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Annual Statement for the year 2021 of the Catholic Ladies of Columbia

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... 0.0 | [ e | o0 | 0.0
1.02 All Other GOVEIMMENLS..........cverereerrerernrsrerneeseessssessssessssessssssessesssnes | sesseesessssssssssssessssssesss | sessessessessnnes 0.0 | e [ | o0 [ 0.0
1.03 U.S. States, Territories and Possessions, efc., Guaranteed............. | ccocreennen. 1,176,044 | ................. 0.9 | oo 1,176,044 [ e | e 1,176,044 | 0.9
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAranteed.............c.eueueveverevevsieeieeeesesesee s | e 10,648,412 | .....ccvueeee. 78 | 10,648,412 [ .oveeiereieeeeiees | e 10,648,412 | .....ccoueeee. 7.8
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NOn-GUAranteed............ccoeererrienrinrineeneiseeseesssssssssessisenssns | oeniieennns 21,393,794 | ..o (X — 21,393,794 [ oo [ e, 21,393,794 | ...ccooeeene. 15.6
1.06 Industrial and MiSCElANEOUS............ccrverrerreeeeeeireisriseseesesissnens | e 101,802,514 |............... 742 | 101,802,514 [ ..o | e 101,802,514 |............... 74.2
1.07 Hybrid SECUMLIES.........rvvrivieeiieiieiieiesesissiessesssssesesssesssenssssss | eessseisenisnns 200,000 | .coovrrerrrennn 0.1 [ 200,000 [ .oooveerireerenirennniiens | e, 200,000 | .coovrrinennn 0.1
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNAS........ccoorvenriinriirriirniininnierieeieeiseissessesseensennes | eevnsssnssssnsssssssssenses | eerimneenninned0000 [ [ [ v (1N ST 0.0
1.10 Unaffiliated Bank LO@NS..........cccoeureeneeneieencincinineneneeeeeneensineenennes Leerssrssessesssesssssesssenes | seensessnenensss 000 [ Lo | s U 0.0
1.11 Total Long-Term Bonds.........cccccovvvviveivereereesierceseseeeeseeseseeensnns | 000 139,220,765 | ... 98.5 | ... 135,220,765 | o0 e 135,220,765 | ..ccvveeen 98.5
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated).............cocvrrnrinninninnennincineis | v 80,676 | ...cccoovvrennt 0.1 [ s 80,676 | ..ooovvcveeeeerirneiinriieens | e 80,676 | ...ccoorrrenne 0.1
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred StOCK..........ocuriurierieieeiieieeieeiieeiiseisseeieeeseeseeens | e 80,676 | ...ccoovvrennt 0.1 [ s 80,676 | ..oevorercercirciinens (V1N O 80,676 | ...ccoorrrenne 0.1
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | ceoevvvercnnenee 23,234 | oo 0.0 [ e 23,234 | .o | e, 23,234 | oo 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccocoverveveees | eevreieseeieeccsiens | e, 0.0 [ e | e (0] I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [ e | e (0] I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.............coovnnninnenniineens [ e | e 0.0 | oo [ | e (V1N I 0.0
3.05 MULUEI FUNDS.....cooiviiiiieceiicseei et
3.06 Unit INVeStMENt TIUSES......c..ovueueieireireenereeeeieseise e
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks.
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAgES. ......ccovvevriiirieieseinsieesesssessssssssessesssssssessessessssens | sssssssessessssssessessssenss | soessessssessenns 0.0 [ e | e (0] I 0.0
4.02 Residential MOMgages.......ccccovuvieiienisieeseieseesssssssesssssssesenns | consssessesssssensssnssens | soesessssesenns 0.0 [ e | e (0] I 0.0
4.03 Commercial MOMGAQES. .......cceverrerererieieiesiesesessesssssessssssesens | sevvesessessssssssssssssenss | coesseesessnnns 0.0 [ e | e (0] I 0.0
4.04 Mezzanine Real Estate LOans..........cocoevvenerriiinirneeninenenesneinenns | s [ eenesesnnnens 0.0 | oo e | e (V1N I 0.0
4.05 Total Valuation Allowance
4,06 Total Mortgage Loans..........ccveuuninieininiineinesssssecsssssssssssessssssenees
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPany........ccccvevevereversrsiesresessesenenes
5.02 Properties Held for Production of Income
5.03 Properties Held for Sale.........c.covvieeierneieieiseiesesesse e
5.04 Total Real Estate....
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......cccoumrmeneneeneeneeecnernesnssnssienins | cveeinerineennn: 634,861 | ..ovvvrrinen. (VST [ 634,861 | .o [ e 634,861
6.02 Cash Equivalents (Schedule E, Part 2).........cccocevevveereercernesiereenes | covenierieinnad 99,651 | covevrrrirnnn 0.1 [, 99,651 | oo | e
6.03 Short-Term Investments (Schedule DA) . O O
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| cccccvvrernee. 734512 | o, (VET [P— 734512 | e, (1 734,512
7. CONMTACt LOBNS.......vuurirrirrieieieieis ittt
8. Derivatives (SChedule DB).........cc.covvrinrnririnensisessssseeessssesessessssennenns
9. Other Invested Assets (Schedule BA).........ccverrninenencnsineeseeseeens
10. Receivables for SECUMHES. ... ssesssesesneseenns
11. Securities Lending (Schedule DL, Part 1)....
12. Other Invested Assets (Page 2, Line 11).........cccoovvonnriiinrrvinnnviinnnsiinns
13. Total INVESIEA ASSEES.....crereieereseieii st esnenes
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10.
1.

© ® N o

10.

1.
12.
13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 O PHIOE YEAI.........c.oiuiieiieie ettt sttt s bbbttt aes bbb ees
Cost of acquired:

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

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

Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt
3.2 Totals, Part 3, COIUMN 11 ...ttt
Total gain (10sS) 0n diSP0SalS, Part 3, COIUMN 18.........c.iuiiiireieie ettt st bbb bbbt bbbt e st nen
Deduct amounts received on disposals, Part 3, Column 15....................]  » ‘ .
Total foreign exchange change in book/adjusted carrying value:
8.1 Totals, Part 1, COIUMN 15. ...ttt bbb
6.2 Totals, Part 3, COIUMN 13. ...ttt
Deduct current year's other-than-temporary impairment recognized:
7.0 Totals, Part 1, COIUMN 12. ...ttt
7.2 Totals, Part 3, COIUMN 10, ..ot ess st
Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 11 ..ottt
8.2 Totals, Part 3, COIUMN ...ttt
Book/adjusted carrying value at end of current Period (LINES 1+2+344-5+8-7-8)........c.coeerrrrirrrrireieieseteee ettt sttt st s e s sanens
Deduct total NONAAMIEA BMOUNLS. ...ttt
Statement value at end of current period (LiNg 9 MINUS LINE 10).........euiiuririuirirrieiesiseissiessssseesesssssesssssesssssssssessesss s ssessssssessessssssessassassssssessensssssessensssssessassnssns
SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans
Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI.........ciruuriururiiicirreseteeie ettt sttt
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e
2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt
ACCTUAL OF QISCOUNL.......vuvotiectet sttt s bbbt b b s s st s b a4t bbb s s b AR s b4 b+ b s bbb s s s bbb bbb b e bbb s bbb ns et

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......ouiieeee ettt bbb bbb b bbb sttt
52 Totals, Part 3, Column 8........cocueieieieiseeeseese e
Total gain (loss) on disposals, Part 3, Column 18...........cccoeeververeririnnens

Deduct amounts received on disposals, Part 3, Column 15
Deduct amortization of premium and mortgage interest points and COMMIEMENE EES..........c.cvuivririiiiieic et
Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

9.2 Totals, Part 3, COIUMN 13, ...ttt

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

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+8-7-8+9-10).......c..ccceevrrrrrierieriesieinsieresesse s

TOLAl VAIUBHON AIOWANCE..........evureiieieicieie ettt s s8££ R sk en et nn

SUDLOAL (LINE 11 PIUS LINE 12)..e.vivitieeicteeesce ettt ettt s s bR bbb s s bbb s e e bRt e s b b e st n bbb b s s s et e et s e st b s st nee

Deduct total NONAAMILEEA BMOUNES.........cueiiiieieicieeisie et s b8 8RRt

Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).........oiicueeeiieiiesceseee ettt st st b s sessnens
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

2. Cost of acquired:

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

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIMN 16........cuuiiiieiieiieiisii ettt ettt

3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

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

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13....c..ccoiiirnceerise e

5.2 Totals, Part 3, Column 9........ccoeviivereieceseeee s

© o N o

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

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

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

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

9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens
12. Deduct total NONAAMILEEA GMOUNLS...........cccoiueieieieesitecee ettt bbbt bbb bt s s bbb b b st b e e s e bbb st b b s et s st nss st

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

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

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

Eal

Unrealized valuation increase (decrease):
41  Part1, Column 12..............

131,709,527

10,233,290

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

37,261

42 Part2, Section 1, Column 15.

4.3 Part 2, Section 2, Column 13. 18,734

44  Part4, Column 11

18,734

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

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

® N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............

206,810

6,220,730

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

701,842

8.2 Part2, Section 1, Column 19.

8.3 Part 2, Section 2, Column 16.

8.4 Part4, Column 15

9. Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14.............

9.2 Part2, Section 1, Column 17.

9.3 Part2, Section 2, Column 14.

94  Part4, Column 13

0

10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cceiiurreiniireinineneecseiesesseise e ssssssesenns
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans
12, Deduct total NONAAMIEA GMOUNLS..........ccriieierrieieeireie ettt e ettt e s8££ 8 £ AR ettt

13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. UNIEA SEALES......ooveciiiiciins [ | et | ettt | seesb s
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | v 0 ] e 0 | oo 0 [ oo 0
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ocieeeceiiieseiieies | e 1,176,044 | oo 1,247,010 | oo 1,244,025 | oo 1,100,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooereereieiereciieieees | e 10,648,412 | oo 11,456,367 | ..o 10,958,181 | oo 10,160,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals........... 21,393,794 ...23,653,611 ...22,040,110
Industrial and Miscellaneous, 8. United States 91,160,379 .101,116,965 ...92,909,436
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada 2,654,547 2,811,454 .2,704,640
and Hybrid Securities (Unaffiliated) 10. Other Countries .8,187,587 8,843,571 .8,300,071
11. Totals......ccoocoe. 102,002,514 112,771,990 103,914,147
Parent, Subsidiaries and Affiliates 12, TOAIS....cviviccreiieeiiiiesicceeis | et saensness | eressssessssssesessssesessssessnsssesens | sessssessssesessnsesessssesesnsesasnns
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 135,220,765 | ..ooovvvricres 149,128,978 | ...cocvvvvvvrns 138,156,463
PREFERRED STOCKS 14. United States.........oovvvvevvreeens | covnerirereiecrineneiennns 80,676 | oovovrverrrerierennne 73,598 | oo 80,676
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS. .. | e 80,676 | ..oovvvvervcrireririreninnns 73,598 | oo 80,676
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | cccooerverririrnnnas 80,676 | ..coovvreeriena 73,598 | oo 80,676
COMMON STOCKS 20. United States........ccveveerererenes | covverinerincrinericrienens 23,234 | oo 23,234 | o 4,500
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23, TOtalS....oocveeeresrieserrnenieennes | crenninesssiissnesenee 23,234 | oo, 23,234 | oo 4,500
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks.......e. | coocvciiciicniiiniines 23,234 | i 23234 | oo, 4,500
26. Total STOCKS...ureressmmsrussnssnss | covvveocrienanriiinanes 103,910 | oo 96,832 | oo 85,176
27. Total Bonds and Stocks...... | ....cccccouevuenec 135,324,675 | c.ooovvvevrs 149,225,810 | ..oovvvvvrrereen 138,241,639
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

U.S. Governments

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

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

GoIS

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

4.7 TOtAIS ..o | sronssenneeene s 404,942 [ i 3,396,276 | ..ot 3,495,332 | .o 2,808,699 | ..covirinnnes 483,163 | ....c..... D0 S 10,648,412 | ..ovvivreiiriiniinenns 79 | 11,282,818 | ..o L 10,648,412 | oo 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
B NAIC 1ottt esnenen | seeenntesennens 483,229 |....covvennne 5,635,561 |...cccvrunns 5,756,568 |.......ccc.c... 7,180,590 |...covrrenn 1,454,810 | .......... ) 0.9, SO D 20,510,758 | ..oovverririnnes 15.2 | 21,579,160 | ..covoorrrrrrrrrenns 164 | 20,510,758 | ..ovvveerieieirerrnrieinns
81,219 | oo 284732 | e 57,422 | oo 305,697 | oo 153,966 | .......... )00, SO IS 883,036 |...oovreerirririiene 0.7 | oo 855,672 | .eovverereerreienene 0.7 | oo 883,036 [ ..ovvvereeeeiierinrieinns
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

10.7

Totals

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
............... 9,571,173 |.............25,410,380 |.............29,435,466 XXXooveeveiins | werrinnnnn. 70,240,213 reerennnnn 10,265,480
..5,636,373 |.. ..5,284614 | ... XXX..... 29,411,733 |... ...1,279,361
...... 531,984 | . .312,952 | ... XXX..... 1,593,321 |...
..106,830 |.. 2212422 | XKX 557,246 | ...
7.
8.
%,
(==
(o2
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S D0 T IS [V [ 0.0 [ [V [ [V P 0
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.




