11/16/2020........ RAYMOND JAMES INSTITIONAL 4,572,979

38382C VL 2 |GOVERNMENT NATL MTG ASSN BTSRRI 03/30/2020........ COASTAL SECURITIES INC.....coovvvirirerneiceeiisieniniees . 996,795 | oo 997,574

38382G  YB 2 | GNMA 2020-97 BM.......iuuiiiiieriiiiesenississs et 10/05/2020........ NATIONAL ALLIANCE SECURITIES C et | bbb | siensnnneis 6,083,438 | oo 6,000,000

0599999. Total - Bonds - U.S. Government..... et ettt ettt et et et aetet et taetes s ietes s aseetenssaetesasaseetess | eieuetetessetesssesetessastetsietetesseet et s e etetesase et eeeAete st aeteseseA et et s aeteteseee st s Aet et e aeeet et s Aet et s aeA et et e Aet et s Aee et s etetebsa st es s eseteserantennseaetes | etetsietesaseseetesssetesaseseetasnsetesenastenenses | oererererteseseneetesistetesenareans 44,051,790 | coovivvieicee 43,065,510
Bonds - Industrial and Miscell

00214M  AA 1 | ARL SECOND LLC......otuiiiiieriiicieii ittt 04/17/2020........ RAYMOND JAMES INSTITIONAL.......ouvuutiiriiiareiiereriesiceesissisessess s sssssessesssssesiesse | eresesssessessnsssessessssssessssssessesssesssssnesses | sessessenes 984,557 | oo 1,009,479

00214M  AA 1 | ARL SECOND LLC......oiiiiiiciiiiciicisst st 04/24/2020........ RAYMOND JAMES INSTITIONAL 493,383 | oo 504,739

025932 AP 9 | AMERICAN FINANCIAL GROUP INC........cccovviriirerinriiereriniierisereriesirenes 04/08/2020........ JEFFERIES AND CO....ovuiiririiiierineiseissie e . 499,500 | oo 500,000

03332D AN 4 | ANCHORAGE CREDIT FUNDING LTD 09/04/2020........ RAYMOND JAMES INSTITIONAL......cotvuririieiririirerisieeessssissssessesssssesessssisessesssssssssses | onesesssessnsssssessasssssessessssessesssssesses | seesessenes 750,000 | .o 750,000

038923 AQ 1 |ARBOR REALTY TRUST INC... 03/03/2020........ KEYBANK NA 1,000,000 | oo 1,000,000

038923 AS 7 |ARBOR REALTY TRUST INC... . 04/22/2020........ KEYBANK NA . 500,000 | .o 500,000

05526D  BF 1 | BAT CAPITAL CORP.......ccccvvrvmirriernirrirensiseeenienns 10/07/2020........ FTN FIN SECURITIES CORP.......oitiiitiiiiereiistiesis st snesenies | enesesssesasssesssessssssssessssssssesssessssssenses | sessensnenes 537,910 | oo 500,000

05565E  AF 2 |BMW US CAPITAL LLC. 04/02/2020........ RAYMOND JAMES INSTITIONAL 489,000 | .ooovereverieierieenes 500,000

05969A  AA 3 |BANCORP INC 08/10/2020........ PIPER JAFFRAY INC . 500,000 | ..o 500,000

06684N AL 3 | BAPTIST HEALTH OBLIGATED GROUP.........cceoiiiiriiicineierisrineeesieieniesesinsens 06/04/2020........ WILLIAM BLAIR ...ttt | sebeesinsisesins st ssenisninens | croesinsines 959,140 | oo 1,000,000

10948V AE 5 |BRIGHTWOOD CAPITAL.......cc.vvene. 12/17/2020........ RAYMOND JAMES INSTITIONAL 800,000 | ...ovvvirrrciniinns 800,000

110122  CW 6 | BRISTOL-MYERS SQUIBB CO.......ccmviireiiireiieieieieseiesieiessesisesessiesssssessesssessessssssessesssssenens 07/17/2020........ EXCHANGE ..ot 503,000 | .o 500,000

110122  DF 2 | BRISTOL-MYERS SQUIBB CO.......euriiuiririireiniiiseissiessssssesssssessssiessssssssssssssssessssssessesssssensen 07/17/2020........ EXCHANGE 556,477 | cooveveeeiiieiriieinns 500,000

110122 DF 2 | BRISTOL-MYERS SQUIBB CO.......cmiiiiriiiieiiieiierseiesiessessssisesesssesssssessesssessessssssessesssssenens 07/17/2020.. EXCHANGE . . 541,029 | .o 500,000

12634Q  AJ 0 |CROSS RIVER BANK GROUP.........ccccovererrirnn 08/18/2020. KEYBANK NAL......cooiiiiiiiisis s 500,000 | ..coovvciimriiiiens 500,000

12665U AA 2 |CVS PASS-THROUGH TRUST . 05/20/2020. SAMUEL A. RAMIREZ & CO. INC.......ocviiiiiiiiniiisisesssiesissiesssssse s 518,669 | ..o, 501,328

140501 AA 5 |CAPITAL SOUTHWEST CORP 08/12/2020.. RAYMOND JAMES INSTITIONAL 500,000 | ..o 500,000

14070T  AC 6 | CAPSTAR FINANCIAL HOLDINGS INC.......cccovmiiiiiiiieinnieiininisnines 10/20/2020 KEYBANK NA. ..ottt 500,000 | .o 500,000

18468H  AC 3 |CLEAR STREET CAPITAL LLC.....ooiiiiieiiiriieeire st ensnes 10/08/2020 KEYBANK NA.......cootieitiietisieee st 1,000,000 ...1,000,000

22530C  AA 4 |CREDIBLY ASSET SECURITIZATION LLC.. 11/20/2020.. SUN TRUST ROBINSON HUMPHREY. 1,001,250 ...1,000,000

23204H BM 9 |CUSTOMERS BANK . 09/10/2020. PIPER JAFFRAY INC 512,250 | .o 500,000

233063 BS 4 |DEUTSCHE BANK COMMERCIAL MORTGAGE..........cccoiiiiiiiiinrierseiseisiesissiesesiees 11/20/2020 RAYMOND JAMES INSTITIONAL 894,063 | ..o 1,000,000

25323L  AA 8 | DICKINSON FINANCIAL CORP..... 11/12/2020.. KEYBANK NA 750,000 750,000

30231G  BF 8 |EXXON MOBIL CORPORATION 03/20/2020. INSTITUTIONAL SALES DALLAS.......covveiiiriirniirenisesisisienes 508,460 | ....ocoovmriierinnns 500,000

30259 AA T [FNB CORP.......ooiiiiie e 06/12/2020........ PIPER JAFFRAY INC 492,500 | oo 500,000

30313R  AA 7 |FS KKR CAPITAL CORP Il...ccvorirriirerinrirerniiniinas 02/11/2020........ INSTITUTIONAL SALES DALLAS.......coovriiieriririerneiceieeieeienenenes 500,000 | ..o 500,000
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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
316500  AB 3 | FIDUS INVESTMENT CORP........cocoiiiiiiiiiieiineirererisisesieess s ssessssssessssssesesssesesssssssessssssensns | oeresessereres 12/16/2020........ RAYMOND JAMES INSTITIONAL.......ovvuririieieiiiierinieeesisisssessessessessessssesessesssssessenes. | eresesssessnsssssesssssssesesssssssssessesssssnesses | sessessreres 700,000 | .o 700,000 | .o
316500  AB 3 | FIDUS INVESTMENT CORP........cooiiiiiiiiiiieiissieiesissiesisi s sesss et sssssss s essssssansns | oesnssssenenes 12/16/2020 RAYMOND JAMES INSTITIONAL 305,250 | ..oovicrinieniens 300,000
31740C  AB 9 |FINAMER STR SECS TR....... 10/13/2020.. RAYMOND JAMES INSTITIONAL 500,801 | .oveeiciiree 500,000
337930  AD 3 | FLAGSTAR BANCORP INC......cooiuiiiiiiriieiriieiintieeiesicesssisseess st ssssssesisnsssssins | oevesssnsenenes 10/23/2020 RAYMOND JAMES INSTITIONAL 500,000 | ..o 500,000
35137L  AJ 4 |FOX CORP. 04/03/2020. EXCHANGE ..ot 556,083 | ..o 500,000
376535 AC 4 | GLADSTONE CAP CORP.. 12/08/2020.. RAYMOND JAMES INSTITIONAL 300,000 | ..o 300,000
376535 AC 4 | GLADSTONE CAP CORP.. 12/08/2020........ RAYMOND JAMES INSTITIONAL 721,000 | .o 700,000
37959G  AA 5 | GLOBAL ATLANTIC FINANCE CO......ceoviiiereririeririeiierieresissiseeesissiensssiees 04/16/2020........ FTN FIN SECURITIES CORP.....otuuiiiiniirireiinriseesise st esssssesenene 459,765 | ... 500,000
422341 EU 7 |HEARTLAND CONSUMERS PWR DIST SYS SD.....cocvvuiiiriiiirierniieiesisisssesssssssssessesssssenss | seseessnesonns 07/10/2020........ PIPER JAFFRAY INC . 1,024,243 | oo 860,000
46625H  JH 4 | JPMORGAN CHASE & CO.....couuiiueiiiieieiiseiesie st sssessees 03/19/2020........ INSTITUTIONAL SALES DALLAS........coiiiiireiiiireieeise et sssssenses | enesesssesssssssssesssssssssesssesssssesssesssssnenses | sessessrenes 488,600 | ..o 500,000
494550 AW 6 |KINDER MORGAN ENERGY PARTNERS.......cccouiiiirritienineiseiseierssieesieisnienes 03/12/2020........ FTN FIN SECURITIES CORP....c.ouvmiiiiiiiirtieisiesiseisei et 528177 | oo 460,000
50067H AW 7 | KORTH DIRECT MORTGAGE INC.........ccccovvmiierniiiininesiseieisnieresineines 07/29/2020........ PIPER JAFFRAY INC . 500,000 | ..o 500,000
50067H BN 6 | KORTH DIRECT MORTGAGE INC.........cccoovririierniiiinineieiinsieissirenesineen 10/28/2020........ KEYBANK NA. ...ttt sies | Hoessenbe bbb | eebscesenenenes 1,000,000 | oo 1,000,000
51817T  AB 8 [LATAMAIRLINES GROUP S A.......oviiiiiiiiiiriseiississiesesessssisssiesiens . 03/03/2020........ INSTITUTIONAL SALES DALLAS........ccmtvimrierieriieirissiiesieesienes 478,843 | oo 600,000
55316F  AC 3 MM FINISHED LOTS HLDGS........coveviirriiiiinriersnineee s 02/28/2020........ KEYBANK NA. ..ottt . 508,450 | ..oovvecriicirirne 500,000
55317H  AA 2 | MM FINISHED LOTS HLDGS 3 LLC.......vvieriierieirerinisirssierssseisessssessssneanes 11/13/2020........ KEYBANK NA. ...ttt nsens | ebsnesebesbes bbbttt | eesessesnes 500,000 | .o 500,000
559080  AF 3 | MAGELLAN MIDSTREAM PARTNERS L P......cviiiiriiiriniireiseieie s 10/15/2020........ KEYBANK NA. ...ttt 792,399 | .o 775,000
56585A  AD 4 | MARATHON PETROLEUM CORP........ccoviuiiiiiiiieiiiiciesisississbssssse s essssssss s ssssiensssaees 03/17/2020........ INSTITUTIONAL SALES DALLAS.......covviiirriiriniirerieisesisissienes . 491,505 | oo 500,000
58278L  AA 4 |MCREIF SUBREIT LLC......ccovvireinrirerreirirenienes 11/06/2020........ KEYBANK NA. ...ttt nsses | soresesssesanssseses st enses | sesscesenssenes 1,000,000 | oo 1,000,000
583928  AE 6 | MEDALLION FINANCIAL CORP. 12/21/2020........ PIPER JAFFRAY INC 500,000 | ..o 500,000
65344M  AA 7 |NEXPOINT REAL ESTATE FIN OPER PRT L P...c.ovvviriiciriciiccisiis . 10/13/2020........ KEYBANK NA. ...ttt . 989,800 | ..o 1,000,000
67181D  AE 1 |OAK STREET INVESTMENT GRADE NE........cccosiiiiiiircimiiierirerenisniseeressieniesiees 11/20/2020........ RAYMOND JAMES INSTITIONAL. ..ottt isssessesssssssessessessssessessssnss | essessssssssssesasssssesssssnssssassesssssssessssnsns | seseesssenes 763,125 | oo 750,000
674208 4 | OASIS 2020-1 LLC....c.ovvrireirciniins 05/15/2020........ JEFFERIES AND CO.......... 406,594 | ...cooiiie 407,613
691205 AA 6 |OWL ROCK TECHNOLOGY FINANCE CORP........ccovvuireririreriiiieresineisesssiesiesesessssessssseessesinss | vevesssnserenes 07/22/2020........ STIFEL NICOLAUS . 527,500 | .o 500,000
69121D  AA 8 |OWL ROCK CAPITAL CORP Il......ccvvevrriran 01/23/2020........ SOUTHWEST SECURITIES........oiiiiiiieiieristiissiesiesisississisesiessssssssisssissssines | soreissnssssiassiessesss s sssssssesssnns | eessesissions 1,021,880 | .ooovovcins 1,000,000
70806U  AG 7 | PENNANTPARK CLO PNTPK......ccvviiiriiiiernrireeeiirieeies e . 12/24/2020........ RAYMOND JAMES INSTITIONAL 1,000,000 | oo 1,000,000
718549  AE 8 | PHILLIPS 68 PARTNERS LP.......cciiiiiriiiiiiiiiieiiciesiseissie s s sssssessessssssessssssnes | oevenssssesenes 10/08/2020........ RBC DOMINION.......couuiiuiiiiiaiiniisieiiseiese e . 846,704 | ..o 815,000
744430 DV 0 |PUBLIC FIN AUTH WIS EDL FAC................... 05/12/2020........ RAYMOND JAMES INSTITIONAL. ..ot sssssesssssssssssnses | eresesssessnssssssessssssssessssssssessessssssssses | sessessenes 510,000 | oo 500,000
744430 DW 8 |PUBLIC FIN AUTH WIS EDL FAC.......cccocenc... 05/12/2020........ RAYMOND JAMES INSTITIONAL 510,000 | ..o 500,000 13,493
78416E  AE 3 | SFS ASSET SECURITIZATION LLC.......ooiiiiicineieieiseieeieseieeeesieiesininas 07/13/2020........ RAYMOND JAMES INSTITIONAL . 500,000 | ..o 500,000
83417P  AA 5 | SOLARCITY LMC IVttt 01/16/2020........ RAYMOND JAMES INSTITIONAL.......ovvutiriiiimiiiireriesiseeesisisessesssenssssese s essesssssenssses | eresesssesssssnsssessesssssessssssessessesssssnesses | sessessenes 890,278 | .o 1,000,000
83417P  AB 3 |SOLARCITY LMC IV, 04/08/2020........ RAYMOND JAMES INSTITIONAL 490,000 | ..oovvvirirciniinne 500,000
83417P  AB 3 |SOLARCITY LMC IV. . 04/08/2020........ RAYMOND JAMES INSTITIONAL 490,000 | oo 500,000
862130  AA 1 | STORCENTRIC INC.....oceiiiiiiiiiiirerinissiesissisesssie et 02/13/2020........ KEYBANK NA 1,000,000 ...1,000,000
89642C  AA 8 | TRINITAS CAPITAL MANAGEMENT LLC......criririirnieierirereeiseiresiseieeeseeieeseneenes 01/02/2020.. KEYBANK NA 1,027,500 ...1,000,000
89657B  AA 2 [ TRINITY RAIL LEASING 2019 LLC.....coucvuiiririinieeriieeeieisiesesiseesie s enssssssensens | svenssesienanns 03/03/2020. RAYMOND JAMES INSTITIONAL 1,017,852 | oo 970,539
89678F  AA 8 | TRISTATE CAPITAL HOLDINGS INC 07/17/2020. KEYBANK NA. ..ottt 661,375 | oo 650,000
902754  AA 8 |UIRC-GSA HOLDINGS Il LLC...... 06/23/2020.. RAYMOND JAMES INSTITIONAL 750,000 | ..o 750,000
90931G  AA 7 |UNITED AIRLINES INC 11/12/2020 JEFFERIES AND CO.....ooovoiiiiiiiiiinicesce s 518,750 | .o 500,000
92277G  AB 3 | VENTAS REALTY L P/CAP CORP......ctiiriieeiistiinisiisnssne s sesenssseenseneeses . 06/02/2020........ FTN FIN SECURITIES CORP......cutiuiiiiinisirirerssrissessnssers s enssssssnsnens 795,750 | .ovvviirnicianines 750,000
3899999. Total - Bonds - Industrial and MisCEllan@OoUS.............cuviiiiiiiiiiiiiisi s 43,363,411 43,103,698 .157,016
8399997, Total - BONAS = Part 3. ..ot 87,415,202 86,169,208 ..223,709
8399998. Total - Bonds - Summary em from Part 5. s 2,771,491 ...2,765,342 ....16,966
8399999. Total - Bonds, 90,186,692 .88,934,549 ..240,675

Preferred Stocks - Industrial and Mi: Perpetual Preferred

40417L 20 5 |HC GOV REALTY TRUST......ccovviirrinrinnienieciiens | 08/06/2020........ RAYMOND JAMES INSTITIONAL . ..20,000.000 | ............ 500,000 | ..ooveiiiriieicnins s | s
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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
8499999. Total - Preferred Stocks - Industrial and MiSCEIIANEOUS PEIPEIUAI PTEIEITEU. ... oot sie ottett ettt st st et stser et et see s s ee1eeeeseeeeseeeesesee8eeseeeeEoe8eE1£E 428428 £E8eE e e oe8 421 £E 428 4EE£E1eEeE 128408 SE 128 4EE 428 £ e e 128428 e 28 aeEee 8o e A eE et eeEeE e b eEsetenmes et ants  faetsesassessesssansesssssnsassensesnssnsasnessnsanss | cossssesseas 500,000 XXX
8999997. Total - Preferred STOCKS = PaIt 3........ i s 500,000 XXX
8999999. Total - Preferred Stocks.... 500,000 XXX
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
000000 00 3 | FEDERAL HOME LOAN BANK OF CINCINNATL......cviiiiiiiiinieisiiisnssisissns s snnans | | 05/07/2020........ | FHLB CINCINNATL.....oiiiiiiiiiiiiitis s snsnsses | essesssssssessssssssssnssssssnssssnssans 468.000 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded XXX
Common Stocks - Parent, Subsidiaries and Affiliates Publicly Traded
024071 10 2 |AMERICAN BALANCED FD-A........ccocovvreiirireieiniine 07/07/2020........ CAPITAL GROUP-AMER FDS.......coutviiitiiiiiieiintiesissisesessesisesesisesesssssssessssssssesssessessesses | sroessssesesssssssssssessasssesseses 7,336.080 XXX
140193 10 3 | CAPITAL INCOME BUILDER FD-A........oiiiiimeimiirerisesisesiesssssie s essesss s 07/07/2020........ CAPITAL GROUP-AMER FDS.. s | e 1,847.650 XXX
140193 40 0 [CAPITAL INCOME BUILDER -F1 FD....ccovviiiiiininnisissisersnissienisnnes 07/07/2020........ CAPITAL GROUP-AMER FDS.......cooouiiiiiiiminininsirerssrsnssessneeessneenes 7.150 XXX
9299999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Publicly Traded..........c.cc...... 313,648 XXX
9799997. Total - CommOon StOCKS - Part 3. . . 360,448 XXX
9799999, TOtAl = COMMON SHOCKS. ...t rt1erett ettt stk f 8 £EE R EEneEeHk4  oLEeEeeEEoEEeEE oL E R £EE SR8 eEEfEE £ E 4L L8 EEE oL E£E £ L8 Ef 4L E L E £ EE 4L R f L8 oL EHEE £ E 8 4L E Rt L 4L £E £ L oLE oL E e E L b AL £E Lo E L E b e b b e e b fhrebbenb e enb bttt eninnes | cninsininns 360,448 XXX
9899999. Total - Preferred and COMMON StOCKS........c.uciverreriiiiiiiiienesiniesisssisenienns 860,448 XXX
9999999. Total - Bonds, Preferred and Common Stocks et en 91,047,141 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