L0IS

Annual Statement for the year 2021 of the Catholic Ladies of Columbia

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

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

1. Total Bonds Current Year
111 1,134,808 |...ccvvene. 15,217,811 | .o, 19,449,701 |............. 35,399,669 |............. 31,373,440

1,036,295 |.............. 4,479,100 |......ccco.ce. 5,693,795 |............. 13,646,990 |........cc..... 5,638,580

205,065 ..19513 | .. 531,984 ...312,952
................. 106,830
.0
L0
25,782,310 |.. . ...11,544,841
11.8 Line 11.7asa % of Col. 7......... 191 [ 367 | i 208 | 0.0 | i 100.0 [ b XXX e b XK e e XK | e 915 | 8.5
12. Total Bonds Prior Year
............... 1,360,085 21,159,033 | .............33,041,596 |.............29,475,278 rerennn96,719,762 v 8,470,638
667,871 8,066,899 13,482,323 |... 6,525,558 |.... ..32,127,804 .1,458,860

..405,799 274,473 | . . ..102,298 | ...
..180,716 269,634 | ..o . ..212,465 | ...

.22,507

15,655,438 |..... 29,770,039 |..

12.8 Line 12.7 as a % of Col. 9. NN .16 .. 11.9 ..22.7
13. Total Publicly Traded Bonds
............... 1,081,421 |.............14,700,829 | ............17,127,348 | .............32,349,291 | ............27,051,059 | ......ccooervrrirrrirrrirreres | cerernnn.92,309,948 | ..oo.......68.3 | ... .....88,249,124 v 92,309,948 | XXX
............... 1,018,199 |...............4,401,554 |..............5,246,594 | .............13,490,871 | ...............5,058,191 29,215,408 | 216 ... 30,668,944 rereenennnn29,215,408 | .. XXX
205,085 | ... .219513 | . 531,984 | . 523,807 | .. ..312,952 |.... 1,593,321 | .. . 1,669,214 A3 1,593,321 |.. S
................... 14,263 | oo 223,731 | 106,830 | e | e 212,422 reververeerenenDDT,246 | i l04 | 685,322 | S| 557,246 | XXX
............................ 0
..................... 4,500
13,7 TOAIS. v ssrsneessssnsessnnnsennes | senerenneeneen 293 18,948 | i 19,345,628 |.............23,012,757 |.............46,363,968 |.............32,634,623 | ....c.ccecevvverrvrveeenc0 |1 123,675,924 | oo 915 | 121,277,104
13.8 Line 13.7 as a % of Col. 7..... ...15.6 XXX
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11.........cccvvvvevee | covveveeeeeceeel LT | i 143 el 170 | 343 | e 280 | 00 915 KKK XXX

14, Total Privately Placed Bonds

.................................... 516,981 |..............2,322,352 |..............3,060,378 |..............4,322,381 | ..ocooriiiiiiiiicic | e 10,265,480 . B e XX [
01,585 | 447,201 | oo 156,119 | oo 580,389 1,279,361
.0

..594,536 |..... .2,769,554 |.. .3,206,498 |...

14.8 Line 14.7 as a % of Col. 7..... o I ..24.0 .27.8
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........ccccceeveer | covvrvrvevviiiniennnn 01 | ol 04 |, 20 | oo 2.4

(@) Includes $.....11,544,841 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $.....289,815 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.

...11,544 841
...100.0
............ 8.5




Annual Statement for the year 2021 of the Catholic Ladies of Columbia
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 I1SSUET ObBlIGAtIONS........cvviecieieiiieisice et | creees b sesessnns
1.02 Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities.....

3.05 TOtalS.......cviiiiciciiic e | s 37,736 | .o 511,679 | 626,629 | ..o [V 0 [ ), 9,9, ST PR 1,176,044 | .o 0.9 [ 1,229,590 | .o 0.9

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

n
6 4.04 Other Loan-Backed and Structured SECUMLIES............ccoerieerireeeiieiens | eviieeiinieiesiisisisnieies | arveressisesssssesssseesns | sevessssssssessnsesssssesenss | seeresseessssssessssasessnss |esnsnessnseessssnsesensnne | senrererss KK Kurrerensnnens
OO0 405 TotalS....coiiiiiieiiiiiiiisnrsssssssnsssssssssssssssssseees | o 464,942 | i, 3,396,276 | .............. 3,495,332 | ..o 2,808,699 |...ccovrunnnnn 483,163 | .......... XXX
. U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 1SSUET ODlIGALIONS.........cvververerciieiieeictcie it | cbeseseessneas 564,103 |....cccvevnee 5,920,200 |...ccveenne 5,813,990 |..............7,486,287 |..............1,608,776 | ....... XXX..ooverovree | 00000 21,393,357 | o158 | 22,433,559
5.02 Residential Mortgage-Backed Securities... 2345 |93 | 1,273

5.03 Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

.............. 5,813,990 v 22,434,832 conenn 21,393,794 .0
. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations ..1,307,958 | ............10,051,661 |............ 15,574,901 |............39,244,610 |............35,230,944 | ... XXX.\oovovrevrr | 1000 101,410,074 | i 75.0 | e 95,665,933 | .ovovvrierierinennn 729 [ 90,257,673
6.02 Residential Mortgage-Backed SECUMHES...........cccovveieievrieiieiiisieieies [ e | eeesesssesesesssssseses | seressessesessssssesessnses

6.03 Commercial Mortgage-Backed Securities..... 23,215 14,510
6.04 Other Loan-Backed and Structured Securities.. ..248,245 R ..295,338 (R
6.05 TOtAlS........ccoiiieiiiiiieicissieie e ssssssessnenssssnsenssssnsenes | esnienienies 1,323,300 | cirnnnn 10,111,914 | oo 15,846,360 | ............39,275,480 |............ 35,245,454 | ... XXXoooovreeies [ 0000 101,802,514 | e 753 | 96,059,362 | ....ocooovereeeeenn 732 | 90,257,673

. 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

................. 200,000 cerverinenn. 200,000

................. 200,000

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO........ccccocovivnicniiiiniins | coieininas .00, T 0.0, ST [ XXXKeovovevven [ XK | ecrieete XK e | evsrinieinnnsisisnieienens0 |00 | i |00 [ [

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued
10.02 Unaffiliated Bank Loans - Acquired...
10.03 TOtAIS...cvviveiiicieieitiesi e

1. Total Bonds Current Year
11.01 Issuer Obligations
11.02 Residential Mortgage-Backed Securities...
11.03 Commercial Mortgage-Backed Securities.....
11.04 Other Loan-Backed and Structured Securities..
11.05 SVO Identified Funds
11.06 Affiliated Bank Loans
11.07 Unaffiliated Bank Loans. . . . . e 0. . . .
11,08 TOAIS ..ottt ssenes | evensniesanns 2,390,431 |............ 19,940,164 | ............ 25,782,310 O e XXX e e XXX |10, 123,675,924 | 11,544,841
11.09 Line 11.08 @5 @ % Of COL 7....oooviveieiieiieieesssiessses s ssissienes | ovieisissiesessseenns 18 | e, 147 | e 191 [ o367 | i 27.8 |00 | 1000 et XX [ ek XK e [ XK i | e 915 | o, 8.5

60IS

12. Total Bonds Prior Year

12.01 ISSUEr ODlGAtIONS.........cvueveeireiciiieie e
12.02 Residential Mortgage-Backed Securities
12.03 Commercial Mortgage-Backed Securities
12.04 Other Loan-Backed and Structured Securities
12.05 SVO Identified FUNDS..........ccccvrrrverererereiereeereeeeseeeseeneseesenenenns | ceveeiene XXX i | eeenee e XX [ e ). 0 G
12.06 Affiliated Bank Loans
12.07
12,08 TOtAIS.....cvrvieiireieieisre ettt enns | erereienaens 2,050,463 |............15,655,438 | ............

12.09 Line 12.08 @5 @ % 0Of COL 9......vuivieeiiiisiccieeeee e sesienienes | ovieisissiesesenines 16 | i, 119 | e 22.7

13. Total Publicly Traded Bonds
13.01 Issuer Obligations
13.02 Residential Mortgage-Backed Securities...
13.03 Commercial Mortgage-Backed Securities
13.04 Other Loan-Backed and Structured SECUMLIES............ccceiierivieeiiiieies | vrveieiriseiesisisiseies | sereiesssesssssssessssssesns | sesessssssessssssessssssesenes
13.05 SVO Identified Funds
13.06 Affiliated Bank Loans
13.07 Unaffiliated Bank Loans.
13.08 Totals.......couererrirrririeirnens 23,012,757
13.09 Line 13.08 as a % of Col. 7... - 9. 156 | .. ....18.6
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11.........cccccvvvverrunnnn. . KT ..A7.0

14, Total Privately Placed Bonds
14.01 Issuer Obligations . ...534,283 | ..o
14.02 Residential Mortgage-Backed Securities... i e | e
14.03 Commercial Mortgage-Backed Securities.
14.04 Other Loan-Backed and Structured Securities..
14.05 SVO Identified Funds.
14.06 Affiliated Bank Loans..... . .
14.07 Unaffiliated Bank LOANS...........c.ccuiurireiiiiieieieiicieie s esssessessies | setesiesssssssssansessssanees s SR .
14.08 Totals........ccoevevrenee 594,536 | ...
14.09 Line 14.08 as a % of Col. 7... 5.1
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11

3,206,498 | .
278

.11,544,841
..100.0
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

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

Cash Equivalents

1
Total

3
Money Market Mutual Funds

GLIS

1. Book/adjusted carrying value, December 31 Of PriOr YN .........ovrurirrirrerrerrieeereese et sssenssnens

2. Cost of cash equivalents acquired

3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeived ON QISPOSAIS...........c.cveviveieiciiieie ettt sttt s b b s snsans | ssesassessessesastes e s s b es bt es s s b ssesa st aneas 3,586,885 [ ....oevieecrrctcieiee ettt en st essaetenesaetes | evereiet ettt ettt en et s st s st anan 3,566,685 |[...ocvvereeeeiicreieeee ettt
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........ccceveiiirririieiiesiciesetseeis e ens | et 99,651 | et 0 | oo 99,851 | v 0

11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e

12. Statement value at end of current period (Line 10 MINUS LINE 11)......cciiiieiiiiiiiiiieitisieisi ettt sessetessssassssssressssssessnsssens | ssssesessssesssssssessnsesessssesessssesessssesesnsesessssnes 99,6571 | v 0 | oo 99,6571 | oot 0
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO2, EO3, E04, EO05, E06, EO7, E08, E09
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SCHEDULE D - PART 1