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 | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
Bonds - U.S. Government
312906 2P 4 |[FHLMC REMIC SERIES 1136-H....ccccoovsvrvrerrrinnne .. [ 12115/2020. | PRINCIPAL........vvvvvneviiiseeiviissssniiiiees | 38 38 37 | o 26 | o, [ P 26 12 09/15/2021.
3136A8 P9 5 |FNMA CMO PAC 2012-108 SP INV FLT [ 1072612020. | PRINCIPAL.......ooveseeesveenssvcenss |, 334,883 | .........334,883 | ..........333,628 | ... 334,622 | oo | oo, CT/ 2 PO D LT3 P 334,634 249 10/25/2042.
3136A8 TU 4 |FNMA CMO PAC 2012-99 GC e | | 11/30/2020. | INTERNATIONAL FIXED INCOME.. 100,458 0 119,305 | vovvrreerrsroens | e (18,847) 06/25/2042.
3136A9 HB 7 |FNMA CMO 2012-111 HS INV FLT oo .. | 12/28/2020. | PRINCIPAL. ..27,682 0 27,288 394 10/25/2042.
3136AA  6G 5 |FNMA CMO 2012-151 SB INV FLT. .. [ 12/28/2020. | PRINCIPAL.......cvvvvvevvvisnsivisissssisicnss | ) 187,166 | ......... 187,166 | .........183,423 | .oo00..... 185,370 | oo [ 185,370 | ovvvveeerere | v 1,797 01/25/2043.
3136AA BP9 |FNMA CMO 2012-131 BS woor| | 1212812020 [ PRINCIPAL........ovvvvvvvmenvievssnevviisssni | | 99,285 ..99,285 ..95,089 ..98,660 0 98,660 626 12/25/2042.
3136AB AK 9 |FNMA CMO 2012-150 CS INV FLT....ccoovvvrrrrrernnee .. [12128/2020. | PRINCIPAL. ... 258,417 | .........258.417 | ..........258,004 258,263 0 258,263 [ ..oovvvenrriens | i 154 01/25/2043.
3136AC AF 8 |FNMA CMO 2013-10 HS INV FLT... .. | 12/28/2020. | PRINCIPAL........ovvvnveviisnseviiisssscsienns | | 119,671 | e 119,671 | oo 117,342 | oo, LEEN 22 I— [ 118,777 894 02/25/2043.
3136AD BP 3 |FNMA CMO 2013-23 TS .. [ 11/25/2020. | PRINCIPAL... 469,909 469,909 465,797 469,909 0 469,909 03/25/2043.
3136B1 3P 7 |FANNIE MAE - 12/28/2020. | PRINCIPAL... 627,542 627,542 640,779 640,779 0 640,779 | .coovoererereerre | e (13,237) 06/25/2044.
3137AQ Z7 6 |FHLMC CMO 4064 TS INV FLT.. .. [ 12/15/2020. | PRINCIPAL. ...16,802 ..16,802 17,012 ..16,810 0 16,810 (8) 06/15/2042.
3137AR  CX 2 |FHLMC CMO 4061 SL INV FLT.. .| 12/15/2020. | PRINCIPAL... 150027 159,927 163,525 159,927 0 159,927 06/15/2042.
3137AU SR 1 |FHRCMO 4114 YSINV. .. [ 12/15/2020. | PRINCIPAL... 172,763 172,763 . 0 172,767 (4) 10/15/2042.
3137AU TY 5 |FHR CMO 4117 SC INV FLT.. . 12/15/2020. | PRINCIPAL ..95,838 ..95.838 .99317 0 95,824 14 10/15/2042.
3137AY RP 8 |FHLMC CMO PAC 4165 KA74.... .. [ 10/15/2020. | PRINCIPAL... 139,770 139,770 140,818 0 139,770 02/15/2043.
3137B4 GG 5 |FHLMC CMO 4238 YS INV FLT.. .. [ 12/15/2020. | PRINCIPAL... 0 112,732 . 12/15/2040.
3137BH KR 7 |FREDDIE MAC 4461 JA MTGE.. . [ 12/15/2020. | PRINCIPAL. 0 1,541,303 | covvooeerrrcernns | e (22,661) 08/31/2021.
3137BQ LJ 4 |FREDDIE MAC - | 12/15/2020. | PRINCIPAL... 312,735 312,735 318,012 313,881 0 313,881 (1,146) | . 05/15/2033.
3137BR  ZF 5 |FREDDIE MAC - 12/15/2020. | PRINCIPAL... 734,287 | ........734,287 | .........750,809 750,809 0 750,809 | ..oovvvverrrscere | e (16,521) 02/15/2046.
3137FC DA 9 |FREDDIE MAC . [12/15/2020. | PRINCIPAL.......ovvvorevinsesiisssssnsiisssns | 806,946 | .......... 806,946 | ......... 820,311 | oo 820,311 0 820,311 [ oo | o (13,365) 02/15/2043.
31395W  JS 7 |FHLMC CMO 3005 SW INV FLT .. | 12115/2020. | PRINCIPAL... 0 273 ()] 07/15/2035.
31397N UG 8 [FNMA CMO 2009-19 TD. .. | 12/28/2020. | PRINCIPAL... 0 24,210 (94| . 08/25/2036.
31398R AP 0 [FNMA CMO 2010-43 UQ. .. [ 12/28/2020. | PRINCIPAL... 0 83,270 9,942 05/25/2040.
36202E V9 7 |GNMA CMO 2 MIM 4240..........ooovvemrrrerrrrerinnennns . [ 12/21/2020. | PRINCIPAL. 4,360 4,360 4,686 4,460 0 B460 | oo | e, (100) 09/20/2038.
38373M B8 2 | GNMA CMO PAC 2007-16 PS INV FLT.. .. [ 12/21/2020. | PRINCIPAL... 11,736 | v, LRI £l — 17,439 | oo 11,701 | oo, [ 11,701 .35 04/20/2037.
38374U BP 5 |GNMA CMO 2009-32 AB .| 12/16/2020. | PRINCIPAL... 22,961 | o 22,961 24,209 22 961 0 22,961 05/16/2039.
38374U CJ 8 [GNMA CMO PAC 2009-32 AP........cooovommreenrrrens . | 12/16/2020. | PRINCIPAL. 22,308 | ... 22.308 23,564 22 308 0 22308 05/16/2039.
38375Y NF 5 |GNMA CMO PAC 2008-79 CS . [ 12/21/2020. | PRINCIPAL........vvvvvnevviiisnseviissssisiiiees | 19,477 | oo, 19,477 | o LN — 19,561 | oovvveeeerrerenn, (10 19,561 | oo | e, (84) 06/20/2035.
38376G  5R 7 |GOVERNMENT NATL MTG ASSN. .. | 02/18/2020. | PRINCIPAL... ..501,629 . 0 501,080 549 10/16/2040.
38377N G7 3 | GNMA CMO 2010-157 SH.......ooooovcveveeecreenn .| 12/21/2020. | PRINCIPAL 41,003 o 42023 01. 21,469 | oo | e (375) 12/20/2040.
38378D X2 6 |GNMA CMO 2012-32 GS INV FLT.. .+ 1 10/16/2020. | PRINCIPAL........vvvvrnrvisssnessisisssssisses | 71,327 | oo 71,327 | 71,213 (0)) [ (1)) pom— 71,327 04/16/2041.
38378E PZ 0 |GNMA CMO 2012-69 HA. .. | 11/16/2020. | PRINCIPAL... ..43,350 43,242 0 43,271 .80 05/16/2042.
38378F  SB 7 |GNMACMO 2013-5 MA...coocicvsvsvrsissvss - | 07/20/2020. | PRINCIPAL 138,302 v 132,589 | v 137,786 [ | v LN S IR 19 137,805 | covvrrvrersnns [ cerrnre 497 07/20/2042.
38378G  SG 4 |GNMA CMO PAC-2 2012-143 DE.. [ 122112020, | PRINCIPAL.....oovvvvevneriisssnssvisssssiiissss | 46,500 | ..o0r... 86,500 | oo 46,107 [ 46,500 12/20/2042.
38378G  TC 2 |GNMA CMO PAC 2012-143 ED, .. [ 12/21/2020. | PRINCIPAL... 154,917 0 153,824 | oo | 1,093 12/20/2042.
38378) R7 9 |GNMA CMO PAC-22013-41 KE......cooorvvrvrrrrirrens .. [ 10/20/2020. | PRINCIPAL. 408,511 (27) (27) 408,481 .30 10/20/2042.
38379X Q6 0 |GOVERNMENT NATL MTG ASSN . [ 12/21/2020. | PRINCIPAL.......cvvvvvnvvvisnsesisissssisiinss | 419,258 [ 423,975 | oo [ s (4,717) 02/20/2045.
38380K UN 3 |GOVERNMENT NATL MTG ASSN .. [ 12/21/2020. | PRINCIPAL... . 0 450,203 | .ooevvveereeeenns [ e (10,713) 10/20/2047.
38380N 5B 1 | GOVERNMENT NATLMTG ASSN.........ooccccrrnn. | 08/17/2020. | PRINCIPAL PAYMENT.......cccoocrverrrcren 0 LI 720 DN B (54) 10/16/2061.
38380N 5B 1 |GOVERNMENT NATL MTG ASSN .. [ 09/16/2020. | PRINCIPAL PAYMENT. [ 1161 | oo [ e (55) 10/16/2061.
38380N 5B 1 [GOVERNMENT NATL MTG ASSN . [ 10/16/2020. | PRINCIPAL PAYMENT. [ 2,681 | oo | o (126) 10/16/2061.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
38380N 5B 1 [GOVERNMENT NATL MTG ASSN.......ccoovvernrrennn. .. | 11/16/2020. | PRINCIPAL PAYMENT. 0 1,311 ..(62)] .. .| 10/16/2061.
38380N 5B 1 [GOVERNMENT NATL MTG ASSN......ccocvirrvrirines .. | 12/16/2020. | PRINCIPAL PAYMENT 0 1,240 . ..| 10/16/2061.
38380P SW 5 |GOVERNMENT NATL MTG ASSN .| 08/17/2020. | PRINCIPAL PAYMENT. 0 2,711 [ e (40) [ e (40) [ e 02/16/2062.
38380P SW 5 |GOVERNMENT NATL MTG ASSN .. | 09/16/2020. | PRINCIPAL PAYMENT. 0 2,718 .. | 02/16/2062.
38380P SW 5 | GOVERNMENT NATL MTG ASSN......ccocvvvrrirnnne .| 10/16/2020. | PRINCIPAL PAYMENT 0 2,725 . .. | 02/16/2062.
38380P SW 5 |GOVERNMENT NATL MTG ASSN .. | 11/16/2020. | PRINCIPAL PAYMENT. 0 43,034 [ oo | oeeeeenen(636) | e (636) [ o 02/16/2062.
38380P SW 5 | GOVERNMENT NATL MTG ASSN .. | 12116/2020. | PRINCIPAL PAYMENT. ) . 0 2,701 02/16/2062.
38380P VF 8 | GOVERNMENT NATL MTG ASSN.....occooeocorrrres .| 121612020, [ PRINCIPAL ....ooceeoeeeeeeeeeeeoes o856 | 145611 | o 149,615 0l.. . 149615 o592 | 05/16/2061.
38380V AB 7 | GOVERNMENT NATL MTG ASSN | 1212172020 | PRINCIPAL ..o | 1,267,885 | ... 1,267,885 | ... 1,272,244 (1 SRS B 1,272,284 | oo [ e (4,358) [ o (4,358) | 10,841 | 04/20/2044.
38382C VL 2 |GOVERNMENT NATL MTG ASSN - 12/21/2020. | PRINCIPAL... N 343292 | 343292 | o 343,024 0 343,024 | oo | crrerrsn268 | 268 | v 3,523 | 10/20/2043.
0599999. Total - Bonds - U.S. Government s ] . 10,575,359 | .....10,504,206 | ....10,673,963 4 0 4 10,670,121 | oo 0]....(94,763) | ......(94,763) | ..... 180,232 | XXX
Bonds - All Other Government
38373V NM 8 |GNMA 2002-63 CLNU.........ccovvvvrrrircriinrrins .. [12121/2020. | PRINCIPAL.........ooorrriirrriinriinrriecniinne ) ) 11,820 11,820 12,188 0 11,909 09/20/2032.
38374T RK 2 |GNMA CMO TAC 2009-22 JL......coovorreerresce .| 12/21/2020. | PRINCIPAL... o AT556 | oo AT 556 | o AT,805 0. . 17,638 04/20/2039.
1099999. Total - Bonds - All Other Government... e s [ 29,376 | oo, 29,376 | ... 29,993 0 0 (U P 0 29,547 0 XXX
Bonds - U.S. States, Territories and Possessions
19668Q DD 4 |COLORADO ST BLDG EXCELLENT REV 2010 B. | .. | 03/16/2020. | CALLED...........oocossmmmvvvmsieniisssssiiissnnnn | 400,000 | ......... 400,000 | ......... 400,000 | oo 400,000 | oo (V1N . 400,000 {.oveveveeeeeeee | cereereeeeseesees | eerveriiseieen0 | s 12,484 | 03/15/2030.
438701 RG 1 |HONOLULU HAWAIICITY & CNTY REV. -|07/01/2020. | CALLED 500,000 500,000 503,335 500,415 (415) LUK T T IO N | B DO 29,980 | 07/01/2030.
691021 KU 2 |OWENSBOROKY ELEC LT & PWR REV.. .| 01/02/2020. | CALLED.... verrr500,000 500,000 500,000 500,000 500,000 13,450 | 01/01/2024.
691021 KV 0 |OWENSBORO ELECTRIC........ooccccrcrrrcrrrrrree .1 01/02/2020. | CALLED........ 500,000 | ... 500,000 | .........500,000 500,000 | .. L. 500,000 . 0| 13,950 | 01/01/2025.
1799999, Total - Bonds - U.S. States, Territories & POSSESSIONS.....o...covvssvssions iossisssiomsiisssssssnssns st | 1,900,000 | ....... 1,900,000 | ....... 1,903,335 | oo 1,900,415 | v 0 (415) 0 (G515 I— 0 s 1,900,000 | ..o [\ 0 | s 0. 69,864 | XXX
Bonds - U.S. Special Revenue and Special Assessment
033177 XT 8 | ANCHORAGE ALASKA ELEC UTIL REV 2009 B.. | .. | 10/30/2020. | CALLED......oovvvvooscccicmmvvvenersssssscvnnnens | 500,000 | .......... 500,000 | ......... 506,070 | ..oovvveee 499,869 498,695 | .....oovvvvvereres | reerrnn1,305 | ooerrr 1,305 | 27,769 | 12/01/2026.
033177 XU 5 |ANCHORAGE ALASKA ELEC UTIL REV............ .| 10/30/2020. | PRINCIPAL... A o 450,000 450,000 454901 450,000 450,000 | oo o0 | 0| 26,147 | 12101/2029.
033717 KR 9 |ANDERSON CNTY SC SCH DIST #1................ . 03/03/2020. [ PRINCIPAL.......occccoe oo o 465000 | ....465.000 | ......476,424 465414 465804 | oo oo (BAB) | o (@18 | 13,635 | 03/01/2027.
04108K VM 7 |ARKANSAS ST DEV FIN AUTH REV. .| 04101/2020. | PARTIAL CALLED SECURITY oo | | 245,000 | oo 245,000 | oo 245,000 | oo 245,000 PYTX110 3 PSSR DTN I | B BN 7,718 | 04/01/2030.
059231 TN 0 |BALTIMORE MD REV TAXBLE .| 07/01/2020. | CALLED A 250,000 250,000 249,625 249,047 250,000 | oo oo | o0 | 17,500 | 07/01/2035.
074561 LD 1 |BEAUMONT TEX WTRWKS & SWR SYS REV..... | .. | 11/12/2020. | PRINCIPAL.....cccoroerercers s o 484469 | o 470,000 | .......504,507 AT4098 469259 | oo 15210 | 15210 | 20,176 | 09/01/2036.
088281 CB 4 |BEXARCNTY TEX GO | 01121/2020. | CALLED.....oooccvrsrssrcesmssrssiisinns | 400,000 | ... 400,000 | .. 408,920 | oo 398,939 398,939 | v | e 1,061 | o ,061 | o 2,578 | 06/15/2039.
106284 DB 5 |BREA CALIF PUB FING AUTH WTR REV............ | .. | 07/01/2020. | PRINCIPAL... o IS I, 750,000 750,000 802,178 754,226 750,000 07/01/2036.
155888 CL 2 |CENTRAL WEBER UTAH SWRINPT DIREV...... .. [03/02/2020. | CALLED.........ovvoreereeceereeres 525,000 | ..........525,000 | .........534,713 525273 |.. 525,000 03/01/2035.
165618 BX 6 |CHESTER CNTY PA SCH AUTH SCH REV.. .. | 04/01/2020. | CALLED........oovvvrerrieeriesnisesiisssisiienn | 250,000 | .......... 250,000 | .......... 250,000 | oo 250,000 | oo 250,000 04/01/2021.
165618 BY 4 |CHESTER CNTY PA SCH AUTH SCH REV.. .. | 04/01/2020. | CALLED.... 500,000 04/01/2025.
19679R  NJ 5 |COLORADO WTR RES & PWR DEV REV............ .. | 09/01/2020. | CALLED o o N . . (436) 500,000 09/01/2035.
220245 QQ 0 |CORPUS CHRISTITEX UTIL SYSREV.... .+ | 07/15/2020. | CALLED.......oovvvimnnriisssnnsisssssiiisenns [ 300,000 | .......... 300,000 | .......... 320,550 | vvoooverrnns 301,313 [ oo | e [CIK) ) E— 300,000 07/15/2020.
220245 QQ 0 |CORPUS CHRISTI TEX UTIL SYS REV.... ... |..107/15/2020. | CALLED.... .. 260,000 ..260,000 282,490 261,050 [ covvvvevveecrrerees | e IGO0 — 260,000 .1 07/15/2020.
283734 MX 6 |ELPASO TXBABS B...ooooocoosoeeesoesess e 1013172020 [ KEYBANK NA. ..o 250,000 | oo 250,000 | ........250,000 250,000 250,000 .| 08/15/2034.
31200C  AM 8 | FAU FIN CORP FLA CAP IMPT REV 2010A.. | 0710172020, | PRINCIPAL ..o | 300,000 | ......... 300,000 | ......... 306,750 | ..ooooceee. 300,486 (486) 300,000 07/01/2030.
34281P LD 3 |FLORIDA ST GOVERNMENTAL UTIL REV.......... | . | 10/01/2020. | PRINCIPAL... A 0500,000 500,000 507,000 500,750 (750) 500,000 10/01/2030.
436212 EG 5 |HOLLYWOOD FLAWTR & SWR REV.................. .. | 11/30/2020. | PRINCIPAL........oovoririniicinnicnis +00500,000 | ..........500,000 | ..........559,980 500,000 |.. 0) . . 500,000 . 10/01/2039.
442331 QM 9 |HOUSTON TEX GO 01/08/09 6.29% DUE 03/01/..| .. | 03/02/2020. | PARTIAL CALLED SECURITY .oovvvevveaec| 25,000 | voovrvoeee 25,000 | cooveve 30,835 | .oooorrrrn. 28,577 | oo (O 28,577 | coooeeevcenerians | v (KE744) — (ET40 ) E— 03/01/2032.
478718 E4 7 |JOHNSON CNTY KS UNI SCH DIST 233 A.......... .. | 09/01/2020. | CALLED B R B 500,000 | .......... 500,000 | .......... 501,900 | .ooovvernne 500,235 | cvvovererenriinns (235) (PR | — . 500,000 | .oovveeriimriens | orriierieiienns | e 0. 26,500 | 09/01/2026.




[A4F

Annual Statement for the year 2020 of the FIRST CATHOLIC SLOVAK UN|ON OF THE UNlTED STATES OF AMERICA & CANADA

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
11 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 | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
485429 AU 8 |KANSAS ST DEV FIN AUTH REV.......cccovvrrnrrnnns .. | 09/18/2020. ) 0].. 450,000 JRUTUTPIRTPTROOR | I (OPROOO 24,171 | 05/01/2030.
489710 QC 0 |KENNEWICK WASH GO TXBL SER B............cc.... | 06101/2020. [ CALLED.....oocccerrrvvrrsreversscressseessienens o o L ) (380) (380)]| .. 700,000 0. 0)] 21,606 | 12/01/2030.
491501 CX 8 |KENTUCKY ST MUN PWR AGY PWR REV < 09/01/2020. | CALLED.....oovovsveessvvenssvseesssnneens | 500,000 | ......... 500,000 | ........ 500,000 | ...ovvvvee 500,000 | ..vovvvrrrcecceees [\ P 500,000 | .eovvvvrreereesrer | coerrrreneeessen | coeererneessen 0. 30,200 | 09/01/2026.
498530 5U 4 |KLEIN TEX INDPT SCH DIST GO. .| 08/03/2020. | CALLED.... . 365,000 365,000 365,000 ..365,000 365,000 ISR | N B 21,024 | 08/01/2030.
567609 CU 4 |MARIEMONT OHIO CITY SCH DIST GO.............. .. 1 12/01/2020. | PRINCIPAL.......cvvvvvrervrersmnmvisiisssnsieens | | 350,000 | ..........350,000 | ..........366,170 352,185 | oo | e (PR EL) ) P— 350,000 )] .. 0)] 21,700 |12/01/2035.
584556 DZ 4 |UNIV OF MISS MED CTR BLDG CORP . 106/01/2020. | PRINCIPAL.......covvoomrrvinsevisissssisiiisans | 445,000 | ......... 445,000 | .......... 460,473 | oo 445994 | oo (994) (994) [ oo 445,000 ((0) ) — (O] 14,890 | 06/01/2032.
60534Q UE 9 |MISSISSIPPI DEV BANK SPL OBLG GO... . [ 10/01/2020. | PRINCIPAL... . ....25,000 ...25,000 ...24,072 ...24,665 0 24,665 335 | o335 | e 31,668 | 10/01/2036.
6471IN. NN 1 [NEW MEXICO FINAUTH REV......cccooovvvvriimrnrrrirens .. 09/29/2020. | CALLED........rvvvirnnrriissnniissnsisiis 250,000 | ..........250,000 | ..........250,000 ..250,000 250,000 0 [ 12,582 | 06/01/2030.
64966H 4L 1 [NEW YORKNY GO . [10/09/2020. | CALLED........ovvvvvrvvieresemsvissssnnsiissnnnn | 500,000 | .......... 500,000 | ......... 501,265 | ..vvvovvenenn. 500,220 500,000 [ .ooovveereerens | e | e 0 ... 29,731 | 10/01/2031.
64966) AS 5 |NEW YORKCITY SERF . [ 12/01/2020. | CALLED.... 200,000 200,000 | ..ovveereereens eeenrenriceniiens | cenrreeriienieenn | e 13,292 | 12/01/2031.
665250 BX 3 |NORTHERN ILL MUN PWR AGY.......cccoommrrmrrnnn .. | 01/02/2020. | PARTIAL CALLED SECURITY. ....35,000 35,000 | vooeveeveereeens [ eeereeneceeeenns | eerceneiiencesn | e 01/01/2030.
686430 EX 3 |ORLANDO FLA CMNTY REDEV AGY TAXREV... | .. | 09/01/2020. | PRINCIPAL ..300,000 . . . 300,000 | .ooovveemreeviens [ eeemreerrieniiens | cervreeriiinieenn | e 23,352 | 09/01/2040.
690477 DG 6 |OVIEDO FLA UTIL REV BDS TAXBLE.................. [ 12/07/2020. | CALLED........ 400,000 400,000 383532 396,876 400,000 27,686 | 10/01/2035.
70338) AB 0 |PATRIOTS ENERGY GROUP S C GAS................ .. | 06/01/2020. | PRINCIPAL... ..500,000 ..502,639 500,000 ()] covvvvrerrrrn(0) [ 18,523 | 06/01/2030.
704612 DC 1 |PEACE RIVER/MANASOTA FL REGL WTR REV. | .. | 10/22/2020. | PRINCIPAL 345,000 B B 347,749 345,000 () R ()| B 57,253 | 10/01/2040.
704612 DC 1 |PEACE RIVER/MANASOTA FL REGL WTRREV. | .. | 10/22/2020. | PRINCIPAL... ..500,000 ..500,000 ..542,745 ..505,735 500,000 0)] .. .| 10/01/2040.
76222R  HT 2 |RHODE ISLAND ST & PROVIDENCE GO............ .| 04/01/2020. | CALLED.... 300,000 04/01/2030.
799017 GA 0 |SAN MATEO CALIF UN HIGH SCH DIST GO .1 09/01/2020. | CALLED.... . . . . 500,000 . 09/01/2034.
800618 AF 7 |SANFORD N C ENTERPRISE SYS REV.............. .. | 06/01/2020. | PRINCIPAL... ..500,000 ..500,000 ..519,555 .501,243 500,000 0)] .. .......16,670 | 06/01/2030.
802385 LF 9 |SANTA MONICA CALIF CMNTY COLLEGE GO... | .. | 08/03/2020. | PRINCIPAL... 500,000 500,000 506,080 500,533 500,000 () R )| B 33,815 | 08/01/2034.
906347 TH 2 |UNION CNTY N J IMPT AUTH REV... -|12/01/2020. | CALLED.... ..300,000 ..300,000 303,843 300,748 300,068 | ..ooovveerererec | v (1)) )| R 19,200 | 12/01/2030.
914716 VF 9 |UNIVERSITY N C CHARLOTTE REV SER 2009 B| .. | 04/01/2020. | CALLED.... 500,000 | ......500,000 | .........501.730 500,110 500,000 0] .. ......15,118 | 04/01/2029.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS............  cvvovecvvriceiisiisssssssssssss s | 16,419,469 | ... 16,405,000 | ..... 16,831,865 16,436,460 16,405,617 | ................ 0 ... 13,852 | .........13,852 | ..... 867,657 XXX
Bonds - Industrial and Miscellaneous
00214M AA 1 |ARLSECOND LLC .| 05/15/2020. | PRINCIPAL PAYMENT.......ooovvvvvvmamnnns [ 30,648 | ............30,648 | ............ 29,892 | oo 29,892 | .oocoovvrerr (U 29,892 06/15/2024.
00214M AA 1 |ARLSECONDLLC . | 06/15/2020. | PRINCIPAL PAYMENT. 30,875 | o000 30,875 | covvvvennnn, 30,112 | oo 30,112 [ oo (10 30,112 06/15/2024.
00214M AA 1 |ARL SECONDLLC .| 07/15/2020. | PRINCIPAL PAYMENT. ..29,813 .20,077 29077 0 29,077 .| 08/15/2024.
00214M AA 1 |ARL SECOND LLC . | 08/17/2020. | PRINCIPAL PAYMENT ..29,750 . ..29,015 ..29,015 0 29,015 .| 06/15/2024.
00214M AA 1 |ARL SECOND LLC . | 09/15/2020. | PRINCIPAL PAYMENT. 30,130 | cv00r..30,130 | oo 29,386 | oo 29,386 | .vvoororirri (10 29,386 06/15/2024.
00214M AA 1 |ARL SECOND LLC .1 10/15/2020. | PRINCIPAL PAYMENT. ..29,857 0 29,119 .. | 06/15/2024.
00214M AA 1 |ARL SECONDLLC .| 11/16/2020. | PRINCIPAL PAYMENT. ..30,359 0 29,610 .| 06/15/2024.
00214M AA 1 |ARL SECOND LLC . [ 12/15/2020. | PRINCIPAL PAYMENT. 33,513 (U1 32,686 06/15/2024.
006346 AS 9 |ADAMS OUTDOOR ADVERTISING LP................. .. | 12/15/2020. | PRINCIPAL ..13,016 13,016 0 13,116 11/15/2048.
009089 AA 1 |AIR CANADA 2013-TA PTT....ovvvvirierinriririnniins .. | 05/15/2020. | PRINCIPAL PAYMENT 15,262 | 15,262 | . . . 0 15,297 11/26/2023.
009089 AA 1 |AIR CANADA 2013-TA PTT..oovvirrrerirecrnninniins .. | 11716/2020. | PRINCIPAL PAYMENT........ooooommmmmmr | L 15,262 | oo 15,262 | wovvvoe. L1 T3 15,292 0 15,292 11/26/2023.
009090 AA 9 |AIR CANADA .1 03/17/2020. | PRINCIPAL PAYMENT. ) ..12,062 12,062 ..11,639 ..11,700 0 11,700 .. 03/15/2027.
009090 AA 9 |AIR CANADA . 109/15/2020. | PRINCIPAL PAYMENT.......ccoovvvmirinrrrns 12,062 | 12,062 | . 11,639 11,728 0 11,728 .1 03/15/2027.
017175 AB 6 |ALLEGHANY CORP SENIOR NT... . [01/15/2020. | CALLED.........covvvveevviiensessisssssssiissnnnn | 511,825 | .. 500,000 | ......... 540,750 | vvocoror. LRSI T — [ 501,819 09/15/2020.
017175 AB 6 |ALLEGHANY CORP SENIORNT... .1 01/15/2020. | CALLED.... 0 502,226 .. 09/15/2020.
01877Z AD 2 |ALLIANCE PIPELINE L P FGN SR BD SEDOL 29 | .. [ 01/03/2020. | KEYBANK NA. ..25,269 0 23,270 . 12/31/2023.
01877Z AD 2 |ALLIANCE PIPELINE L P FGN SR BD SEDOL 29 | .. | 07/01/2020. | KEYBANK NA. 28457 | vocoreren22,455 | oo, [ 22,155 12/31/2023.
02376A AA 7 |AMERICAN AIRLINES GROUP INC........c.ccocvvnnec. .. | 04/15/2020. | PARTIAL CALLED SECURITY cooooovvmmvnnc | 6,765 6,765 6,808 | ovviioeiB8.799 | oo (10 6,799 10/15/2029.
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02376A AA 7 |AMERICAN AIRLINES GROUP INC........c.ccocurnncc. .. | 10/15/2020. | PRINCIPAL PAYMENT.......ccovvvrrrinrirns : 6,765 6.808 6,798 0 6,798 (32)] .. .. 10/15/2029.
023771 S2 5 |AMERICAN AIRLINES.......oocccccorrrrrerrsrrreres .| 04/15/2020. | PARTIAL CALLED SECURITY................ e oes | 12,5683 | o 11,980 | oo 12,096 0 12,096 | 10/15/2028.
023771 82 5 | AMERICAN AIRLINES - [ 10/15/2020. | PRINGIPAL PAYMENT.....oovvoiemsciiec | 12,542 | v 12,542 | oo 11,940 | oo 12,086 | ..ovvvverresnen (0 12,086 10/15/2028.
02377C  AA 2 |AMERICAN AIRLINES INC. ... |.. | 04/15/2020. | PARTIAL CALLED SECURITY. . 6,765 6.818 6,808 0 6,808 .. 1 10/15/2029.
02377C  AA 2 |AMERICAN AIRLINES INC........oocoonrrrrrrreriericns .. | 10/15/2020. | PRINCIPAL PAYMENT.........cvvvrerierirnns 6,765 6.818 6,805 0 6,805 .1 10/15/2029.
04248N  AA 1 [ARMY HAWAII FAMILY HSG.. .. | 06/15/2020. | PRINCIPAL PAYMENT. 2398 2680 BV T (] K I T D (V1) — (P12 I 06/15/2050.
04248N  AA 1 |ARMY HAWAII FAMILY HSG.. .. [ 12/16/2020. | PRINCIPAL PAYMENT. 2 467 2,758 22,708 | o, (0 O 2,708 | oo | e (PZ ) -, (P2 - 06/15/2050.
048677 AB 4 |ATLANTIC MARINE CORPS CMNTYS LLC .| 06/01/2020. | PRINCIPAL PAYMENT.......ccovtvrrverirns
BONDSE 3,515 3,515 3,746 3700 | L P 3701 [ | (186) | (186) | o 12101/2050.
048677 AB 4 |ATLANTIC MARINE CORPS CMNTYS LLC .1 12/01/2020. | PRINCIPAL PAYMENT.......ccoovtirrvnrirens
BONDSE i 3,754 3,754 4,001 23,950 [ o O 3,950 12/01/2050.
05178T AA 9 |AURORA MILITARY HSG Il LLC.....cccovvrrrrcrinnes .| 01/15/2020. | PARTIAL CALLED SECURITY.......c.coonu.. ) 6,940 | ... 6,940 7,808 1,714 7,714 .| 07/15/2034.
05178T AA 9 |AURORA MILITARY HSG Il LLC.........coorrrrcrrecees .| 07/15/2020. | PRINCIPAL PAYMENT........cocc00c0ccoocrrr. 1A81 | o, MAB | oo 12579 | o 12,384 12,384 .| 07/15/2034.
077340 EY 9 |BEL AIRE KANS PUB BLDG COMMN REV. .. [ 06/01/2020. | PRINCIPAL........ovovrnnivissnnivissssssiisens |l 135,000 | o 135,000 | v.ooooee 141,345 (348) 135,000 05/01/2035.
088365 EM 9 |BEXAR CNTY TEX HOSP DIST .| 03/26/2020. | PRINCIPAL... A 475,000 497,054 (381) 475,000 02/15/2040.
110122 BG 2 [BRISTOL-MYERS SQUIBB CO.........ccoeeurrrurrrnnne . [ 071712020, | EXCHANGE...........cooooiriiriiniisis o +000002500,000 | .........503,000 . 0 503,000 08/15/2022.
110122 BR 8 |BRISTOL-MYERS SQUIBB CO... . | 0711712020, | EXCHANGE..........ooimnrvvisnnnvissssnniisssnns [ 556,477 | ... 500,000 | ........ 556,477 | vvvcoverrirnes 556,477 | ovvoeerrrrecirinnns (V1R 556,477 10/15/2040.
110122 BR 8 |BRISTOL-MYERS SQUIBB CO... .. | 07/17/2020. | EXCHANGE.. . 541,029 500,000 541,029 541,029 541,029 | .oovveeriereens [ reeereeeieniiiens | ceereeriiieeeee [ e 10/15/2040.