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

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

F NAIC

[} Designation Current Year's

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

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

g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligati
20772J  7U 0 | CONNECTICUT ST-BAM 5.632 12/1/2029..........cevvoevrrivererrerrnerrneriseenees | eoveeen | oo | vevereeens T 1.CFE i | v 119,388 |...121.600 | ... 121,600 | oooovrrirnrinne 100,000 | coooucvverrnnee 112,449 | ......... (1,712) 5.632 |...... 3.447 09/19/2017. | 12/01/2029.
207720 AA 0 | CONNECTISCUT ST....oouiieirinirreiieeiseessssissesessessssesssssssssssssessssessnses | enneen | oo | eeveneeens T 1D FEoii | e 254,542 |...122.580 | .....cccc0oee...245160 | ooorrrciinnce. 200,000 | ..oovvvrrrnne 234,363 | ......... (3,916) | cvvvevevrreirneien | eeverneeiseiseiiienins | e 5295 |..... 2.812 07/08/2016. | 10/01/2029.
373384  RX 6 | GEORGIA ST....coovirierieriereseeiiisesiesiessseesssssssssessessssessssssssssesssenes | evens ...106,543 |...109.670 ..100,000 ...102,427 (598) | cvvvrvveerrerienns | veererinerierienenn | e 4.000 |...... 3.307 05/05/2014. | 10/01/2025.
419791 YS 1 |HAWAII ST SER DX BUILD AMER BDS.......cconevirererrnrieriesiesesensssines | sevees ...102,005 |...112.140 ..100,000 | .... ....100,493 (144) | covoveneiienn | e | s 5.230 |...... 5.055 02/11/2010. | 02/01/2025.
419791 YT 9 |HI ST-TXB-DX-BABS 5.33 2/1/2026..........c.cocvvrrernrrnrnrnrrnenensennnreniennnes | evvnnee | oo [ evnveree T [ O FEuviiiins | v, 117,732 |..115.460 | ................ 115,460 | ..ccovvrrnnnee 100,000 | .oovvvernnee 109,286 |......... (2,112) | v v | s 5.330 |...... 2.902 10/25/2017. | 02/01/2026.
57582P  UT 5 |MASSACHUSETTS ST.....oiiiiirieiieieiserinseiensssisseessssssssssessessssssssssanes | sevsen ...113,003 |...119.680 ...107,107 ((1515) ) ESURTURURTOR IOVSPIOPIRRORN DO 4910 |...... 3.734 07/08/2014. | 05/01/2029.
70914P  ME 9 [PATXB-B-BAB......ooiiiiiiciiiiciisese ettt sssssssisssins | aesias . ...229,258 |...107.600 ....209,097 [CHSTA<) ) U EUORRRTRTON DO 4650 |...... 2.512 09/14/2016. | 02/15/2026.
977100 DD 5 |WISCONSIN-A-REF-TXBL......couiiiuiriininienimssmissrssenssnsssenssssesssnssnssssssens | eonenee | oo | coenernnens T[1.CFE i | i 201,554 |...104.050 | ................208,100 | ...c0cocrerrn.200,000 | cooiviirirnne 200,822 |......... [REK)) IR [PRRRTRINY JR 2483 ... 2.400 08/05/2016. | 05/01/2027.
1199999. U.S. States, Territories & Possessions - Issuer Obligations..............ccccoeeeenneas 1,244,025 XXX ....1,247,010 1,176,044 (13484) [ o {0 P 0 XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed)...........overrrnrininrinisssierssisssessssessneenes 1,244,025 XXX ....1,247,010 1,176,044 ..(13,484) 0 0 XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
01728V KR 0 [ALLEGHENY CNTY PA.......ccccooe. ...121,000 |...125.780 (1,619) | oo | eevvererinsrinseins | 000008250 | ooev 4.131 12/16/2014. | 11/01/2027.
047086 AM 5 | ATHENS FACS-B-TXBL 4.15 6/15/2035 ....200,338 |...101.580 (B1) [ e [ e [ b150 | s 4121 09/12/2017. | 06/15/2035.
052396  6A 1 |AUSTIN TX.oooiiinirirrirciis 102,513 |...107.290 | .................107,290 | .................100,000 | ................100,770 |......... (270) | covveeenerrerieees | v [ 0000 3.924 | 3.619 10/21/2014. | 09/01/2032.
05620P HJ 5 |BABYLON-TXBL-IMPT. ....200,000 |...108.810 | ..ccevieerren217,620 | coviireereei200,000 | covviiierreei 200,000 | oo [ e [ e | ververineninenennins | e 7000 | i 4.700 07/06/2015. | 07/01/2039.
082419  ZT 2 |BENSENVILLE IL.....ccoovvvriririirciiniinnes ....200,000 |...100.230 | ...ccevvirerreni 200,460 | voirernnei200,000 | oo 200,000 | oo [ e [ e | e | e 8875 | s 4.875 11/19/2014. | 12/15/2034.
082849 CN 8 |BENTON CNTY WA FIRE PROT DIST #1 ...104.150 (251) [ v | e | e 400 | 4.109 08/26/2014. | 12/01/2029.
09088R C4 6 | BIRMINGHAM-B-TXBL ...106.390 (212) 3.527 01/27/2016. | 03/01/2030.
132380 AM 8 | CAMBRIDGE MN INDEP SCH DIST. ...100.310 (524) | covovveneineiienes e [ 08500 | 3.959 08/26/2014. | 02/01/2027.
13741R  AE 7 |CANDLER SD-TXB-QSCB ..117.100 (2,208) | cveooverrereriirinn | cerirereneeieninnine | 0005760 | e 3.184 10/14/2016. | 03/01/2026.
180810 CH 4 |CLARK CNTY MO REORG SCH DIST #R-1. ...115.580 (3,139) | oo | vererereneernsrinneins | 2005300 | once 3.412 08/11/2016. | 03/01/2027.
181059 QF 6 |CLARK CNTY NEVADA SCH DIST. ...106.540 195 | oo [ v [ 008510 [l 6.066 06/21/2010. | 06/15/2024.
186392 EK 8 | CLEVELAND SD-B-QSCB........cccovvrririrns ..127.910 (557) | cvvvnveererierienns | vvrinernerirerenenns [ 00005023 [ i 4.371 08/19/2015. | 12/01/2040.
230723 MK 1 | CUMBERLAND-REF-TXBL 4.26 6/1/2037 ...109.710 (289) [ oo [ e | 0004260 | 4.091 07/10/2017.| 06/01/2037.
232291 WQ 3 |CUYAHOGA FALLS-TXBL ..103.850 | ..voivreerenn207,700 | oo 200,000 | eviiirenrni200,000 | oo | e | e | | 4500 [ 4.500 07/09/2015. | 12/01/2032.
249218  BC 1 |DENVER SCHS-B-REF-TXB 4.242 12/15]......covverirrriineriseirerirssirsssissnins ...117.450 (835) | cvvvreenerrerienns | v [ 242 | 3.730 06/07/2017. | 12/15/2037.
249174 MQ 3 |DENVER SD #1-C-BABS.......... . ..131.310 . (2,042) | coovvvvverseinneins [ vvrnrieisiniienns | 205,664 | 2.929 09/21/2016. | 12/01/2033.
295407 W4 8 |ERIE-A-PREREFUNDED 3.879 11/15/203, 165,003 |...117.870 164,785 | ......... (218) | cevvreererierinens [ v [ 000 3.879 [ 3.518 06/16/2021. | 11/15/2031.
295407 W9 7 | ERIE-A-UNREFUNDED 3.879 11/15/2031 ...144,378 | ...115.240 ...144,187 (191) | coereeneinerieees v [ 0000 3.879 [ 3.518 . 06/16/2021. | 11/15/2031.
355172 ER 4 | FRANKLIN-REF-TXBL 3.4 1/15/2039........c0cvvuuivireemriinirieeienireesseisenees ....100,000 |...106.900 100,000 | oo [ [ | | 034000 | 3.400 |JJ...... ceerenenn: 3,400 | 12/12/2019. | 01/15/2039.
358775 R7 1 |FRISCO TX CTF OBLIG.......tieueimriniererieriseesesisessessesisssessesssssssssaees 203,750 |...100.430 200,000 | ..ocvenrrrerirrerenins | cereeerenienineens | s | e | 2008375 [l 6.375 | FA..oooo| o817 | e 12,750 | 02/20/2008. | 02/15/2033.
348764 GX 3 |FT SMITH SD #100-QZAB... ...114,593 |...114.820 (1,048) | ..o | e [ 004300 e 2,955 |AO...... 4,300 |07/26/2016. | 10/01/2029.
360046 Q8 2 |FULTON CNTY Ga BUILD AMERICA..........ccooevemrrerierieereriseniesiensneens ...242,034 |...118.470 (3,430) | cvvvvereerririein | e | e 4,948 | 2.842 | U....... 09/20/2016. | 07/01/2030.
368347 CS 7 |GEARY USD #475-C-TXBL 3.769 9/1/20... 201,976 |...108.720 201,011 |..ees (253) | cvvvveerneireriienes [ e [ 000 3,769 [ i 3.621 |MS...... 12/19/2017. | 09/01/2037.
392641 X2 7 | GREEN BAY-B-REF-TXBL ....201,538 |...104.630 200,000 | ..ovenrirrirrirrnins | e | e | e |0 27000 | 2.700 |AO...... 07/26/2016. | 04/01/2030.
407741 KX 4 |HAMILTON-A-TXBL......ccocovneee 98,108 |...101.290 98,393 A8 | oo | e | 0008250 | i 4.370 [MN...... 05/08/2015. | 05/01/2042.
416415 HK 6 |HARTFORD-REF-B 208,224 |...109.130 203,404 |......... (883) | cvvvvreverierienns [ v [ e 4830 [ 4.301 |JJ....... 12/09/2015. | 07/01/2030.
438670 WQ 0 |HONOLULU-TXB-A-BABS........cccomirumriririmeireissriesssessesissessssssssssessnenes ...267,738 |...129.310 245,667 (4,459) | ..o | cevireeeneensriiseins | 20005668 | .o 2.762 | JD....... 10/04/2016. | 12/01/2030.
44256P A2 9 |HOWARD CO -REF-F-TXBL 2.5 8/15/204 ....202,612 |.....95.680 202,317 (240) [ oo | e [ 200 2.500 | 2.351 |FA...... 10/07/2020. | 08/15/2044.
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443348 DP9 [HUBBARD CNTY MN ..104.890 | .ooovrreerernn209,780 | ovirereren200,000 | eiiirinnni200,000 | e | e [ [ | e 4.000 |...... 4.000 | AO...... .2,000 12/11/2014. | 10/01/2031.
457216 AL 3 |INKSTER BRWNFLD MI REDEV AUTH TAX ...100.330 | .................200,660 | .................200,000 | ................197,632 |......... 528 | oo | e | e 6.125 |..... 6.479 01/17/2008. | 11/01/2025.
468312 EU 3 |JACKSON MI PUB SCHS BLDG & SITE SE.. ..100.360 | .oovvviennn90,324 | 090,000 | 090,000 [ e | e | e [ [ 6.200 |...... 6.200 05/12/2010. | 05/01/2024.
479545 EF 8 | JOHNSTOWN-MONROE 3.16 12/1/2052 ...102.800 . .100,776 |......... (L1 ) [T ISR IO 3.160 |...... 3.119 07/29/2020. | 12/01/2052.
481502 2C 5 |JUNCTION CITY-B-REF.... ..102.890 | .................205,780 | .................200,000 | ................ 200,509 |......... (L) ) ISR IOTRRTIRRIN B 2500 |...... 2.401 08/05/2016. | 09/01/2025.
483836 TD 4 |KANE COOK & DU PAGE CNTYS IL SCH ...104.730 200,000 | oo | e | e | e [ 3.950 |...... 3.950 01/29/2015. | 01/01/2028.
484350 KD 4 |KANKAKEE CO SD #111-B ...118.940 ..207,466 | ......... (G1SK) ) IUURTUURIOR IVTRRPRRONN BN 4.300 |...... 3.950 07/21/2016. | 01/01/2036.
486116 XY 7 |KAUAICNTY HI 5.763 8/1/2033 ..138.310 | .................276,620 | .................200,000 | ................237,523 | ......... (2,544) | oo | e | s 5.763 |..... 3.751 03/21/2017.| 08/01/2033.
528828 XC 5 |LEWISVILLE TX INDPT SCH DIST SCH B ...100.370 100,000 | coeovrrerreen 100,000 | oo | crvrererreinninenines | ereneeneninninenes | e | e 5974 | ... 5.974 01/22/2010. | 08/15/2027.
531680 AG 1 |LICKING HTS OH LOC S/D................. ...100.240 100,000 | coooeeererreesn 100,000 | ovoviirnriniirnniiens | erreeieeissinniies | ceeneerssiseisenes | oo | oeees 5.550 |...... 5.550 09/08/2010. | 09/01/2027.
534366 AN 9 |LINCOLN ETC FACS-A-BA ...134.030 .200,000 (640) | cvvvvvveererienns [ e [ 0005000 [ e 4.248 06/05/2015. | 12/15/2045.
534366 AX 7 |LINCOLN WEST HAYMARKET NEB-BAB ...144.310 100,000 (998) | vvvvvererrerienes | vvreserinerirerineens [ 0008000 | oec 4.019 12/19/2017. | 12/15/2039.