118230 AJ 0 [BUCKEYE PARTNERS LP BOND........ccccoouvos o+ [ 11/02/2020. | CALLED.......orvviiinnriiisniissssiiisss 00 750,000 | ..........750,000 | ..........777,600 74 I O [P0 — 750,000 . 0 | 45,805 |02/01/2021.
118230 AP 6 [BUCKEYE PARTNERSLP......coocovvvervririreniiinnns .| 12/14/2020. [ INSTITUTIONAL SALES DALLAS.....coooooe | L, 405,459 | oo 430,000 | oo 464,443 | oo, 461,822 | oo | e, [CP20) ) R B (1,203) | oo 460,620 | ..oorvvveeeeeners [ e (55,161) | ....... (LD I— 10/15/2044.
121899 CD 8 |BURLINGTON NORTHERN RAILROAD CO MTG |.. | 01/02/2020. | MATURED
SRk e 100,000 | ..ccvvneee 100,000 | cooerernes 95,875 | ..vvvernene 100,000 | .cvovvercernrinns (V1 [ 100,000 | ovoueeveeeenerns [ e [ e 0 | e 3,275 | 01/01/2020.
12189P AH 5 |BURLINGTON NORTHERN SANTA FE BOND..... | .. | 01/16/2020. | PRINCIPAL........ccocoovmvmmmriscvisiciiianens | 6,383 6,383 7,815 N2 T O B L1 T O 104 | oo 6,383 | oo | oo | e 0 [ oo 252 |01/15/2020.
12200B AA 6 |BURLINGTON NORTHERN SANTA FE 04-1 . 101/21/2020. | PARTIAL CALLED SECURITY.......cccoon....
TRUST L | 22,599 | 1o 22,599 25,000 22,599 | L I 22,599 ) — ) — 0111512021,
12200B 6 |BURLINGTON NORTHERN SANTA FE 04-1 .1 07/16/2020. | PRINCIPAL PAYMENT.......ccoovivrrrverirns
TRUST 9 10 9 [ O 9 01/15/2021.
123262 AN 7 [BUSINESS JET SECURITIES LLC .. | 11/16/2020. | CALLED.... 240,759 241,523 (90) (90) 241,433 )| .. 02/15/2033.
123262 AN 7 [BUSINESS JET SECURITIES LLC .. | 01/15/2020. | PARTIAL CALLED SECURITY. 51,511 51,673 0 51,673 )| .. ..1 02/15/2033.
123262 AN 7 [BUSINESS JET SECURITIES LLC .. | 02/18/2020. | PRINCIPAL PAYMENT. 4,204 4,204 4,218 4,217 0 4,217 L(13)] .. .. 02/15/2033.
123262 AN 7 |BUSINESS JET SECURITIES LLC .| 03/16/2020. | PRINCIPAL PAYMENT. ] 26,823 | o 26,823 | 26914 | oo 26,906 0 26,906 (83)] .. | 02115/2033.
123262 AN 7 |BUSINESS JET SECURITIES LLC........cccovvvurrrnnee .. | 04/15/2020. | PARTIAL CALLED SECURITY.......cccoonu.. 6,602 6.624 6,622 0 6,622 20)] .. .1 02/15/2033.
123262 AN 7 [BUSINESS JET SECURITIES LLC .. | 05/15/2020. | PRINCIPAL PAYMENT. 3,256 3.267 3,266 | ooovveeeeerei, [ 3,266 0) 02/15/2033.
123262 AN 7 [BUSINESS JET SECURITIES LLC .. | 06/15/2020. | PRINCIPAL PAYMENT. 3,012 3,022 .3,021 0 3,021 9] .. .. 02/15/2033.
123262 AN 7 [BUSINESS JET SECURITIES LLC.......coccovvrurrrrnnee .. | 07/15/2020. | PRINCIPAL PAYMENT 2747 2757 2,755 0 2,755 8)] .. .| 02/15/2033.
123262 AN 7 [BUSINESS JET SECURITIES LLC .. | 08/17/2020. | PRINCIPAL PAYMENT. 3,314 3.325 3,323 | oo, (10 K<Y T8 I R (10) 02/15/2033.
123262 AN 7 |BUSINESS JET SECURITIES LLC .. | 09/15/2020. | PRINCIPAL PAYMENT. ) 6,416 6.438 6,434 0 6,434 | oo | e (18)] .. .. 02/15/2033.
123262 AN 7 |BUSINESS JET SECURITIES LLC....coovrrccrrrree .| 10/15/2020. | PRINCIPAL PAYMENT.........ccc0ccoccorcrvr.. 3,160 3170 3169 0 3169 @] .. .| 02/15/2033.
12326Q AA 2 |BUSINESS JET SECURITIES LLC .. | 01/15/2020. | PARTIAL CALLED SECURITY .oooovvvmvvna | o 7730 | oo 7730 oo 7769 | o 7,769 | oo, (U0 A 1IN I I (39) 07/15/2034.
12326Q AA 2 |BUSINESS JET SECURITIES LLC .. | 02/18/2020. | PRINCIPAL PAYMENT ) 7315 0 7,315 ..(36)] .. .| 07/15/2034.
12326Q AA 2 |BUSINESS JET SECURITIES LLC........cocvvvrurnnen. .. | 03/16/2020. | PRINCIPAL PAYMENT.........ovvvrerinrirns 0 7,055 (35| .. .1 07/15/2034.
12326Q AA 2 |BUSINESS JET SECURITIES LLC........covvverirnncn. .. | 04/15/2020. | PARTIAL CALLED SECURITY .oooovvvmvvrnc | 6800 | o 6.800 | oo 6,834 | o 6,838 | (1N (oK O (34) 07/15/2034.
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12326Q AA 2 |BUSINESS JET SECURITIES LLC........ccccovemrnnenn. .. | 05/15/2020. | PRINCIPAL PAYMENT 7,666 07/15/2034.
12326Q AA 2 |BUSINESS JET SECURITIES LLC. .. | 06/15/2020. | PRINCIPAL PAYMENT. 7,857 07/15/2034.
12326Q AA 2 |BUSINESS JET SECURITIES LLC. .. | 07/15/2020. | PRINCIPAL PAYMENT. 6,613 07/15/2034.
12326Q AA 2 |BUSINESS JET SECURITIES LLC. .. | 08/17/2020. | PRINCIPAL PAYMENT. 96,574 07/15/2034.
12326Q AA 2 |BUSINESS JET SECURITIES LLC. .. | 09/15/2020. | PRINCIPAL PAYMENT. 7,929 07/15/2034.
12326Q AA 2 |BUSINESS JET SECURITIES LLC. .. | 10/15/2020. | PRINCIPAL PAYMENT. 6,803 07/15/2034.
12326Q AA 2 |BUSINESS JET SECURITIES LLC. .. | 11/16/2020. | PRINCIPAL PAYMENT. 7,914 07/15/2034.
12326Q AA 2 |BUSINESS JET SECURITIES LLC. .. [ 12/15/2020. | PRINCIPAL PAYMENT. . 6,051 07/15/2034.
12527G AD 5 |CF INDUSTRIES INC SENIOR BD.. .. | 11/13/2020. | SOUTHWEST SECURITIES. 797,436 | .......... 650,000 | .......... 643,845 645,395 06/01/2043.
12527G  AF 0 |CF INDUSTRIES INC.. .. | 11117/2020. | SOUTHWEST SECURITIES......ovvvvcceeea | L 610,278 | v 500,000 | ......... 567,500 546,649 03/15/2034.
12527G  AF 0 |CF INDUSTRIES INC.. .| 11/17/2020. | SOUTHWEST SECURITIES. 358418 300,000 334221 323,781 03/15/2034.
126650 AA 2 |CVS PASS-THROUGH TRUST... .. [ 12/10/2020. | PRINCIPAL. v 30,349 | ... 30,375 | L 30,323 01/10/2036.
12673P AJ 4 |CATECHNOLOGIES INC .| 12/28/2020. | RAYMOND JAMES INSTITIONAL...c.cooo. | L 577,354 | oo 500,000 | .......... 526,245 | .oovove.. 520,369 | cocevceeeerererers | o (PR ()) F— 517,669 03/15/2027.
140462 AB 5 |CAPITAL POWER CORP FGN MED TERMNT | C| 10/15/2020. | CALLED.........cccovvvviimrerirrrrerrriecerienenens
SER2 . 288,766 .384,741 ...380,465 (418) 380,046 | ...ocovvrevienes [ s (91,280) | ....... (91,280) | ....... 13,253 | 11/16/2020.
20772G 5P 9 |CONNECTICUT STATE TXBBABS.........ccccceo... .. | 04/01/2020. | PRINCIPAL.........oosrrvirrrinciisciisniiian . 350,000 .383,194 351504 | e | e, [0 — 350,000 | .oooveenrrcrirens | reirerieeieees | e 0| e 8,797 | 04/01/2024.
210795 PZ 7 |CONTINENTAL AIRLINES INC BOND SER 2012- | .. | 04/13/2020. | PARTIAL CALLED SECURITY. 12,286 A9 | 19 04/11/2024.
210795 PZ 7 |CONTINENTAL AIRLINES INC BOND SER 2012- | .. | 10/13/2020. | PRINCIPAL PAYMENT 12,289 A6 | 16 [ 04/11/2024.
21079V AA 1 |CONTINENTAL AIRLINES INC BOND SER 2010- | . | 07/13/2020. | PRINCIPAI 16,416 16,421 [ ovveeeeceercenn | cverrreeend(B) | overercreecena(B) | e 9,872 | 01/12/2021.
238676 DM 9 |DAVIE FLAWTR & SWR REV.... .| 10/01/2020. | CALLED... 500,000 | .......... 500,000 | . 500,000 10/01/2025.
247358 AA 2 |DELTAAIRLINES INC MED TERM NT SER 2012 .. | 05/07/2020. | PRINCIPAL PAYMENT. 170,228 | ......... 170,228 | .. 170,228 05/07/2020.
24916P FP 7 |DENVER COLO CITY & CNTY BRD WTR . 12/16/2020. | CALLED......coovvvereeireiiireienieienscienies
COMMRS 500,000 500,000 500,000 12/15/2040.
25179M AL 7 |DEVON ENERGY CORP SENIORBD.................. .. | 12/18/2020. | PIPER JAFFRAY INC 609,400 | ooo..... 500,000 538,390 07/15/2041.
271579 BT 0 |EAST CHERRY CREEK VY WTR & SANTN REV. | .. | 11/16/2020. | PRINCIPAL 485,000 | ooooo.... 485,000 485,000 11/15/2035.
29717P  AD 9 |ESSEX PORTFOLIO L P SENIORNT.......ccccoouuucee .. | 09/14/2020. | CALLED... 529,849 | .......... 500,000 499,258 08/15/2022.
31331F AX 9 |FEDERAL EXPRESS CORP BOND SER 1998-1 |.. [ 07/15/2020. | PRINCIPAL...
e e 165,853 | ......... 165,853 | .......... 160,400 | ..coovennnee. 163,915 | o {01 163,915 01/15/2022.
31740C AB 9 [FIN AMER STR SECS TR... .. | 10/28/2020. | PRINCIPAL PAYMENT.......ccoovvvvvvmmmnns | ol A1 | 4514 | oo, 4521 | oo 4,521 4,521 03/25/2023.
31740C AB 9 [FIN AMER STR SECSTR... .. | 11/25/2020. | PRINCIPAL PAYMENT. . 8,038 8,051 8,051 .| 03/25/2023.
31740C AB 9 [FIN AMER STR SECS TR... .. | 12/28/2020. | PRINCIPAL PAYMENT. 1812 | 1812 | oo 1,815 1,815 03/25/2023.
345277 AB 3 |FORD HOLDINGS INC ...| .. | 03/02/2020. | MATURED 200,000 | ......... 200,000 .193,740 200,000 03/01/2020.
347314 AK 2 |FORT EUSTIS/STORY HOUSE LLC..........ccocconec. .. [12/15/2020. MATURED..............covrrvierrriernierniennenes . 200,000 | .......... 200,000 213,300 200,000 12/15/2020.
35137L AD 7 |FOXCORP......... .. | 04/03/2020. | EXCHANGE. 556,083 500,000 558,825 556,083 01/25/2039.
365298 L4 8 |GARDEN GROVE CALIF UNISCH DIST GO........ .. | 08/03/2020. | CALLED....... 500,000 500,000 501,500 500,000 08/01/2030.
386244 TW 7 |GRAND RAPIDS MICH BLDG AUTHREV............ .. [ 12/18/2020. | CALLED 505,000 505,000 .505,000 505,000 10/01/2030.
44106M AQ 5 |HOSPITALITY PROPERTIES TR SENIORNT...... .. | 07/14/2020. | SOUTHWEST SECURITIES. 199,194 | ......... 200,000 199,472 199,919 08/15/2022.
44106M AQ 5 |HOSPITALITY PROPERTIES TR SENIORNT...... .. | 07/14/2020. | SOUTHWEST SECURITIES. 199,194 | oo 200,000 196,790 199,504 08/15/2022.
449505 AA 4 |IFM US COLONIAL PIPELINE 2 LLC SENIOR NT | .. { 01/15/2020. | CALLED... 527,955 | .......... 500,000 .564,230 507,052 05/01/2021.
457153 AF 1 |INGRAM MICRO INC SENIOR NT......ccovrrrrvernn .| 12/15/2020. | BPU INVESTMENT GRP IN ..262,465 250,000 250,545 250,062 08/10/2022.
457153 AG 9 |INGRAMMICRO INC.......cccovrvrrinriniecieciens .. [ 12/15/2020. | JEFFERIES AND CO 575,000 500,000 | . 524,335 . 508,840 12/15/2024.
486063 MF 4 |KATY TEX INDPT SCH DIST GO 12/01/10........... .+ 102/18/2020. | PRINCIPAL.......ooovvvvevvnssssnnnrvvvvenisissssns [ 1,000,000 | ...... 1,000,000 | ....... 1,133,500 | ..ccc00.1,001,888 | ovvvveeevcrs | ereernnn(1,888) | oo | e (1,888) [ oo | v 1,000,000 02/15/2025.
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499764 PM 4 |KNOXVILLE TENN GAS REV SYS SERP........... .+ | 06/22/2020. | CALLED........rvviinnrriissniisssssiiiss . 500,000 | ......... 500,000 /500,000 0 500,000 [ ...ovvverrereens | ervennriinniis | cervrinnriiienn | s 22,475 | 03/01/2032.
50076Q AE 6 |KRAFT FOODS GROUP INC SENIOR BD............ .| 11/17/2020. | SOUTHWEST SECURITIES. 693,683 | ........ 600,000 600,000 0 600,000 | oo | 003,683 | ........ 93,683 | ..... 15,000 | 06/04/2042.
52517P 28 9 |LEHMAN BROTHERS HLDS EURO MED TERM | .. | 04/02/2020. | KEYBANK NA...