53957K GD 3 |LOCAL OREGON CAPITAL ASSETS PROGRA ...101.340 100,000 | ................100,087 |......... (202) | cvvvrvereireeiiienes [ e [ 008500 | 4.288 03/23/2015. | 06/01/2035.
543096 BA 8 |LONGMONT CO COPS ...105.880 100,000 | ..ovvvreee 101,041 | e (B27) | cevrveererieriinens | v [ e 4850 | 4.466 09/23/2014. | 12/01/2037.
543298 PW 7 |LONGVIEW WA ...102.350 100,000 (257) | cevveeenernerinenes | e [ 00080 [ e 3.801 08/26/2014. | 12/01/2028.
567288 RZ 0 |MARICOPA CNTY AZ UNIF SCH DIST #48... ...135.260 .100,000 (1,326) | oo | e | 0008409 | e 4.421 05/05/2014. | 07/01/2030.
567337 QV 5 |MARICOPA SD 66-TXB ...111.950 150,000 (2,524) | oo | e | 2008243 | 2.857 06/07/2017. | 07/01/2026.
569101 FT 0 |MARION SD 60-TXB-B ...116.580 100,000 | ooovvrrrnn 114,199 | e (2,543) [ oo [ e | 00005450 | 2.503 07/08/2016. | 03/01/2027.
570799 GG 5 |MARLBORO CNTY SC SCH DIST QUALIF ..110.760 | .................110,760 | .................100,000 | ................105,279 |......... (1,421) | oo | e | 2005440 oo 3.779 04/08/2014. | 06/01/2025.
581391 FZ 7 |MCKEESPORT PARFDG.. ...100.260 182 | oo [ v [ 005,600 [ 6.150 03/31/2008. | 09/01/2029.
586145 WJ 9 |MEMPHIS-C-BABS.... ..117.030 .100,000 (2,630) | oo | e | e 5,442 | L 2453 07/08/2016. | 07/01/2026.
593563  AF 6 | MIAMI GARDENS FL COPS.........oviimiiieieireiserissssensesissesssssssssessnenes ...129.070 100,000 (1,379) | cooeveveerreeirvees | eerrereneensrinneens | 00een1.000 | once 4.897 09/25/2014. | 06/01/2032.
597502 BJ 1 |MIDLAND CNTY TX HOSP DIST ..118.020 | .................236,040 | ................200,000 | ................219,780 |......... (3,986) | cvvvvvreererrrirerns [ rvvereriverineveiienns | 2008340 | i 3.902 10/22/2014. | 05/15/2029.
597502 BK 8 |MIDLAND CNTY TX HOSP DIST. 141370 | 141,370 | 100,000 | i 124,733 | (1,051) | oo | e | 0008440 oo 4.398 10/12/2017. | 05/15/2039.
64763F UV 9 |NEW ORLEANS LA ...106.900 | .................106,900 | .................100,000 | ..................98,293 |......... 49 | s | e [ 4250 | L 4.375 03/26/2015. | 12/01/2044.
64763F RW 1 |NEW ORLEANS LA PUB IMPT BDS ...103.180 | .................103,180 | .................100,000 | .................94,316 |......... 223 | v | e | e 750 | i 5.282 07/15/2013. | 12/01/2037.
64763F QQ 5 |NEW ORLEANS-TXBL-REF ..103.010 | .o 103,010 | e 100,000 | covvereenen 101,477 | e (2,183) | coorevereererinenns | e | e 4961 | i 2.714 06/14/2016. | 09/01/2030.
64966H 4K 3 |NEW YORKNY GO BDS BUILD AMERICAB.......coovvrririririeisireieiieinns ..133.200 | .................133,200 | ................100,000 | ................100,001 |......... ()] TSSO IUPURIRIOOPORIORTRN DUUPPRL: X1 I A OO 5.517 10/21/2010. | 10/01/2037.
702528 JD 3 |PASCO CNTY FL SCH BRD COPS ...108.870 | .................108,870 | .................100,000 | ................101,329 |......... (A7) | e e [ 0005000 | e 4.509 12/16/2014. | 12/01/2037.
709144  JC 4 | PENNSYLVANIA ST CTFS PARTN DEPT. ..100.280 | .oviieieenenn90,252 | 090,000 | 90,000 | e | i | s [ [ 208,250 [ 5.250 09/27/2010. | 04/01/2027.
718814  ZZ 2 | PHOENIX-TXB-BAB-B 5.269 7/1/2034 ...118.300 222,319 |......... (2,303) | cvvovereereriienn | ceverereneeeniineins | 00005.269 | i 3.676 03/23/2018. | 07/01/2034.
721858 CN 6 | PIMA CNTY AZ USD NO 013 ...102.400 100,000 | ovovueererrereneniens | errverieeineninsninns | ceverineenenneens | cereeeenennnnneens | 0005323 | s 5.323 03/16/2010. | 07/01/2022.
729781 BX 1 |PLYMOUTH SD 287-E-QSC ..123.440 | .................246,880 | .................200,000 | ...............231,119 | ......... (3,809) | cvvvrevrerererreinee | eererreirrercineinins [ 0006000 | oo 3.501 07/27/2016. | 02/01/2029.
777543  UF 4 |ROSEMONT IL TXBL CORP. ..122.550 | ..o 245,100 | .................200,000 | ................201,490 |......... (112) | cevrvrevernerreens v [ 00008375 [ 5.278 03/23/2012. | 12/01/2031.
779698 8F 9 |ROWLETT TX ...106.480 | .................106,480 | .................100,000 | .................98,804 |......... 46 | e | e | e 4400 4.501 07/11/2014. | 08/15/2039.
798764 7F 7 | SAN MARCOS TX ...106.160 | ....ccceeerer 106,160 | ..cvverrer 100,000 | wevvvirerrn 100,000 | oo | e | s e | 000 [ i 4.000 12/11/2014. | 02/15/2032.
812626 C3 1 | SEATTLE WA 5.23 8/1/2030.........ccccnncc.. ...127.540 ..228,140 | ......... (2,789) | cooeververnerineis | cerrerirneensniiseins | 00005230 | onc 3.332 03/08/2017. | 08/01/2030.
788244 GQ 8 | ST CLAIR CO -TXBL-REF 3.218 10/1/2 ...101.260 ..203,325 (T47) | oo e [0 3.218 [ 3.001 07/21/2021. | 10/01/2044.
864855 5B 3 | SUGAR LAND TX . . ...106.960 ..199,428 16 [ vvereererienns [ e [ 4300 | s 4.321 11/13/2014. | 12/15/2044.
898735  SG 1 | TUCSON AZ COPS.......oocvieiirciieireeiiississisisisssie s ..123.270 101,531 | .o (110) [ v | e | 831 | 4.646 06/17/2014. | 07/01/2034.
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906437 AS 7 |UNION CNTY OR SCH DIST #11 IMMBLER.........cccovvvivrvinirrernniseireninninnns | e 1BFE.. ...119,034 |...124.410 ....110,860 (1,227) | oo v | s 5.700 |...... 4.001 |JD....... .5,700 |06/11/2014.| 06/15/2029.
942408 EX 9 |WATERVLIET NY CITY SCH DIST.....otvumrrmerirrireerseisersseriensessseesssneses | reeens ...111,000 |...120.080 ....106,905 ((C70) ] ISR IR B 5.100 |...... 4124 |JD....... 02/19/2015. | 06/15/2030.
981306 HX 4 |WORCESTER MA......cooiiiiiiiiniinninsniississnissnnssnsssnssssesssnsssssssnssnsssssssnses | nneens | oo | eennennenn2 | 1D Bt | i 99,252 [...103.500 | ..cccoesreeer. 103,500 | oo 100 000 | oo 9,400 | i |24 i | | 4.200 |...... 4.250 | JD....... 12/10/2014. | 12/15/2038.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations.............coerriricninnecscsseienes ...10,958,181 XXX 11, 456 367 10,160,000 0 XXX XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions. .........10,958,181 XXX . ..11,456,367 | ... 10,160,000 | ..........10,648,412 | ........cceeeeeeeen0 | it i(B7,373) [ a0 [ 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
010869 CD 5 |ALAMEDA CA CORRIDOR TRNSN ATH RV.....coovrirrieieriserinenienesneenns | reeens 1.GFE. ....206,000 |...121.460 ..200,000 (255) 03/07/2008. | 10/01/2029.
01179P  E4 5 | ALASKA ST MUNI BOND BANK AUTH.....ccoovviiiiirniicieirersnisceesissienins | ceveees 1.FFE.. ....241,498 |...134.630 ..200,000 | .... ...230,776 (1,759) 05/26/2015. | 02/01/2039.
01354M  GK 1 |ALBUQUERQUE NM GROSS 3.5 7/1/2032........ccmvverrerrrinirrenieeenneeinnins | reeens 1BFE i | i 101,050 |...107.240 | ..cooovvvrrvrnnne 107,240 | cooovvrvrrn 100,000 | cooocveerrenee 100,506 |......... (134) 09/19/2017.| 07/01/2032.
02765U  CR 3 [AMERN MUN PWR.......oiiiriiiieiineieiieeiessiessesiseesssssssssessessssssssssanes | sesees 1.FFE.. ...114,985 | ...148.460 ..100,000 ...112,930 (380) 11/19/2015. | 02/15/2043.
02765U  JT 2 | AMERN MUNIPWR-C-BAM........cccvinriirimiieiniinsisisssieiesssseesssssssssnssnnes | onnene 1 1EFE. ...122,846 |...150.420 ..100,000 ...119,664 (611) 03/18/2016. | 02/15/2043.
035824 BN 0 | ANNAPOLIS WTR SYS-B.....coouuririreirriseineriessinessessssessesssssssssessssses | eneeen | oo | veveneeens 2|1DFE s | oo 205,248 |...112.080 | ..cccovevrnncen 224,160 | ..coovcrinnen 200,000 | ...... 202,212 | .o (559) 12/21/2015. | 08/01/2045.
040627 DW 8 |ARIZONA ST PWR AUTH PWR RESOURGCE...........cccoviimiiniiieninnieniinns | s 1.CFE........ ...101,005 |...116.980 ....100,583 (62) 03/24/2014. | 10/01/2029.
04144R DL 0 |ARLINGTON CNTY VA INDL DEV AUTH RE.......ccvcvrmreeeririneinerieeerenins | ceeens 1.BFE........ ...198,750 |...103.430 ....199,583 133 03/06/2015. | 12/15/2024.
072868 AC 6 | BAYLOR UNIVERSITY ...ootiimirierimeieeissisersesiesissesssssissssssssesssssssssssanss | eeves | oo | sevsessenes LEFE i | i 119,135 |...112.470 118,778 | ......... (357) 06/16/2021. | 03/01/2038.
08589R  AA 0 |BERTIE CNTY NC LTD OBLIG 1.GFE. ...211,633 |...121.810 (483) 07/03/2017. | 11/01/2035.
186371 BR 0 | CLEVELAND-TXBL . 1.F FE.. ...213,276 |...105.930 (1,641) 09/13/2016. | 12/01/2024.
19668Q DM 4 | CO BLDG-TXB-D-QSCB........ccccstuirriiiirierereirsieresisseesissisesessessssssienes 1.DFE...... ....261,708 |...127.540 (5,297) 01/26/2017. | 03/15/2028.
190760 HT 8 | COBB-MARIETTA COLISEU 1.AFE.. ...110.360 124 09/16/2015. | 01/01/2047.
19648F RZ 9 |COLORADO HLTH FACS-B 4.48 12/1/204 1.GFE. ...107.350 (510) 11/25/2020. | 12/01/2040.
196581 AZ 5 | COLORADO ST SCH OF MINES ENTPR REV.......ccovvummrinriveriverierinieins | s 1.CFE ...123.760 111,731 (1,571) 12/17/2014. | 12/01/2029.
212474 GG 9 | CONVENTION CENTER AUTH RI REV. 1.D FE.. ...134.440 229,319 (2,162) 04/16/2015. | 05/15/2035.
223663 HJ 7 | COWETA COWTRISWG-B......ovviiiiiiieriniieinsisessisiesssssesessssssesssssses | cevvns 1BFE ...102.020 200,395 (74) 08/05/2016. | 06/01/2027.
223777 CM 3 |COWLITZ CNTY WA PUB UTIL 1.F FE.. ...109.910 (3,471) 07/21/2016. | 09/01/2025.
207758 KM 4 |CT SPL TAX-TRANSN-B.... 1.D FE.. ...118.290 (4,349) 06/14/2017. | 11/01/2030.
243002 CL 4 |DECATUR-B-TXBL 2.8 8/15/2043 1.D FE ...101.430 (148) 02/22/2021. | 08/15/2043.
249182  AQ 9 | DENVER ARPT....comiiiiimiirerissiiesiesieseseessssssessessessssessssissssssssesssnenss. | eeens 1.EFE ...149.470 (971) 02/10/2016. | 11/15/2039.
24917D AG 8 | DENVER CITY/CO-B-REF 3.818 8/1/203.......c.cererrrrvvernriersniseiersnsssienens | rvnene .2|1.DFE ...109.050 . (800) 06/22/2017. | 08/01/2032.
25477G  EU 5 | DISTRICT COLUMBIA INC TAX REV-BAB.........cccmieemermerinrreniseessseisenins | eveeen | oo | veverecens T{1.BFE s | o 247,982 |..127.870 | .....ccce....255740 | ooorrrrinnee, 200,000 | ..covvrerernne 234,998 | ......... (2,928) 04/11/2017. | 12/01/2035.
259561 PU 6 | DOUGLAS CNTY WASH PUB UTIL DIS.......c.cosvviiiriiniiiciieiisciiineineiiens | s 1.CFE........ ...110,024 |...136.390 ..100,000 ...107,612 (366) 05/01/2014. | 09/01/2040.
270618 DY 4 |E BATON ROUGE PARISH LA SWR.......cocumirimrimeririneeissiseriessinenieenns | reeens .1|1DFE.... ...201,788 |...108.470 ..200,000 | .... ....200,631 (189) 03/06/2015. | 02/01/2030.
29270C  ZB 4 |ENERGY NW-B-REF-TXBL 4.052 7/1/203........cocoomeremmrrmerirerenenrnseiseriensinns | evnnee | oo [ evvsernens T 1.CFE i | v 214,788 |...116.590 | .....cc.ee0.. 233,180 | covrirrciinnces 200,000 | ..covvrerennen 210,298 |......... (1,031) 05/18/2017. | 07/01/2030.
293430 CC 6 |ENNISTXECON DEV CORP....coovveriririeirieirnnisieisssiessnsssssessesssssessnnes | cevens 1.CFE....... ....100,703 |...104.500 ....100,214 (77) 09/22/2014. | 08/01/2034.
3130AE  H7 8 | FED HOME LN BANK 3.94 6/28/2033...........cccouvueerreinerieriesesneesssinnesiens | reeens e | TA ...199,980 |...104.370 ....199,984 1 09/11/2018. | 06/28/2033.
353174  FT 7 | FRANKLIN CNTY OH CNVNTN FAC AUTH L...ccoiivciierineeinessiinnsienines | eeeien | oo | veverenens T 1CFE i | v 101,905 |...110.990 | .................110,990 | .................100,000 | .....c...oouc.cn. 100,444 | ......... (137) 01/21/2010. | 12/01/2024.
359900 Z8 3 |FULTON DEV AUTH-B-TXB......ccoooririririrrrimsiiesiienisssissssssssessssessssssssssans | cosvens 1.FFE.. ...110,500 |...126.370 ...107,924 (479) 01/08/2016. | 10/01/2035.
362848 QS 5 | GAINSVILLE UTL-BABS-B [SSSTRTURRITY B .1 1.EFE.. ...118,150 |...132.570 ...113,742 (749) 05/22/2015. | 10/01/2039.
04780N  HN 0 | GATV GEORGIA TECH ATDC PROJECT-TXB........ococmivrrinriennrirerirenennns | evvere | oo [ evverinens T LFFE | v 100,975 |...120.860 ,000 | oo 100,607 |......... (57) 06/10/2014. | 01/01/2035.
378294 DM 1 | GLENDALE MUN PPTY-B......ccocmiriieierienineernnieesserssssssesssssssssssssssnssns | eneeen | oo | veveneeens T 1.CFE i | o 369,492 |...128.100 | ......ccc0r...384,300 | oo 300,000 | ..ovvrerirns 349,057 |......... (4,714) 05/09/2017. | 07/01/2033.
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386442 XZ 5 |GRAND RIVER DAM-B-REF.........ccormiiirmiiiieriniiisiesieissssniessssssesessssiees | cevvns 97,740 |..108.440 98,476 154 | e | v [ e 3.200 |...... 3.419 |JD....... 11/16/2016. | 06/01/2030.
387883 PP 0 | GRANT CNTY WA PUBLIC UTIL DIST #2.......ovvuirereereceserierireseneessnines | eeens ....243,180 |...138.880 . ....232,426 ((ZL:) ] [N ISR PO 5.830 |...... 4.251 |JJ....... 12/11/2014. | 01/01/2040.
389532 FW 7 | GRAYS HARBOUR CNTY WA PUB UTIL......ccooovieiiiinisnicieniecieniins [ s 261,366 |...146.340 | .................292,680 | .................200,000 | ...cccocrmneee 248,474 | ........ (2,399) | oo | e [ 6.707 |...... 4402 | | i 8,707 | e 13,414 | 09/22/2016. | 07/01/2040.
392684 DW 3 | GREEN BAY WIREDEV AUTH LEASE REV......ccovvvirieerinerierineeieenns | reeens ...109,024 |...107.380 | ... 102,011 | criivrneee. 95,000 | ..o 95,000 [ cvvvvurvrrreerrerrinene | reeerreeennnnnniens | seneeeneeennnenns | v | s 6.150 |...... 6.150 | JD....... .5,843 | 04/16/2015. | 06/01/2043.
403720 EG 6 |GWINNETT CNTY GA DEV AUTH 3.5 1/1/..ccouierrenirerieriseerssiseeieniinees | sevee ...197,652 |...106.660 | .......cc0enei 213,320 | coviireernni200,000 | oo 198,105 98 | oo | e | s 3.500 |...... 3.584 |JJ...... ceevenerene 7,000 | 01/19/2017.| 01/01/2038.
427101 DD 9 |HERCULES CA RDEV AGY TAX ALLC.......ccovrvvrvevernnnerernsissennnsenssnnnes | vvvens | oo | ervvrienenn | 2B FE i | i 24,563 |...100.360 | ....cccce0eeee25,090 | ooiviriinennnn25,000 | oo 24977 | ... 38 | e | e [ 6.000 |...... 6.164 |FA.....| o625 | e 1,500 | 04/03/2008. | 08/01/2022.
41978C AP 0 |HI ARPTS SYS CUST FAC 3.675 7/1/20........ccomeruerereererineiserneriesirseens | reeens ....203,668 |...107.060 | .................214,120 | .................200,000 | ...... 202,231 (K157 ) ISSURTIUIOR ITRRTRINN BN 3.675 |..... 3.451 | W....... .7,350 | 10/25/2017. | 07/01/2031.
41980U  AB 7 |HISTBUS ECON-A-2......ccooiiiriiiiciiieeicineissisissisesssississsssssisies | s 93,164 [...106.110 | ...ccccce0ern. 92,658 | oo 87,323 | o 90,100 (1,513) [ oo [ e | e 3.242 |...... 2.369 |JJ....... ceeeenn2,831 1 08/11/2016. | 01/01/2031.
434682 AA 8 |HOKE CNTY N C LTD OBIG TAXABLE LTD.....ccvvveurreerenenierireeererinnines | vevee 220,390 |..124.210 | .................248,420 | .................200,000 | ....cccoommeee 214514 | ......... (1,190 | oo | e | s 4914 | ... 4.059 [JD.ccoee | o819 | s 9,828 | 09/21/2016. | 06/01/2032.
451443  ZR 9 |ID BLDG AUTH-TXBL 3.79 9/1/2037.......corerrreenerierierirseeiseiseisesiesssennas | seves ...201,112 |...109.080 ..200,000 | ..cooovernnne 200,697 (R101%) ] SOOI VSRR BN 3.790 |..... 3.721 |MS...... .7,580 | 12/19/2017. | 09/01/2037.
45188R 2L 2 |ILLINOIS DEV FIN REV TAXABLE - CHI.....cc.ovvuuiiirineiieriineeenisiesnninens | s 20,297 |...100.770 ...20,000 | ..... 20,003 (19) [ oovvernervenins [ e | e 6.000 |...... 5.902 |MS...... v 1,200 | 10/23/2002. | 03/01/2022.
455285  4Y 9 |INDIANAPOLIS IN LOCAL PUBLIC IMPT........vvieimirierirererneessniserserienes | wvrens 357,399 [...119.570 | ..o 358,710 [ oo, 300,000 | ..oovvrrrirnns 331,778 | ......... (5,727) 5.854 |..... 3.521 | s | 8,098 | e 17,562 | 03/23/2017. | 01/15/2030.
472149 BH 5 [JEAFLBULK PWR SUPPLY .....oeiiiiiieiniiniineiiesisesssisssisesssesisssesssssns | aevis ....100,505 |...108.880 ..100,000 ...100,112 (K74 [T SRR IO 5.400 |...... 5.356 |AO...... .5,400 | 04/01/2010. | 10/01/2024.
46613C WH 4 |JEAFL ELEC SYS REV....oiiiiriiereeinereriesieseseesssssse e siesssesssssssssssnees | eeens ...101,699 |...110.850 ..100,000 | .... ....100,288 ((C1:) ) [N SRR IO 5.500 |...... 5.386 |AO...... .5,500 | 12/08/2009. | 10/01/2024.
46613P  YG 5 [JEAFLWAS SYS REV....oiiiiiiriiririeiieeineisesiseisessesissssssssisessssssnsees | svseees 103,118 |...112.020 | ..coooveeeern 112,020 | i 100,000 | cooovvrerinnee 100,696 |......... (2722) ) ISUUTUIIR ITTRRONN DR 5.650 |...... 5.375 03/03/2010. | 10/01/2024.
47770V AZ 3 | JOBSOHIO BEVERAGE SYS STWD LIQUOR........ccovvviieierinirienirereninin | v ...216,700 |...121.050 ..200,000 (CZ(5) ) [ OTTORTORTO EONTORTRIPORRON BN 4.532 |.... 3.794 04/24/2017.| 01/01/2035.
485106 GX 0 |KANSAS CITY MO SPL OBLIG........cccmereivmerierireerneesseissessesiesessesssnins | seeees ....206,005 |...100.790 ..200,000 (689) 5.250 |..... 4.890 04/09/2012. | 03/01/2032.
485424 NF 8 |KS DEPT TRN-BABS................... ...121.860 (1,512) [ oo [ e | e 4598 |, 3441 10/25/2017. | 09/01/2035.
491552 UY 9 |KY ST TPK-TXB-B-REVIT. ...107.660 (1,088) | covovververreirieins | vevvrererneerenirneins | 05,244 | i 2.505 08/17/2016. | 07/01/2025.
546282 7) 7 |LALOCAL GOVT AUTH 4 2/1/2036........ ...107.800 55 | o | ceriereneinsnnneins | 0004000 | i 4.050 12/22/2017. | 02/01/2036.
511662 AT 5 |LAKELAND FL CAPITAL IMPT REVENUE........cccccoovmiimrinnierrerirenirenens ...120.880 (6,032) | coooververeriini | cerrerineeieniniine | 2005929 | i 3.419 07/11/2017.| 10/01/2030.
524803 BB 8 |LEHIGH CO AUTH WTR 3.482 12/1/2055 ...104.120 (231) | ceererenerrerieees | v [ 000 3.482 | i 3.168 10/28/2020. | 12/01/2055.
546589 QW 5 |LOUISVILLE & JEFFERSON CNTY KY MET.......cocviinrrmrinernirneeersnsseeenss | cervne ...142.030 (1,486) | cvvovvveererrveirvens [ overerverisiirienns | 20005980 | i 4.329 06/05/2015. | 05/15/2040.
57429L  AM 8 | MARYLAND ST TRANSPRTN AUTH LTD OBL.......cocvrerirererierieicrierienns | reeens ...126.070 (2,590) | cvoovereereriiein | cerrereneeenineins | 0008650 | e 3.364 09/21/2016. | 07/01/2032.
57429L AL 0 |MARYLAND TRANSN-LTD OBLIG REV... ...102.520 (B8) | covveveerererriiens [ e [ 28480 | 5.540 02/06/2003. | 07/01/2022.
575898 CS 8 |MASSACHUSETTS ST PORT AUTH FACS ...115.550 (3,292) | oo | e | 0008202 | i 4.094 06/08/2015. | 07/01/2031.
57583U XX 1 |MASSACHUSETTS STATE DEVELOPMENT........cocummvimrirermnninserseniinenes | cvrens 2116130 | 110,324 | 095,000 | 095,000 | e | e | s | e [ 005,353 [ 5.353 08/19/2013. | 12/01/2028.
582201 AR 0 |MCLENNAN CNTY TX PUBLIC FAC CORP......ccovvvrrermrieinireinriseierissinnes | cevvns ...108.070 . (152) [ ovvvererereirnnrnnes | eerveererneinsenninens | e 660 | e 4.485 11/07/2014. | 06/01/2035.
57419R D5 1 [ MD CMNTY DEV HSG-A......ccoiririerierieensiisssesiessesesssssssssssessensenens. | svnees 2104440 | e 104,440 | e 100,000 | .covvvvreern. 96,738 | oo 343 | e | e | 200 3463 | 3.944 12/21/2016. | 09/01/2031.
626207  YF 5 |MEAG TXB-PLT VOGTLE......ccoisiiiiiriieiierieeieeississeisesiessssessssissessaees | eeens ...152.250 ..194,000 (563) | ovvoeverivciienis [ e [ 008,637 [ 4.965 01/26/2017. | 04/01/2057.
58607T  AX 9 [MEMPHIS CTR CITY-B.....coiiieiiriiririienieeiesissesesisssssessessessssesssssenns | sevee ...213,580 |...105.390 ..200,000 | .... (1,957) | oo | cevvrereneenenieneins | 00970 | i 3.879 11/22/2016. | 02/01/2030.
59067A BJ 1 |MESA CO ST CLG AUXILIARY FACS ENT......oeevmmrvrmermerirnennnninsenneninnnns | weivnee oo [ evnerinee T [ L Bt | v 122,999 |..137.260 | ..o 137,260 | oo 100,000 | cooovvrrinnee 118,160 |......... (T91) | oo e [ 005,800 | oc 4.218 02/10/2015. | 05/15/2040.
592125 AA 6 |MET GOVT NASHVILLE & DAVIDSON CNTY.. ....138,448 |...149.540 ..100,000 ....130,554 (1,525) | coeverevrieeerncinne | v [ 1431 | 4.484 04/07/2016. | 07/01/2043.
592125 AM 0 |MET GOVT NASHVILLE & DAVIDSON CNTY.. . ...138,785 |...145.020 ..100,000 | .... ....130,593 (1,681) | oo | cereererneeseniineins | 0008731 | 3.830 09/22/2016. | 07/01/2043.