NTZ ..405 405 473 | e | o L3S PN I I S 405 | o 405 | oo 06/15/2027.
52517P 28 9 |LEHMAN BROTHERS HLDS EURO MED TERM | .. | 10/01/2020. | KEYBANK NA..........cccoomivrmrinrirnrinninens
Nz e | 476 | o | o | s | e 0 06/15/2027.

52517P  3Y 5 |LEHMAN BROS HOLDINGS MED TERM NTS...... .. | 04/02/2020. | KEYBANK NA... ..335 335 KT T D 0 07/27/2027.
52517P  3Y 5 |LEHMAN BROS HOLDINGS MED TERM NTS...... .. | 10/01/2020. [ KEYBANK NA........ooovovviiissmiemcensens | 394 0 07/27/2027.
52517P  SZ 5 |LEHMAN BROTHERS HOLDING NOTES... .. | 04/02/2020. | KEYBANK NA... ..203 0 11/15/2017.
52517P  SZ 5 |LEHMAN BROTHERS HOLDING NOTES... .| 10/01/2020. [ KEYBANK NA........ooovoviisimseecenns [ 239 0 11/15/2017.
52519F DJ 7 |LEHMAN BROS NOTES SERIES A.........ccccovurunee .. | 04/02/2020. | KEYBANK NA 134 0 12/14/2029.
52519F DJ 7 |LEHMAN BROS NOTES SERIES A.......c.cccvvnivnnee .. [10/01/2020. | KEYBANK NA. ... | 157 0 12/14/2029.
5252M0 BZ 9 |LEHMAN BROS HOLDING INC MED TERM .. | 04/02/2020. | KEYBANK NA... ..201 0 .101/24/2013.
5252M0 BZ 9 |LEHMAN BROS HOLDING INC MED TERM .| 10/01/2020. | KEYBANK NA... 236 0 01/24/2013.
540257 AQ 5 |LODI CALIF PUB FING AUTH WTR REV........... .. | 06/01/2020. | PRINCIPAL . 0 500,000 06/01/2030.
540257 AQ 5 |LODICALIF PUB FING AUTH WTR REV.............. .. | 06/01/2020. | PRINCIPAL........ovvervrrinerieriereierirnens . ) 300,000 (310) (310) 300,000 06/01/2030.
543190 AB 8 |LONGTRAIN LEASING Il LLC, .. | 02/18/2020. | PRINCIPAL PAYMENT.......ommmmmmvicens | 9,905 9,942 01/15/2025.
544495 UH 5 |LOS ANGELES CALIF DEPT WTR & PWR. .. | 07/01/2020. | PRINCIPAL . (7,495)|. 500,000 07/01/2040.
544495 UH 5 |LOS ANGELES CALIF DEPT WTR & PWR. .. | 07/01/2020. | PRINCIPAL.......cvvvvvnnrviisssnnssissssssiissss | k500,000 | ..........500,000 | v 555.330 | oo 509.222 | (9,222) 500,000 07/01/2040.
55316F AC 3 |MM FINISHED LOTS HLDGS ... | .. | 04/30/2020. | PARTIAL CALLED SECURITY. 18,721 19,038 01/31/2024.
55316F AC 3 |MMFINISHED LOTS HLDGS.........ccovvvrererrircenns .. | 06/01/2020. | PRINCIPAL PAYMENT 32021 01/31/2024.
55316F AC 3 |MM FINISHED LOTS HLDGS. .| 07/31/2020. | PRINCIPAL PAYMENT. 19,212 01/31/2024.
55316F AC 3 |MM FINISHED LOTS HLDGS. .. | 08/31/2020. | PRINCIPAL PAYMENT. 17,311 .1 01/31/2024.
55316F AC 3 |MM FINISHED LOTS HLDGS. .. [ 09/30/2020. | PRINCIPAL PAYMENT. 27,121 01/31/2024.
55316F AC 3 |MMFINISHED LOTS HLDGS. .. | 11/02/2020. | PRINCIPAL PAYMENT. 49,437 01/31/2024.
55316F AC 3 |MM FINISHED LOTS HLDGS .. | 12/01/2020. | PRINCIPAL PAYMENT. 76,265 01/31/2024.
55317H AA 2 |MM FINISHED LOTS HLDGS 3 LLC... .. | 12/01/2020. | PRINCIPAL 43,655 11/30/2025.
564759 PS 1 |MANUFACTURERES & TRADERS TRUST CO.... | .. | 12/28/2020. | MATURED.... . . 297,318 12/28/2020.
575158 GP 9 |MASON CNTY WASH PUB HOSP DIST GO... .. | 12/01/2020. | CALLED... (0 [ . 250,000 12/01/2030.
620076 BB 4 |MOTOROLA SOLUTIONS INC SENIOR NT... .. | 09/14/2020. | CALLED... (27) 281,068 | ...coovevriiens | s 15,331 05/15/2022.
629568 AX 4 |NABORS INDUSTRIES INC SENIOR BD.... .. | 08/28/2020. | RAYMOND JAMES INSTITIONAL 42,429 | ...........52,000 | oo 51,828 | coooireiin51,980 | e | e 0 52,000 | .oooeeereeens [ e (9,571) ] . .(9,571) , 09/15/2021.
629568 AX 4 |NABORS INDUSTRIES INC SENIOR BD .. | 01/22/2020. | TENDER... 0 447,825 | oo | e (12,145) (12,145) 09/15/2021.
647677 AF 0 |NEW ORLEANS NAVY HSG LLC .| 02/18/2020. | PARTIAL CALLED SECURITY. 0. 10,403 | .o | e (403) ....(403) 12/15/2029.
647677 AF 0 |NEW ORLEANS NAVY HSGLLC.... .. | 03/16/2020. | PARTIAL CALLED SECURITY (U 15,600 12/15/2029.
647677 AF 0 |NEW ORLEANS NAVY HSGLLC.... .. | 04/15/2020. | PARTIAL CALLED SECURITY 0 10,396 12/15/2029.
647677 AF 0 |NEW ORLEANS NAVY HSGLLC.... .. | 05/15/2020. | PRINCIPAL PAYMENT. 0 15,589 12/15/2029.
647677 AF 0 |NEW ORLEANS NAVY HSG LLC .. | 06/15/2020. | PRINCIPAL PAYMENT. 0 10,389 12/15/2029.
647677 AF 0 |NEW ORLEANS NAVY HSGLLC.... .. | 07/15/2020. | PARTIAL CALLED SECURITY. 0. 10,385 12/15/2029.
647677 AF 0 |NEW ORLEANS NAVY HSGLLC.... .. | 08/17/2020. | PARTIAL CALLED SECURITY (1R 10,381 12/15/2029.
647677 AF 0 |NEW ORLEANS NAVY HSGLLC.... .. | 09/15/2020. | PARTIAL CALLED SECURITY 0 15,566 12/15/2029.
647677 AF 0 |NEW ORLEANS NAVY HSGLLC.... .. | 10/15/2020. | PARTIAL CALLED SECURITY 0. 15,560 12/15/2029.
647677 AF 0 |NEW ORLEANS NAVY HSGLLC.... . | 11/16/2020. | PARTIAL CALLED SECURITY [ 15,554 12/15/2029.
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647677 AF 0 [NEW ORLEANS NAVY HSGLLC.......cooovvvmrrrire .. [ 12/15/2020. | PARTIAL CALLED SECURITY................. ) ..15,548 15,548 2 (548) [ oo (548) [ oo 12/15/2029.
655664 AS 9 |NORDSTROM INC....oocccciomreeereeesscsoerssoriness .| 12/08/2020. | INSTITUTIONAL SALES DALLAS........... 500,000 500,000 4722 | 8722 | 20,000 | 03/15/2027.
663903 DM 1 |NORTHEAST OHIO REGL SWR DIST .| 11/16/2020. | PRINCIPAL........vvrviirreiriereiseierieeieies
WASTEWTR 500,000 BCE R E I DO B (1,111 500,000 0)] . 11/15/2040.
67420B AA 4 |OASIS 2020-1 LLC.......covervvrrrneee .. | 06/15/2020. | PRINCIPAL PAYMENT. ...26,874 26,807 67 10/15/2021.
67420B  AA 4 | OASIS 2020-1 LLC .| 07/15/2020. | PRINCIPAL PAYMENT. 24,981 24,919 .62 ..| 10/15/2021.
67420B AA 4 |OASIS 2020-1 LLC.......coovvvrnrenee .| 08/17/2020. | PRINCIPAL PAYMENT. 23,175 23,117 .58 .. [ 10/15/2021.
67420B  AA 4 |OASIS 2020-1 LLC.....c.cvvvevrrnneee .. | 09/15/2020. | PRINCIPAL PAYMENT. 20,821 20,769 52 .. [ 10/15/2021.
67420B AA 4 | OASIS 2020-1 LLC .. | 10/15/2020. | PRINCIPAL PAYMENT. 18,419 18,373 46 .| 10/15/2021.
67420B  AA 4 |OASIS 2020-1 LLC.......covverrrnneee .| 11/16/2020. | PRINCIPAL PAYMENT. 17,222 17,179 43 .1 10/15/2021.
674208 AA 4 |OASIS 20201 LLC .| 12/15/2020. | PRINCIPAL PAYMENT. 19,437 19,389 49 | 10/15/2021.
674667 QR 4 | OCEAN CITY MD o | 1110212020, | PRINCIPAL....oooovesseessvesssnssssessnn | s 500,000 | .........500,000 | .........574,410 | .............510,658 | ..oooroccrrrciis | e (10,658) 500,000 11/01/2028.
677071 AF 9 | OHANA MILITARY COMMUNITIES LLC BOND . | 04/02/2020. | PARTIAL CALLED SECURITY......ccccvvvunee
SER L | L — 10,209 | .cooo... 10,413 | oo 10,287 [ oo (U 10,287 | covvvevevcceren [ (] — (] — 10/01/2026.
677071 AF 9 | OHANA MILITARY COMMUNITIES LLC BOND .1 10/01/2020. | PRINCIPAL PAYMENT........cocvrivrerinririnnne
SER L | 10432 | o 10432 | 10641 | oo 10,505 | o ) I 10,505 | o | o E | C 10/01/2026.
677071  AM 4 | OHANA MILITARY COMMUNITIES BND SER B |.. | 04/02/2020. | PARTIAL CALLED SECURITY.
W i 27,007 | oo 27,007 | oo 29,036 | oo 27,849 | oo U — 27,849 | v | e (L] — (27 | EO— 10/01/2026.
677071  AM 4 | OHANA MILITARY COMMUNITIES BND SER B |.. | 10/01/2020. | PRINCIPAL PAYMENT........cocovvrivmrrreras
144 28,623 .| 10/01/2026.
677659 U2 8 |OHIO STWTRDEV AUTH......cocovviierririerirens .| 06/01/2020. | PRINCIPAL 365,000 12/01/2031.
705322 AJ 4 |PEDERNALES ELECTRIC COOP INC BOND .| 11/16/2020. | PARTIAL CALLED SECURITY.
SERO2. | 100,000 | ... 100,000 | v 10,750 | o 101,297 101,297 | o | oee1297) | e 1,297) | o 11/15/2022.
70914P NF 5 |PENNSYLVANIA STATE BABS.........ccccoovcvvmrinns .. 1 05/01/2020. | PRINCIPAL........vvvvvervvisnsevisissssisienss | 500,000 | ......... 500,000 | .......... 549,500 | v.ocooo. 503,129 500,000 [ .oveeeerereere | eeveeereerceeees | eeveereenieeiesn0 | e 13,375 | 05/01/2030.