592041  WJ 2 |MET GOVT NASHVILLE-B........coomrimiiiiireiniinsinesiesisneissssiesssssssnesenes. | eenien | oo | veveneeens T 1.GFE s | v 220,060 |...109.340 | ...............218,680 | ..covvrrrrrnce. 200,000 | .oovvvrrrnnn 209,540 |........ (2,082) | ..o | e | 0004053 | i 2.853 08/18/2016. | 07/01/2026.
59259Y  CA 5 [MET TRN AUTH. ..ot esesssssssesnienes | svveens ...128,200 |...127.050 ..100,000 ...118,720 (2,002) | oo | e | 0008548 | i 3.782 11/22/2016. | 11/15/2031.
59333P V5 4 |MIAMI-DADE CNTY-TXBL....oourierrrirrneeirreesssneeseseessesessssessssssssssssssssesns | senee . ...202,724 |...104.100 ..200,000 | .... ....201,361 (266) | vvvovencrrerienes | e [0 2704 | 2.551 08/04/2016. | 10/01/2026.
597839  CF 4 |MIDLOTHIABN TX CMNTY DEV CORP SALE.........cccoouummrimerrmrinersrinnnes | woveiee | oo | vevirenens 2|1.CFE s | oo 109,000 {...109.380 | ....cccceeerer 109,380 | wovovvirninne 100,000 | cooovveerienee 102,860 |......... (990) | cvvvvrerrreerienns [ v [ 000 8.500 | e 4.353 12/19/2014. | 09/01/2034.
60534R  MF 3 | MISSISSIPPI DEV BK SPL OBLIG........ccostuuerierrerieeseniseisseesenssssesssnsans | cveees ...247,134 | ...138.710 ..200,000 ....231,330 (2,853) | cvvoevereererineins | veverereneensninneins | 00008589 | i 4.557 02/10/2015. | 01/01/2035.
60534R  TM 1 | MISSISSIPPI ST DEV BANK SPL OBLG........ccocomeiemrirerieeireiiseiseiiniinenes | ceeens ...138,650 |...148.240 ..100,000 ....131,069 (1,513) | oo | e | 008413 | 3.707 07/27/2016. | 01/01/2040.
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606092 ET 7 |MISSOURIJT MUNI ELEC UTILITY COMM JEOURTOTRIOTIRIRION IV 1.FFE. ..135,750 |...149.690 ....128,709 (1437) | o v [ e 6.890 |...... 4.201 08/24/2016. | 01/01/2042.
60636S BM 5 |MISSOURI ST DEV FIN BRD INFRASTURC........ccovuvmerirrereeiieirsernerienes | seveene 2.AFE.. ...104,450 |...104.670 ...100,713 (583) | cvvvrvvmeenerienns | veerreiseriserienenn | s 4.893 ... 4.261 09/16/2014. | 03/01/2027.
60636W NU 5 | MO HWYS & TRANS -BABS.......cooooviiiiieirniineieiieeieeiseesssissessssssessses | cenees | oo | veeeneeens 1.BFE 2125710 | 125,710 e 100,000 | e 111,304 (1,120) | covvrereerreinei | e | e 5.445 | ..... 3.856 12/21/2016. | 05/01/2033.
612201  FU 2 |MONTCLAIR CAREDEV AGY......covimirieririerieinnieerieseesesesssssssssssesssesees | reeens . |2.BFE.. ...112.900 93 | o | e | e 6.000 |...... 6.114 03/27/2008. | 09/01/2027.
65857P  AM 3 |N CHARLESTON-B-TXBL 4.049 10/1/202.........cccoivererrrirnerierineesesiseens | aevee 1.EFE.. ...108.810 QLX) ) [N ISR PO 4.049 ... 3.351 06/14/2017. | 10/01/2029.
660043 AB 6 |NHUDSON NJ SEWERAGE AUTH GROSS RE.........ccocovuimirminrereinninninnes | ovvnee | oo | veerernnnns TFFE | i 63,269 |...133.270 | ........o00e...... 79,962 | ...................60,000 | ..................62,610 |......... (0] ) USRI IO PO 5.3% |...... 5.000 07/08/2014. | 06/01/2042.
667530 AA 7 |N'W WA INFRASTRUCTURE FING CORP TR.....ccccevvvuerimrereerinirnerseesenes | rveens ...235,476 |...131.280 ..200,000 | ...... 225,552 [QI72:) ) T IR PO 5.379 | ... 4.026 03/04/2015. | 01/01/2034.
63607V AA 4 |NATIONAL FIN AUTH FED 2.872 7/1/20 [T IV ....305,694 |.....96.400 ..295,000 | ..o 304,865 (576) | cvvvovvverieiiienns | e | 2872 |.... 2.541 07/22/2020. | 07/01/2035.
658203 V8 4 |NC PWR AGY 1-C-TXBL....vtruerinireririseenerissrnerieniseesssnssnssensensenens | ovevene | oo | sevveneen ] | T FE i | s 106,087 |...110.410 100,000 | cooocveerrenee 103,99 |......... (A31) | covreererreriienns | e | s 3.822 |...... 3.251 10/25/2016. | 01/01/2030.
645916 TV 9 |NEW JERSEY DEV AUTH......otiimiiieririeiineiseiiesiesisseesssisssssesssesssssssas | oeeens ...105.810 ...95,000 | ..... 95,000 | cvvourvrncrirerirneerenes [ errrrinenienieeinens [ e | e | e 5.800 |...... 5.800 04/14/2003. | 04/01/2025.
64578)  AQ 9 |NEW JERSEY ECONOMIC DEV AUTH MTR V....ooevomiirierinirienienirnnines | s ...112.860 ....20,000 | ..... 20,055 (18) [ oovvvvreeerierins [ e | e 6.310 |...... 6.200 08/26/2011. | 07/01/2026.
645913  BA 1 |NEW JERSEY ECONOMIC DEV AUTH ST PE......c.coovumerirmrrnerrncrinrineniens @-ve [ o [ e [T FE i | i 38,322 |....99.970 | .....cc..cc......64,981 | ..................65,000 | .................04,540 |........ 3,605 | v [ e [ s [ e 5.832 08/26/2011. | 02/15/2022.
64972H QZ 8 |NEW YORKNY CITY TRANSITIONAL FIN.....ooovvvecrimriiiiirinricsnieeiiens | v ...105,004 |...109.210 () TTTRTUPON NPT OO 6.204 |...... 6.204 11/24/2010. | 07/15/2025.
650035 5Z 7 |NEW YORK ST URBAN DEV 3.37 3/15/20... RO ...201,150 |...107.240 (L1 ) [T ORI IO 3.370 |...... 3.312 12/18/2017. | 03/15/2030.
734876  BD 6 | NEWPORT PORT-TXBL-REF 3.196 8/1/20........ccceuuumrrrmmremeinerannirnnenenns | evevns | oo | sevmseinee | LE FEviiiins | e 300,000 |...106.980 | .................320,940 | ...............300,000 | ..cc0eeree0e 300,000 [ ooovooivrcrreriieins [ erneriinnineiieiiinees [ [ e | e 3.196 |..... 3.196 12/06/2019. | 08/01/2031.
646139 X8 3 |NJ TPK-TXB-A-BABS........ccostriirieriniiieriesiseiiesisssiesiesisssesssssssssessenes | reeens ...137,442 | ...156.890 (1,235) | coovvervirineien | e | e 7102 |...... 4.460 10/28/2015. | 01/01/2041.
6471IN  Z2 4 |NMFIN AUTH-TXBL-F 3.655 6/15/2036............ccocrmmerermrerenireireeisersneriienes | wenens ...303,738 |...107.540 . (174) 3.655 |...... 3.559 11/21/2017. | 06/15/2036.
660043 AG 5 |NORTHHUDSON SEW AUTH N J GROS SR.......cccoomvririiniiniiinninsiinins | s ...118.680 ....55,000 (T78) | oo v [ 005,246 | e 3.451 10/25/2016. | 06/01/2032.
649902 S6 1 |NY DORM-TXB-SER C-BAB.. ...125.550 ..100,000 (1,803) | cvovvereerreeirienns | veverererneeneninneinns | 0005652 | i 3.252 10/18/2016. | 02/15/2030.
649670 KR 6 |NYC EDL CONSTR FD-BAB.......c.ccevumiirriineireirniineiissiesisseissesssissssenes | oeeens ...144.870 ..200,000 (1,156) | cvvvverrerveineins | eerverieeeiseiineins | 200008200 | oec 4.885 05/22/2015. | 04/01/2040.
64966N AC 1 |NYC HSG-A-I-FT HAMILT...... ...138.650 (1,284) | oo | cerrerineeverinnins | 00008320 | oo 4.552 03/18/2016. | 06/01/2049.
67766W QG 0 |OHIO ST WTR DEV AUTH WTR POLL CONT.. ...117.990 (2,581) | oo | e | e 8879 | i 3.261 04/24/2017. | 12/01/2034.
678331 DD 8 | OKANOGAN CNTY WA PUBLIC UTIL DIST TP IO ...145.650 (1,250) | cvvvvvererinrirenns [ ervernriverineisrenns | 2008046 | oo 4.640 10/27/2016. | 12/01/2040.
681725 LH 8 | OMAHA NE ARPT AUTH 4.064 12/15/203.........ccoveemmremirerierircerseininns 109490 | .ovviieernn218,980 | oiirrernn200,000 | eviiirerrni200,000 | oo | e | s | | e 4064 [ 4.064 02/10/2017. | 12/15/2031.
68607D NL 5 |OR TRN-TXB-A-SUB LIEN. ...136.290 (3,888) | ..oovvrriiriinnies | e | 005,834 | i 3.001 07/26/2016. | 11/15/2034.
709221 TG 0 | PENNSYLVANIA ST TPK COMMN OIL FRAN ...139.370 (1,331) | oo | ceverereneenenineins | 0008378 | i 4.045 06/22/2017. | 12/01/2037.
73358W  XP 4 | PORT AUTH OF NEW YORK......ovvteririeririsrieriesiesesensssissessesssesssssenes. | cveens ...109.970 (369) | cvvvrrerermerinens [ v [ 4.823 | 4.600 05/26/2015. | 06/01/2045.
733911 BU 4 |PORT CORPUS CHRISTL...ooiiiiriiiiirerieieinsiseisssssseisssssessesssssessesssesens | cevsns ....100,000 |...111.180 100,000 | [ [ | [0l 4607 | 4.607 05/08/2015. | 12/01/2035.
735541  GP 3 | PORT VANCOUVER WA REV 3.903 12/1/2.......cccvvvvrmevmerririrnerneeimnninenns | vevne | oo | vevvvreen ] | LE FE it [ i, 308,604 |..109.540 | ................328,620 | .................300,000 | ...cccocrrreee 305,020 |......... (826) | vvvuevrerrerieens [ v [ 000 3.903 [ i 3.561 05/18/2017. | 12/01/2030.
74442P QB 4 |PUB FIN AUTH-TXBL 3.127 7/1/2050.........cccoimiimiiiniinniiciienisciiinsinsiiiens | e ....204,466 |.....97.900 ....204,346 (113) | o e [ 0003127 [ 3.004 12/08/2020. | 07/01/2050.
212474 JB 7 |RHODE ISLAND ST CONVE 3.265 5/15/2........cevumevirerireererisirinerirereseenns | reeens ...100,733 |...107.460 . ...100,444 (75) [ e [ e [ 200.3.265 | ..o 3.174 12/13/2017. | 05/15/2027.
76245E  HH 0 |RIALTO CA REDEV AGY TAX ALLOC........couuumerirmrenernsinsrnnensenrseenennne | aeevnee | oo [ evnerinee T [ TE FEuiiiiis | v 102,500 |...149.370 100,000 | cooovvrrinnee 101,614 | ......... (54) [ v [ e [ 07500 | e, 7.325 04/21/2008. | 09/01/2037.
76904K  BX 9 |RIVERSIDE CA REDEV AGENCY......cccoviirmiiiriniierseisninersissseessssisessnnes | cvreees ..35,000 |...100.070 ....35,000 | ..... 35,000 | oo | s | e | e |00 5,480 | L 5.480 07/23/2003. | 10/01/2024.
83759R  AK 5 | S DAVIS SWR-A-TXBL 4.5 12/1/2037........oveuereerrnerirerieeiseessesiserssesienens | weeens ..98,809 |...110.280 ..100,000 | ..... 99,019 49 | s | e | 208500 | i 4.596 05/10/2017. | 12/01/2037.
795681 GM 1 | SALT LAKE CNTY UT MUNIBLDG AUTH......ccoovvvmmrnnrvcrinninnnisninniennies | cvevne | oo | evveenee T [ TB FE s | s 260,920 |...121.560 200,000 | ..coooverinnne 234,257 |......... (5,227) | oo | cevvereeiisnicsnins | 2005820 | e 2.692 08/05/2016. | 12/01/2029.
79642B  HU 0 | SAN ANTONIO TX WTR REVENUE.........ccocovivmiriririniisninenieniecesnnnins | seve ....238,706 |...135.880 ..200,000 ....228,675 (1,634) | oo | cevrerneeierinnine | 2005602 | e 4.164 06/05/2015. | 05/15/2039.
798343  CB 3 | SAN JUAN CAPISTRANO CA CMNTY REDEV.......ccccomvemerineinerineiserienes | rveens 52,462 |...107.180 ...50,000 | .... 50,495 (292) | cvvvveenerrerienes [ e [ 0005875 [ 5.216 09/17/2010. | 08/01/2023.
79844P  AM 0 | SAN LEANDRO CA PENSION........cccouvmmrirerierinrrnnrisenienieneseessniesnsnenes | svvinee | oo [ evvverenen T | TLE FEwiiiiiis | v 103,540 |...109.860 100,000 | cooovveerienee 100,830 |......... (B15) | cvvvrrererierienns [ e [ 005,540 | 5.170 03/21/2012. | 06/01/2024.