72650R BF 8 |PLAINS ALL AMER PIPELINE LP/PAA FIN CORP | .. | 11/17/2020. | SOUTHWEST SECURITIES ) 774,450 750,000 764,108 ..756,343 755,190 19,260 | ... 27,000 | 11/01/2024.
731167 EA 6 |POLK CNTY FLA UTIL SYS REV 09/14/10........... . [10/01/2020. | PRINCIPAL.....occvvvvririininnsriissssiinnnns 685,000 685,000 | ..........708,359 688,091 685,000 ) [FSESERO (1) O 70,330 | 10/01/2040.
731167 EA 6 |POLK CNTY FLA UTIL SYS REV 09/14/10 .. 110/01/2020. | PRINCIPAL........oovoienrrrvviseccviisssnncieens | L 500000 | ..........500.000 | oo, 520,790 | vvcovo. 502,770 500,000 ) [ (1) I 10/01/2040.
779240 HF 0 |ROUND ROCK TEX INDPT SCH DIST. .. | .| 08/03/2020. | PRINCIPAL... 444,856 404,804 400,000 ) 08/01/2035.
793323 LV 6 |STPETERSBURG FLAPUB UTIL.....oocccccrcrcee.. .| 10/01/2020. | PRINCIPAL o 593.260 512,814 500,000 ). 10/01/2039.
796237 VZ 5 | SAN ANTONIO TEX TXB GEN-B .. 1 08/03/2020. | PRINCIPAL........ovvvrnrinsssnenvisssssniissss [k 605,000 | ooo......605.000 | v 689,162 | ....c.cooo.c 614,239 605,000 ) 08/01/2040.
796269 UD 8 | SAN ANTONIO TEX INDPT SCH DIST.. ... | .. | 08/17/2020. | PRINCIPAL... 440,000 440,000 491,401 445,407 440,000 ) .. 08/15/2031.
803402 DE 3 |SARASOTAFLAWTR & SWR SYS REV............. .| 10/01/2020. | PRINCIPAL +...1,000,000 000,000 036,000 1,004,747 1,000,000 )| 10/01/2040.
81170T DS 6 |SEACOAST FLAUTIL AUTH WTR & SWR REV... |.. | 03/02/2020. | CALLED....coooovcrvvsismcsiimiees | | 500,000 | oo 500,000 | ..o 502,610 | oo 500,118 500,000 03/01/2030.
81180W AR 2 |SEAGATE HDD CAYMAN.......ooococcerrceerrcen .| 12/16/2020. | FTN FIN SECURITIES CORP.. . 556,151 500,000 498,300 498,744 498 905 06/01/2027.
81180W AR 2 |SEAGATE HDD CAYMAN.......ccoooommmmmrvirnnniinnnns .. | 12/16/2020. | FTN FIN SECURITIES CORP.................. 556,151 | ..........500,000 | ..........501,875 501,385 501,208 06/01/2027.
816705 HB 6 |SEMINOLE CNTY FLAWTR & SWR REV | 1000172020, | PRINCIPAL ..ot | 635,000 | ....... 635,000 | ......c.. 668,338 | ...occconen 639,411 635,000 10/01/2040.
833116 BT 2 |SNOHOMISH CNTY WASH PUB UTIL DIST.........| .. | 12/01/2020. | PARTIAL CALLED SECURITY. 1 80,000 | 80,000 | oo N272 | 84,524 0 84,524 | 12/01/2025.
83417P  AA 5 |SOLARCITY LMC IV...oooeorrevrrnerrrsenrsecernee .| 02120/2020. | PRINCIPAL PAYMENT.......ccccooocorrvre T Y 1 . 23529 20947 20947 0 20,947 .| 022012021,
83417P  AA 5 |SOLARCITY LMC IV. .. [ 08/20/2020. | PRINCIPAL PAYMENT ....coovmvimmiianna | 20787 | 20,787 | v 18,506 | coovvvvverrennns 18,506 | .ovvvveererrrrenene (10 18,506 02/20/2021.
842471 BY 9 |SOUTHERN CALIF PUB PWR AUTH. . | | 07/01/2020. | RAYMOND JAMES INSTITIONAL oo | | 75,000 | o 75,000 | oo 84.956 | oo 78447 | oo (o I 78,147 07/01/2024.
84474Y AA 4 | SOUTHWEST AIRLINES CO BOND SER 2007-1 |.. | 02/03/2020. | PRINCIPAL PAYMENT.........ccccccoovvievnnnn
S e (Y B 47,670 | ..o 47,670 | ..oeeee. 52,437 | v 49,075 | .o (1 R 49,075 | .o | e (1,409) | .......... (1,405) | ..o 02/01/2024.
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84474Y AA 4 | SOUTHWEST AIRLINES CO BOND SER 2007-1 |.. | 08/03/2020. | PRINCIPAL PAYMENT.........cccoomervmrennens
N O, 0 [ 51486 | oo | ooed1,229) | c(1,229) | 02/01/2024.
84858D AA 6 [SPIRIT AIRLINES INC. .| 04/01/2020. | PARTIAL CALLED SECURITY. 0 19,634 .| 04/01/2028.
848580 AA 6 [SPIRIT AIRLINES INC. ..| 10/01/2020. | PRINCIPAL PAYMENT 0 14,404 . . . ..| 04/01/2028.
848644 R3 6 |SPOKANE CNTY WASH TXB | 120172020, | PRINCIPAL ..o | 500,000 | .........500,000 | ..ovren 529,700 | cooveess 504,657 | oo | e (2 ) | R P (4,233) 500,423 cveereren(423) | o 25,050 | 12/01/2032.
89657B  AA 2 |TRINITY RAIL LEASING 2019 LLC. .| 12117/2020. | PRINCIPAL 0 42,999 04/17/2023.
90345W AD 6 |[US AIRWAYS BOND SER 2012-2 CL A. ... | .. | 06/03/2020. | PRINCIPAL PAYMENT. 0 12,785 .| 12/01/2020.
90345W AD 6 [US AIRWAYS BOND SER 2012-2 CLA.........cccc.u. .. | 12/03/2020. | PRINCIPAL PAYMENT. 0 12,771 . 12/01/2020.
90783V AA 3 |UNION PACIFIC RAILROAD BOND 2005-1 .. | 07/02/2020. | PRINCIPAL...
TRUST L | 37,355 | o 37,355 | oo 39223 | o 34T | o N 37477 01/0212029.
90931C AA 6 [UNITED AIR LINES INC.. .. | 02/25/2020. | PRINCIPAL PAYMENT........oovvvvvvvmmmnces |l 9,501 | ... 9,501 9,525 29,523 | oo, (U 9,523 08/25/2033.
90931C AA 6 [UNITED AIR LINES INC.. .. | 08/25/2020. | PRINCIPAL PAYMENT. ) 11,562 11,562 ..11,591 0 11,588 .| 08/25/2033.
90932P AA 6 |UNITED AIRLINES INC.....oooorrreccicerireresssssnes .| 04/13/2020. | PARTIAL CALLED SECURITY................ 13,603 13603 13705 ol.. . 13,651 .| 04/111/2026.
90932P AA 6 |UNITED AIR LINES INC .. [ 10/13/2020. | PRINCIPAL PAYMENT. (1N 13,620 04/11/2026.
91428L FS 0 |UNIVERSITY HAWAII REV. .. | 10/28/2020. | PRINCIPAL A 750000 | 750,000 | v 768750 | o 751997 i (1,997) | oo | oo, (1,997) 750,000 10/01/2030.
914760 3L 5 |UNIV. OF OKLAHOMA.........ootvmmriirieriinerierircens [ 1211712020 | CALLED........oorvvrririciisss (815) (815)]... . 499,630 07/01/2030.
958747 BQ 1 |WESTERN MUN WTR DIST FACS AUTH CALIF.. |.. [ 10/01/2020. | CALLED.............coomsmvvveriemmmrvissssensiisssnnns | L 500,000 | ..........500.000 | v .564.615 | oo 517.083 | oo | [RRAVZK) ) IS B [RRAVZK) | — . 500,000 10/01/2040.
97064E  AA 6 |WILLIS ENGINE SECURITIZATION TR............. .| 12/15/2020. | PRINCIPAL... A 45,191 45,770 ol. 45,411 09/15/2043.
3899999 Total - Bonds - Industrial and MiSCEIIANEOUS.........covvssovssvssionssinssiss st | 33,615,990 | ....32,674,815 | .....34,267,106 33,178,377 0 [ (157,977) | e 0 [ (157,977) | oo | 1000..33,020,400 | o0 | s 595,501 | ....... 595,591 | ..1,462,965 | XXX
8399997. Total - Bonds - Part 4..........ovveeree 62,540,194 | ..... 61,603,397 | ..... 63,706,261 62,214,918 0] (189,232) | cvvvovernens 0 o (189,232) | .covovvvvenrsn0 | 1000062,025,686 [ ..ovviviiiennc0 [ Lo 514,508 | ....... 514,508 | ..2,581,493 XXX
8399998. Total - Bonds - Summary Item from Part5.......... - 2,785,342 | .....2,765342 | ......2,771,491 0 13,851 | 13,851 | 58293 | XXX
8399999. TOtAl = BONGAS......vvviiiiviiisi s e | 65,325,536 | ... 64,368,738 | ... 66,477,752 | ........62,214.918 | cooovvvcc0 0 | . (189,232) | ccoooovo. 0l (189,232 | ccoovvvvcceenn 0 | . 64,797,176 | .0 | 528,359 | ....... 528,359 | ..2,639,785 XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other
47235° 10 8 [JEDNOTA INC .ooooooooooeoooorerorererererererererererorerene | . | 12/31/2020. JWRITEDOWN.......oococorreeeeeeerreeeceerereeeee ] XXX 112,553 112,553 112,553 ...(112,553) | .....(112,553) XXX
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other..............ccccevuee.e. 0 XXX 112,553 112,553 0 (1 T 0 N ST | N ST 112,553 | .ovvvrennn) 0 [..(112,553) | ...... (112,553) | .. XXX
9799997. Total - Common Stocks - Part 4..........c.cccveerninceineincineienns 0 XXX 112,553 112,553 0 0 | o0 0 | e, 112,553 | .o 0]..(112,553)| ...... (112,553) ] .. XXX
9799999. Total - COMMON StOCKS...........courvirirriirriinrinesress s 0 XXX 112,553 112,553 0 0 112,553 0 ]...(112,553)] .....(112,553) XXX
9899999. Total - Preferred and Common Stocks s | .0 XXX . .112,553 ..112,553 . 0 0 O 112,553 | ..o 0 ]...(112,553)| ...... (112,553)| .. .0 XXX
9999999. Total - Bonds, Preferred and Common Stocks. . s | 65,325,536 XXX | . 66,590,305 | ........ 62,327 471 | oo 0. IGETc Rk | R—— 0. [REEIPXP)) [— 0| . 64,909,729 | ......ooouevnne. 0. 415,806 | ....... 415,806 | ..2,639,785 XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