837151  AA 7 | SC PUB SVC-TXB-C-BABS.......cccrrimirmerireeinenisisneisssssssssesssssssssssssnss | reeens ...158.540 100,000 | cooovvrerinnes 130,871 (B47) | cvvvevenerrerieens | v [ 8,454 | L 4.421 03/15/2016. | 01/01/2050.
837151 VD 8 | SCPUB SVC-TXB-SER C.....ovvriiriririniisnissiiiesiecenessissiiesiesissiies. | s ..113.870 5,000 5,431 (A7) | oo | e | 08224 | 3.736 12/20/2016. | 01/01/2029.
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825437 AV 8 | SHREVEPORT ARPT-TXBL.......ccoosviieiiriiiereieisiisseisiessesissssssssssesssnsens | soeves ....202,916 |...107.900 ....201,100 (333) [ v | e [ e 5.000 |...... 4.801 |JJ....... 10,000 | 11/12/2015.| 01/01/2040.
833102 XE 1 | SNOHOMISH PUD 1-A-BAB 5.63 12/1/20.........ccmvvemereerrneereeereeiseneerieens | reeens ...122,340 |...133.010 . . ...118,223 [GOTLC) ) USRI ISR PO 5.630 |...... 3.826 | JD....... ceeeenenn:5,630 | 12/13/2017. | 12/01/2035.
837151 NP 0 | SOUTH CAROLINA ST PUBLIC SVC AUTH.......cccccccovmvmnimnriinniinicnnicinns | vevee | oo | evveenee T LF FE i | 102,350 |...129.440 | .................129,440 | .....cc.cceooeee 100,000 | .oooovvirrienee 102,034 |......... (52) [ oovererererierins [ e | e 4.770 |...... 4.622 |ID.ccoee | o398 | s 4,770 | 02/19/2015. | 12/01/2045.
837227 H9 1 |SOUTH CENTRAL CT REGL WTR AUTH WTR......oivireririvirirrercriseniens | e ...122,800 |...145.370 ..100,000 ... 117,287 (837) 6.393 |...... 4.712 |FA...... 16,393 | 05/05/2014. | 08/01/2040.
83755L XV 3 | SOUTH DAKOTA ST BLDG AUTH REVENUE.........cccoovvmiviienerinrrserirenes | rveens ...104,659 |...109.020 ..100,000 | .... ....101,366 (740 ISR IOTRRRIN PR 4.700 |...... 4.101 |JD....... ceerenen 4,700 | 12/16/2014. | 06/01/2032.
792905 DW 8 | ST PAUL HSG-B-TXBL.......ccccovvrrremrireirnerneiernnieienneissnnsssssssnssesssssssssessenes | sennne | oo | evvveneenes ] | 1F FE s | s 100,000 |...112.590 | ..ccoveereen 112,590 | oo 100,000 | .oovvvernnee 100,000 | cooivveeererrirrierene | e | e | e [ e 4.189 |...... 4189 |Jdooees | 2,095 | i 4,189 | 05/29/2015. | 07/01/2027.
852413 AQ 6 | STAFFORD CNTY & STAUNTON VA.......oviiirririeernnineisesssesssesessensns | reeens 20,351 |...100.340 ...20,000 | ..... 20,000 | covovveereerieeieenns [ e | eeseienrienenins | e | e 5512 |..... 5.512 |FA....... .1,305 | 03/05/2010. | 02/15/2025.
86657M  BK 1 | SUMTER LANDING FL CDD.......ccooiiiiiiniiiciiniiciisnissisiissiesienissiis | s ....197,484 | ...114.650 ..200,000 | ..cooovernene 197,872 82 | o | e | e 4172 |..... 4.260 11/09/2016. | 10/01/2047.
873547 HN 6 | TACOMA WA WTR REVENUE 5.371 12/1/2.......cvveovirnerrerrneernennnnencrveni | cvevne | oo | vevennen ] [ TG FE it | s 118,075 |...124.480 | ....cecvvernnne 124,480 | .o 100,000 | cooocveerrenee 111,882 | ... (1,374) | oo | e | s 5.371 | ... 3.540 03/08/2017. | 12/01/2030.
87354T BG 9 | TACOMA WTR-TXB-B-BABS........ccoosvrirrireirneierieiiesiseesseisessesiessseenas | sevee ...118,500 |...137.810 ..100,000 ...114,622 ((1535) ) ESURTORURIOR IVSIARRRRORN BN 5.621 |..... 4.310 05/22/2015. | 12/01/2040.
87638T EG 4 | TARRANT CNTY TX CULTURAL EDU FACS........ccooumivrinirnninerirerienins | ceve ...101,200 |...123.900 ..100,000 | .... ...101,043 (26) [ ..o [ e | e 4.366 |...... 4.294 04/17/2015. | 11/15/2047.
88278P VN 1 |TEXAS ST UNIV SYS FING REVENUE.........ccoocvmmrrmeermnniernnerncrireneinennns | wvevnee oo [ evnerine2 | T FEuviiiiis | v 100,000 |...106.990 | ..ccovvvruerenne 106,990 | cooovvrererrns 100,000 | cooovvverrnnes 100,000 | ovvouermrenrnreniens | errreeerneesssinenies | eeeneeseninensenes | e | e 4.273 | ... 4.273 02/27/2015. | 03/15/2045.
89546R  HQ 0 | TRI-CNTY TRN-BABS-B........cccoovuimiiiiieriiniinnisciesisisssisesiesienens | v ...238,629 |...131.800 (V2201:) ) ST IRPIRORTORN DOSOOR 5.730 |..... 4.022 01/26/2017.| 09/01/2033.
914440  SZ 6 |UNIV MA BLDG-SR-PRERE 4.212 11/1/2.....cooiviieiieenerireeineeneeissniseniens | e ...106.280 9 | e [ [ 4212 | ... 4.263 12/11/2020. | 11/01/2038.
914440 TG 7 |UNIV MA BLDG-UNREFUND 4.212 11/1/2...cccviieieieneieriscisseiseiserienes | reeens 2104180 | v 46,881 | 45,000 | i 44,739 | /0 TSRO (ORI PO 4212 |...... 4.262 04/28/2021.| 11/01/2038.
914440  TF 9 |UNIV MASS BLDG-PREFD 4.212 11/1/20......c.oevvmiriririeineiinsincrirenisnins | reeees ...106.280 3 | e e [ 4.212 | ... 4.261 04/28/2021.| 11/01/2038.
91428L  GY 6 | UNIV OF HAWAII BOR-A.......coomrimiirierieniesiseesessssssessessssssssssssssssens | eeens ...108.110 . (R101) ] ESSORTORRUIORN IVSTORPRRORN BN 4.693 |...... 4.559 09/22/2015. | 10/01/2044.
914760 W6 6 | UNIVERSITY OKREVS SER B BOOK ENTR........coovoiiiriiniiniiiierieniienins [ s ...106.660 ....50,000 (147) | oo e [ 20000634 |l 6.402 09/18/2008. | 07/01/2024.
916277 KU 9 |UPPER OCCOQUAN SWR-BA.. ...116.030 ..100,000 (2,366) | ..voovvreerrerrrienns | vererererneeienineins | 20005200 | oece 2.504 09/14/2016. | 07/01/2026.
917563  JF 6 |UT HSG CORP-TXBL-RGTS......ovviiiriinrinerierieeiseessssiseisesisesessssssens | oeeens ...126.620 ..200,000 (260) | cvvvneereirerienes [ e [ 725 | 4.448 10/27/2015. | 12/01/2039.
91756T AS 0 |UTAH ST MUNI PWR AGY... ...105.100 ..200,000 208 | oo [ | 00032387 | s 3.526 11/16/2016. | 07/01/2029.
92812V CD 6 |VIRGINIA ST HSG DEV AUTH.. ...102.450 15 [ e [ e [ 20 4666 | oo 4.687 11/13/2014. | 11/01/2044.
928077 KD 7 |VIRGINIA ST PORT AUTH PORT FAC REV. ...108.820 T | e | 4478 | L 4.509 01/04/2017. | 07/01/2045.
940855 BF 5 |WASHOE CO SLS-H-BABS ...146.000 ...131,227 (1,783) | oo | vevvrereneeinenineins | e 1451 | 4.275 08/24/2016. | 02/01/2040.
975680 DG 1 |WINSTON SALEM NC LTD OBLG ...106.360 (221) | coosvnnneinniiens [evrnseissiisninen [0 100 [ 3.851 09/22/2014. | 06/01/2029.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... .. 22,039,655 XXX . ..23,653,154 | ... . S | I [P (123,415) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ac and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
312910 UP 5 [FHR 1303 Luuiieiiiiiciciitinetieisicecssisneiessienensississssssesssisnsenennnes | avenies | oo | revensenna 211A i | e 23 [...101.166 23 23 |24 | 1) 8.250 |...... 0.836 [MON... | oovovrrvirernnns (01 I 2 |06/30/1992. | 06/15/2022.
31358U VB 9 [FNR 1993-B2 E......ceoouuvmririceienieieciessiesiesiseesessssssssessesssssssssssssnnns | avinnee | oo | svvereens AL1A s | e 88 |...102.929 82 80 | .o 78 | 2 | [ [ 7.000 |....16.397 | MON... 04/30/1993. | 04/25/2023.
31358U  WB 8 | FNR GO3-17 Kuvoiiiiiiiireiisiiississessssissssississsnssensssesssssssssssnssssssssssssssnenss | svennee | oo | sennsnsnns A11A i [ 345 |...102.190 351 343 340 [ I RN (TR RO 7.000 |...... 7.925 [MON... | .. 04/30/1993. | 04/25/2023.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... 455 XXX 456 446 |. ..438 0 2 0 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGatioNS........c...wwrireriserisrisieriisnississerssssssensssssessssesssesssssnens | ossesneees 22,040,110 XXX | e 23,653,611 | oo 19,901,769 | .....c..... 21,393,794 | .o 0] s (123,412) | oovvvrvicrinnd (V)] 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
01609W AU 6 | ALIBABA GROUP 4 12/6/2037..........cccneerrrenirierirererneesenisesssessessseesssenins | cvnens [0 T 1LEFE s | i 306,052 |...108.650 | ......c.........325,950 | ..ooovrrrirncen 300,000 | ..ooovrerirns 305,058 |......... (72572 ) ISSURTRTORIO EOTRRTRON DO 4.000 |...... 3.857 | JD....... 02/16/2018. | 12/06/2037.
12565W  AC 5 |CKHUTCH INTL 21 3.125 4/15/2041.......oonvereirieeiereeseesssiseisenes | s [0 LFFEeiies | v 100,041 |...103.380 | ....cceeeeerrn 103,380 | oo 100,000 | cooovvvvriinnes 100,040 |......... ()] [T IUIARIRPINN PO 3125 |...... 3.122 |AO...... 05/24/2021. | 04/15/2041.
21987B  BC 1 |CODELCO INC 3.75 1/15/2031......crvuerireririeieririeeiiesieneieesesisssssesienes | seveens D|. ....256,028 |...106.490 ..250,000 ....255,213 (499) | covvrvvrireriienns | e | s 3.750 |...... 3473 | W....... 05/06/2020. | 01/15/2031.
50220P  AE 3 |LSEGA FIN PLC 3.2 4/6/2041..........ccomererererierieirsseesssessesiesiesisesssnines | sevis D|. . ....203,342 |...104.670 ..200,000 | .... (88) [ -overerererrerins [ e | e 3.200 |...... 3.085 |AO...... 04/22/2021. | 04/06/2041.
606822 BB 9 |MITSUB UFJ FIN 4.286 7/26/2038...........coovuererereneriinineiieiinerieniresesseies | reeees [ LGFE s | v 353,172 {...120.190 | ......c.........360,570 | .ooovvrrrirnces 300,000 | ..coovovrrirns 349,375 | ......... (2,267) | coooverevirineien | e | e 4.286 |...... 3.017 | W....... 04/22/2020. | 07/26/2038.
80414L  2E 4 | SAUDI ARAB OIL 4.25 4/16/2039..........cccomtrrmeremrrreriseerseesseiissssensenesseens | reeens D|. ...193,720 |...112.720 ..200,000 ....194,264 216 [ oo | e | e 4.250 |...... 4490 |AO...... .8,500 | 05/21/2019. | 04/16/2039.
806854 AJ 4 | SCHLUMBERGER INV 2.65 6/26/2030. D|. ...103,826 |...102.570 ..100,000 ....103,341 (366) | vvvovveiecrienis | e | s 2.650 |...... 2.204 | JD....... .2,650 | 09/02/2020. | 06/26/2030.
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82620K BF 9 [ SIEMENS FINAN 2.875 3/11/2041.......coovuiieinrireinnisersnisieissisenesssseennns | cereees D|. 1EFE. ..102.290 | .....c......... 204,580 | ................200,000 | ...ccooirnnee 196,829 |......... 89 | e | v [ e 2.875 |..... 2,984 |MS...... 757 04/06/2021. | 03/11/2041.
88032W  AH 9 | TENCENT HOLDINGS 3.925 1/19/2038..........cveorreermerermmeesnneesneeessnneesnnne | coeeees D|. 1EFE. | . ...106.400 | .................212,800 | .................200,000 | ...... 225573 |......... (1,286) 3.925 |...... 2.898 |JJ....... .3,533 06/03/2020. | 01/19/2038.