GlL3

1 2 6 8 9 11 Change in Book/Adjusted Carrying Value 17 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
i (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Received | Interest
g Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | in B/A.C.V. | Changein| (Loss)on During and
CUSIP Identification Description n Date Shares (Stock) Actual Cost Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal Year Dividends
Bonds - Industrial and Miscellaneous
14070T AA 0 [CAPSTARFINL HOLDINGS INC............. .. | 06/29/2020 | TENDER.........coooivirrirriinsirniierisenireeens 10/20/2020 500,000 500,000 500,000 (V8 [FSUOUTRUUSPOPRN UPPPURPPUORPPUREN UORPOPPOURPOURPRN IOPPOURPOORPPOR | I IUUPPURPPOPRTOIORN ITPOTRPORRPOON
FORA FINANCIAL ASSET
34513F AA 3 | SECURITIZATION LLC PRINCIPAL PAYMENT 09/15/2020 | PRINCIPAL PAYMENT 22,629 22,983 0 [ eovverreeiens | evevrennnies | oevireene(354) | civvnnn(354) | e 9,404 | ...... 1,451
FORA FINANCIAL ASSET
34513F AA 3 | SECURITIZATION LLC PRINCIPAL PAYMENT 05/15/2020 | PRINCIPAL PAYMENT........oovvimiivciiinns | v 104,959 | ..ccoouue 106,599 | ...........104,959 | .......... 106,599 0 | oo [ evrevricnnine | eerene(1,640) | cevecn(1,640) | oo | e
FORA FINANCIAL ASSET
34513F AA 3 | SECURITIZATION LLC PRINCIPAL PAYMENT 06/15/2020 | PRINCIPAL PAYMENT.........ccoooviiiniinns | o 134,991 | e 137,101 | ......... 134,991 | ... 137,101 0 | o | eernnernenee | eereeen(2,109) | eieece(2,109) | oo | e
FORA FINANCIAL ASSET
34513F AA 3 | SECURITIZATION LLC PRINCIPAL PAYMENT 07/15/2020 | PRINCIPAL PAYMENT.....cccoovvimmrinrirnnes | cevrneriens 129,115 | v 131,132 | oo 129,115 | e 131,132 0 | ceveeneeene | veernrnirsenne | eereeee2,017) | eieec(2,017) | o | e
FORA FINANCIAL ASSET
34513F AA 3 | SECURITIZATION LLC PRINCIPAL PAYMENT 08/17/2020 | PRINCIPAL PAYMENT......ccovvvmmerierirnins | cevrrerinens 108,306 | ..oocvevees 109,998 | ............108,306 | ............ 109,998 0 | eevvereeeens | eervenereeniies | eereen(1,692) | erreecn(1,692) | oo | e
HUNTINGTON INGALLS INDUSTRIES
446413 AH 9 |INC 11/16/2020 800,000 822,000 822,000 0 40,000 |..... 13,556
KABBAGE ASSET SECURITIZATION
48283 AE 1 (LLC || 06/05/2020 | CALLED.........ccoermriiriririerieenienes 10/16/2020 29,081 27,772 0 | e | veeverirverne | e 1,309 | 11,309 | e 3,659 | ... 1,275
KABBAGE ASSET SECURITIZATION
48283P AE 1 |LLC PRINCIPAL PAYMENT 06/16/2020 | PRINCIPAL PAYMENT.......c.ovvvmirirerirnnns | crreveriens 176,574 | c.ovvenee 168,628 | ...........176,574 | ........... 168,628 0 | s | vvrrvrineine | e 1,946 | it 1,946 | s | e
KABBAGE ASSET SECURITIZATION
48283P AE 1 |LLC PRINCIPAL PAYMENT 07/15/2020 | PRINCIPAL PAYMENT.........ovvimiriveriinnns | cvrveriens 128,154 | ..cccooeeee 122,387 | ...........128,154 | .......... 122,387 (V8 [SSUOURPUURPUPRN UUPPUOPPUOPPURR UVPUPPOOE. T (7 A EUVURPORNY. o (Y A INUPRURNIURIOREN INVORRTION
KABBAGE ASSET SECURITIZATION
48283P AE 1 |LLC PRINCIPAL PAYMENT 08/17/2020 | PRINCIPAL PAYMENT 95,218 90,934 0 | oo [ vvvvsricnniee | e 285 | in,285 | s |
KABBAGE ASSET SECURITIZATION
48283P AE 1 |LLC . PRINCIPAL PAYMENT 09/15/2020 | PRINCIPAL PAYMENT 70,972 67,779 0
74968F AA 9 |RFS ASSET SECURITIZATIONLLC....... . 11/16/2020 | PRINCIPAL.....covvonivnnrnnnincnnsnnssinsnnns | cvneeenn 465,342 | s 464,178 | ..........465,342 | ........... 464,178 0
3899999, Total - Bonds - Industrial and Miscellaneous. 2,771,491 0 0 0
8399998. Total - Bonds.... 2,771,491 0 0 0 58,293 |.... 16,966
9999999. Total - Bonds, Preferred and Common Stocks 2,771,491 0 0 0 58,293 |..... 16,966
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
11 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number  [NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - Other Affiliates
47235* 10 8 [JEDNOTAINC. oottt ‘ ............................................................. NO | oo | e 9,958 | .o | 86.000 | ..o 100.0
1799999. Total - COMMON SEOCKS = OtNEI AfFIlIEES. ...ttt bbb ehbenb et en bbbt 0 | 9,958 0 XXX XXX
1899999. Total - Common Stocks.......... 0 9,958 0 XXX XXX
1999999. Total - Preferred and COmMMON SOCK............curevrrrrieneiererieeerseeeseeeniseenes 0 9,958 0 XXX XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §..........0.
2. Total amount of intangible assets nonadmitted $.......... 0.
m
Y
(=7}
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Si Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding
Common Stocks
000000 00 0 | JEDNOTA GENERAL INC.....curiviiiuieritneiasiseieiissseese sttt JEDNOTA INC 6.000
000000 00 0 |JEDNOTA PROPERTIES INC.......cocoivrvnimrininnnnnns JEDNOTA INC 6.000
0299999, TOAI = COMMON SHOCK. ...ttt sttt st es skt 8 8881488488181 08848181 E 8404084084140 8184080808 4484041 eEfoEE oL oL E oL L8 4L E 8oL oLE 08 E 801408 E 8L E L8 £ E L E 148 E o E L8881 E L1084 E L8 E 8L E 8L b8 E b8 en bbbttt sensense | enbenssnssensnnsanenes 0 XXX
0399999. Total - Preferred @Nd COMMON SHOCK.............ciriirieiereiieineieieesie sttt b s ee e ess | 44eeseesee s e b e e ee e es s e st e s e b e L b e e e a1 e E e e R b e s e R b oLt e et e ettt nesseninne | aetrensesinsesessenseres 0 XXX
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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

E17, E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH
2

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *

Open Depositories

KEY BANK - General Acent CLEVELAND OH 8,336,124 | XXX
KEY BANK - FCSU Corp Center. CLEVELAND OH . 171,779 | XXX
KEY BANK Investment Sweep. CLEVELAND OH J 0.17 49,987 13,650,819 | XXX
KEY BANK - Jednota Youth Building Fund CLEVELAND OH B [ 3.00 360,060 | XXX
FHLB CINCINNATI OH B 0.02 14,732 15,543,487 | XXX
BANK OF MONTREAL TORONTO ONTARIO CANADA 1,573 | XXX
KEY BANK - CANADIAN FOREIGN CURRENCY UTS.. CLEVELAND OH 844,958 | XXX
PETTY CASH CLEVELAND OH 500 | XXX
US BANK - NORTH CAROLINA DEPOSIT. MINNEAPOLIS MN . 5,000 | XXX
UBS CASH ACCOUNT. CLEVELAND OH . B [ 0.01 35,198 633,513 | XXX
0199999. Total - Open Depositorie: XXX | XXX 99,917 0 39,547,813 | XXX
0399999. Total Cash on Deposit. XXX XXX 99,917 0 39,547,813 | XXX
0599999. Total Cash XXX XXX 99,917 0 39,547,813 | XXX

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

1. January 10,855,061 (4. April 9,963,048 |7. July 12,052,057 | 10. October. 43,042,886
2. February 12,691,225 | 5. May. 9,825,512 |8. August 14,755,633 | 11. November. 35,818,999

3. March 14,738,118 | 6. June 9,818,314 | 9. September. 11,915,020 | 12. December. 39,547,813

E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

cusip

Description

3

Code

4

Date Acquired

Rate of Interest

Maturity Date

Book/Adjusted Carrying Value

Amount of Interest Due &
Accrued

Amount Received During Year|

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

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. AlBDAMAL ..o dAL | | bbbt | ettt | seesienne et nenee | et
2. AIESKA..esee e K i s
3 ANZONA...cooceeiee AL i | s
4. ARKANSAS.....vevcrrenee e AR [ i | e
5. California.........covrereerreriirinendCA | s | e
6. Colorado.... LCO | s [ s
7. ConnecticUt.......cccovvrrvrererrircrnns T | eririiiie | eeter et bbb
8. Delaware.........ccooernvveicninncee DE i s
9. District of Columbia . . e s R
10, FIOMA. o FL s | bbbt | seeeb et nen | ettt | bt enee i
11.  Georgia . GA B.... | STATUTORY SECURITY DEPOSIT. . . 135,000 | oo 35,000
12, HAWEL s HE s [ s
13, 1d8N0- D s | bbbt | Heent ettt | reesnen ettt | eerient s
14, HINOIS ... L s e
15, INGIANA. ..o N s e
16, 1OWEL i B s e
17, KaNSS....ooviererercrisreneriieenen e K s e
18.  Kentucky.... CKY [ [
19, LOUISIANG. ... LA | it | s
20, MaiN€...cveeereerieeneeiseeeee e ME | i [
210 Maryland........oceervernernneee MD [ i s
22, MASSACHUSELS. ... dMA | it [ i
23, MIichigan.......ccoeveveerneenennvneee e M i e
24, MiINNESOta......oucveeeeererrererene e N s | s
25, MISSISSIPPL...vvvererienieeeerrineineed MS [ it e
26.  Missouri.
27, Montana.......ccoceveneveinnveeeesed MT s o
28, Nebraska........coevereeererimreeeeeedNE [ i | e
29.  Nevada..
30.  New Hampshire........ococovevevecece NH [ o [ oo
31 NEW JETSEY...vvivcveerernereee NI s o
32, New Mexic
330 NEW YOrK... ool NY s | e
34.  North Carolina...
35, North Dakota........coceverrererieecectND it | e
36, ONI0....coveerrnrrrcrernerenneend OH [ i s
37, OKIahoma........vveeeveerierieeeree s OK | i [
38.  Oregon...
39, Pennsylvania..........coooernrecPA o o
40.  Rhode ISIand.........ccovvevnrveriecc RE| s oo
41, South Carolina... . . . 125,000 125,000 |....
42, SOUth DAKOA. ..o SD [t | ettt | serente bt tens | enteetens ettt | erseniennines
43, TeNNESSER......ocreerereeerrereeren IN [ | e
N - - T ) G O T
45, ULAN.ccccccrcnedUT [ i [ st | eebane et | sttt | eensnerenienes
46, VermONt.......coovvvrvrvernnnerenne VT [ i | et
47.  Virginia... . . ol s s
48, WAShINGLON.......coiieicecc e WA e | bbb bbbt | eereb et | ceesierne et | e nes
49, West Virginia.......coeveeeeeereeeeece WV [ i e
50.  Wisconsin e s ceverees
510 WYOMING. v WY i | e b sttt | eeserneesiensen et eesensenennes | cresserneet ettt nnenne | eeeeenenseeesanes
52.  AMENCan SaMOA........cccrereeersdAS | i [t
53, GUAM...oivcrerrcrerisrenereenen iU | i [t
B4, PUBHO RICO......ouueerrieerierieennn PR i [ bbb
55, US VIrgin ISIands..........ovrevevceece VI oo | oo ssssesseneees
56.  Northern Mariana Islands.. . . | s R
57, €N el OAN i | oot | serent e r ettt tens | erteernsr ettt | erseien s
58.  Aggregate Alien and Other. XXX XXX {0 0 0 .0
59. XXX 165,000 165,000 0 .0
DETAILS OF WRITE-INS
B80T, ittt | et | e
5802.
5803. ettt nennenenin | e | s
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX (| (01 O 0 .0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 aboVe).......crverrerireiirirnens XXX XXX 0 s (0 0 .0

E29
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