88034P AB 5 | TENCENT MUSIC 2 9/3/2030 1.FFE... . ....93.500 | ................187,000 | .................200,000 | ...............195,309 |......... 251 | | e | s 2.000 |...... 2.300 |MS...... 1,311 06/25/2021. | 09/03/2030.
892330 AC 5 |TOYOTA INDUSTRIE 3.566 3/16/2028 . . 1.FFE... ..201, ..107.290 | .. cereeernennnni 200,000 | oocoineee. 200,814 (4] [EESTOTITON EVSTORIRTRTRON BN 3.566 |...... 3.490 |MS...... .2,080 03/19/2018. | 03/16/2028.
902133 AU 1 |TYCO ELECTRONICS 3.125 8/15/2027........ccouvererrerereereniresesserssssassneens . 106.760 | ..ooovvveern 106,760 | oo 100,000 | ..ovvverernnn. 96,076 | ... B13 [ e | e | e 3125 |..... 3.909 01/17/2019. | 08/15/2027.
902133  AG 2 |TYCO ELECTRONICS 7.125 10/1/2037.....ccvvrrverrnrireierinsiresssisersssernnss . PN . ..162; ...151.800 100,000 | ................150,865 | ......... (1,630) | cvvovvevererrrieens [ ervermniverisnnniienns [ s 7125 |..... 3.038 05/06/2021. | 10/01/2037.
88579Y AH 4 |3M CO 3.8756/15/2044... ...116.700 100,000 | .coovvvererrnn. 97,665 | ..o (51 VUUPITRIRIONS IR DO 3.875 |..... 4.034 05/22/2018. | 06/15/2044.
88579Y BD 2 |3M CO 4 9/14/2048 ...120.560 100,000 | .ooooorevenenn 111,402 | (269) | covvovvrieiiiens | e [ s 4.000 |...... 3.343 11/21/2019. | 09/14/2048.
604059 AE 5 |3M COMPANY................ ...125.990 100,000 | ...............120,885 | ......... (3,102) | cvvvverrrieinrenen | cevereriseinerieninn | e 6.375 |...... 2.657 10/18/2016. | 02/15/2028.
00037B  AC 6 |ABBFINANCE USAINC......cccoovvvurnvn. ...125.490 (C1515) ) EUUUTURURTORN IVOPPTRIPORRORN DO 4.375 | ... 3.853 01/09/2018. | 05/08/2042.
002819 AC 4 |ABBOTT LABORATORIES ...147.670 .100,000 (785) | cvvvvvevereerienns | evrivrriverirerinenns [ 0008150 [ i 4.501 07/06/2015. | 11/30/2037.
002824 BN 9 |ABBOTT LABORATORIES 4.754-15-43...... ...130.460 80,000 80 | oo | e | e 8750 | i 5.049 03/29/2017. | 04/15/2043.
002824 AV 2 |ABBOTT LABORATORIES 6% 4/1/39..... ...144.620 100,000 | ...............123,140 | ......... (906) | ovoovveeivcrienes [ errisriveiiienieenns [ 0008000 [ e 4.114 11/18/2014. | 04/01/2039.
00724F AC 5 |ADOBE SYS INC Sr Unsecured 3.25 2/ ..105.790 | ................211,580 | .................200,000 | ................200,064 |......... (21) 3.238 02/01/2017. | 02/01/2025.
007944 AG 6 |ADVENT HEALTH SY 3.63 3/1/2049 ...110.850 100,000 (151) | ceereeenerreriienes e [ 0000 3.630 [ oone 2.931 07/09/2021. | 03/01/2049.
008117 AG 8 |AETNAINC - DEBENTURE... ...109.280 .140,000 (78) [ oo [ e [ 0 7.250 | e, 7.184 06/17/2003. | 08/15/2023.
008117 AH 6 |AETNAINC - GTD DEB, ...124.910 50,000 (B21) | cevveeererrerieens [ v [ e 7,625 [ 6.709 12/18/2003. | 08/15/2026.
00817Y  AG 3 |AETNAINC ...144.830 100,000 | wvevrrerereenn 100,000 | oo | v | v | e | 0087500 | il 6.750 12/07/2007. | 12/15/2037.
008252 AP 3 | AFFIL MANAGERS 3.3 6/15/2030 ...105.870 100,000 | .vvervveern 104,963 | ... (400) | cvvvnrererrerieens [ v [ 000 3.300 [ e 2.641 03/24/2021. | 06/15/2030.
001055 AF 9 |AFLACINC ...143.700 100,000 (1,374) | oo | eevveerneiisiineins | 0008450 | oo 3.671 12/17/2019. | 08/15/2040.
001055 AR 3 |AFLAC INC 4 10/15/2046 . ...116.900 .100,000 (261) | cvvverererreriienns [ e [ 04000 [ 3.394 05/06/2020. | 10/15/2046.
001055 ~ AY 8 | AFLAC INC 4.75 1/15/2049........ccvuirererreienerieriesiseessssssssssessesisessssins - |1 . . ...132.930 100,000 (899) | vvvnvernerrerieees | vvriverinerirerinenns [ 750 [ 3.105 03/04/2020. | 01/15/2049.
001306 AB 5 |AHSHOSPITAL CORP......ccccvvvvrrrinee ...136.650 100,000 | ................120,304 |......... (533) [ ovvveererreirneriens | verveererneinenninens | 005,024 | 3.720 07/14/2016. | 07/01/2045.
00912X  AY 0 |AIR LEASE CORP 3.625 12/1/2027 ...105.360 100,000 | .coovvvereennn 97,482 | e 369 [ | e | 2003625 | i 4.109 02/27/2018. | 12/01/2027.
009158 BA 3 |AIRPROD & CHEM 2.8 5/15/2050 ...102.860 | .................308,580 | .................300,000 | ...............314,371 | ........ (381) | cvevveererrerienes [ e [ 20002.800 | e 2.569 04/22/2021. | 05/15/2050.
022249 AU 0 |ALCOAINC - . | . ...118.500 | .. 175,000 | .ovovvvrrrenn 174,530 | v 57 | oo v [ 0008750 [ 6.808 12/05/2011. | 01/15/2028.
01166V~ AA 7 | ALK 2020 TRUST 4.8 8/15/2027........ceomrereererenerieesesirseessssssessnesssesssesens . . 2109.270 | vvieeen201,409 | e 184,322 | ...............189,805 | ......... (703) | cevrmeerernerieees | vvrevernerirerineens [ 0800 | e 4.018 07/28/2020. | 08/15/2027.
01959L AB 8 |ALLINAHEALTH 4.43 4/15/2047..........ccovvrvrvnee e AN . 103, ..124.310 100,000 | ................102,862 |......... (82) | cvvereererrvrireerns [ vvernrrisiisisriienns [ 4430 | 4.244 05/19/2017. | 04/15/2047.
01959L  AA 0 |ALLINAHEALTH SYSTEM........cocconnecne ..129.950 | .................259,900 | .................200,000 | ................200,682 |......... (18) [ oo [ e [ 24805 | oo 4.780 09/16/2015. | 11/15/2045.
020002 AT 8 |ALLSTATE CORP 5.95 4/1/2036. ...137.830 100,000 | ...............135,944 | ........ (1,556) | cooovvrriiriienis | e | 2005950 | e 2.861 03/24/2021. | 04/01/2036.
020002 AP 6 |ALLSTATE CORP........cccooormerirerirrnnne - . . . ...130.630 | .. 100,000 | ..coeverreennn. 96,153 | oo 233 [ e | e | 08125 | 6.624 07/28/2008. | 12/15/2032.
02079K  AF 4 | ALPHABET INC 2.05 8/15/2050..........ccvuureucrrrrireeseeiseesessesesssesssinsiens . . 189630 | oo 268,890 | oo 300,000 | ...cccoeeer. 277,351 | ... 508 | cooererererneerinnins | verreerineernneineins | 00002050 | e 2417 01/25/2021. | 08/15/2050.
02209S AM 5 |ALTRIA GROUP INC ...101.800 100,000 | ................101,635 |......... (50) | cvvverreererrnrereees [ evvermrriniisnnninenns [ cnnn4.250 | 4131 05/19/2017. | 08/09/2042.
022098 AU 7 [ALTRIA GROUP INC ...103.320 100,000 | ................100,338 | ......... (T1) ] e e [ 002,625 | o, 2.544 09/14/2016. | 09/16/2026.
022098 AV 5 |ALTRIA GROUP INC SR UNSECURED 3.87 97.040 | 97,040 | ... 100,000 | e 94,194 131 | s [ [0 3.875 [ 4.257 04/10/2017. | 09/16/2046.
023771 S2 5 |AMAIRLIN 16-3 A 3.25 10/15/2028 95120 | e 73,401 | e 77,166 | i 76,501 | T | e | e | 000003250 | e 3.430 07/11/2017.| 10/15/2028.
023761 AA 7 |AMAIRLN 17-1 AA 1st lien 3.65 2/1.. ...104.370 156,250 . (211) | ceereeenereriieees e [ 000 3.650 [ oence 3.382 02/23/2017. | 02/15/2029.
023135 AP 1 |AMAZON.COM INC ...127.890 .100,000 ..105,383 (323) | cvvveveererienns [ e [ 04800 | 4.238 11/20/2018. | 12/05/2034.
023135 BJ 4 |AMAZON.COM INC ..121.660 | .................243,320 | .................200,000 | ...... 252,517 (1,310) | covoevereerenivees | eererereneeneninneins | e0en 4050 | e 2.627 04/22/2021. | 08/22/2047.
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02361D AN 0 |AMEREN ILLINOIS 4.3 7/1/2044...........covivriririririireinsneissississsssesissssseenss | crnnene 1.FFE... ...120.090 (481) [ v | eerveereriseisnreiiens [ e 4.300 |...... 3.290 |[JJ....... 2,150 12/27/2019. | 07/01/2044.
023610 AM 2 |AMEREN ILLINOIS CO.....ccouviuirmmrirereieeieninseenesssessessesssssesssssssssensenens | svoeees 1.FFE... ...125.100 (7727 ) ISR IOTRRRTRIN B 4.800 |...... 3.637 09/19/2016. | 12/15/2043.
025816 AZ 2 | AMERICAN EXPRESS CO ...159.460 (2,467) | oo | e | s 8.150 |...... 3.617 06/10/2020. | 03/19/2038.
026609 AC 1 |AMERICAN HOME PRODUCTS ...107.430 (1,058) | cvvovverrrirevreien | vevererisnenserireninn | e 7.250 |...... 6.064 01/26/2005. | 03/01/2023.
02665W DT 5 |AMERICAN HONDA F 1.8 1/13/2031........ovvvrreerrcrierireersnisensesienisnennns | ceeees 197550 | i 97,550 | 100,000 | civviiienren 100,000 | oo | e | e | e | e 1.800 |...... 1.800 02/04/2021.| 01/13/2031.
03040W  AD 7 | AMERICAN WATER 6.593 10/15/2037.......c0ceveevemrirernerneierssiseeressssisseenins | vneene ...144.550 (1,499) 6.593 |..... 3.799 10/11/2017. | 10/15/2037.
03073E AP 0 |AMERISOURCEBERGE 3.45 12/15/2027.........covvuevereeririseerssrnserieeenennns | seves ...107.550 ABB [ ..o [ e [ 3450 |...... 4.060 02/20/2018. | 12/15/2027.
030955 AJ 7 |AMERITECH CAP FDG CORP - DEBENTURE...........ccooovmmriimriinnriirnnins | ceveens ..121.610 (£55) ] [FOUOUUTON EVSPRRPRON BN 6.875 |..... 6.287 10/28/2004. | 10/15/2027.
030955 AN 8 | AMERITECH CAPITAL FUNDING........ccovmvmmrimririerninerieeieesiesseesensenes | eeens ...119.150 (RL01) 1 [ ESTORRUTORN EPSPORIRRPIRROR DO 6.550 |...... 6.396 02/06/2008. | 01/15/2028.
031162  BE 9 |AMGEN INC.....oouiiiiiiiieiciieeisetiesiee st nsssssenens. | eeens ...125.260 29 | e | e | e 4.950 |...... 5.083 08/12/2013. | 10/01/2041.
032654 AK 1 | ANALOG DEVICES INC ...139.760 (300) | cvvvrrerreerienns [ v [ 008,300 [ i 4.831 03/15/2016. | 12/15/2045.
035229 CJ 0 |ANHEUSER BUSCH COS INC - NOTES........ccosuiumirrerieerenssriserssensenens | reeens ...134.990 (129) | covverererrerireees v [ 008,800 [ i 6.532 06/21/2007. | 08/20/2032.
035229 CG 6 |ANHEUSER BUSCH COS INC NOTES..........cocoovmriiimirirerinnissiisiissinens | s ...131.540 107 | o [ [ 006,800 [l 7.010 08/22/2008. | 01/15/2031.
IT] 03765H  AF 8 | APOLLO MNGMT HLD 2.65 6/5/2030............cccccvvrrrssssssssmmmnnrrnnesssssssnnnnnes [ e ...100.960 (293) | covvnveererierieens [ v [ 002,650 [ e 2470 08/06/2020. | 06/05/2030.
b 037833 AL 4 [APPLE INC.....ooiieenieieicieeeieeeieeesessess e ssssssssssnnnes | sennee ..118.110 . 345 | s | e | 200003850 | i 4.300 11/13/2014. | 05/04/2043.
_° 037833 BX 7 |APPLEINC.... ...131.590 .100,000 ..108,066 (199) | cvvvvverrreriienns v [ e 4650 | 4.113 03/27/2017. | 02/23/2046.
=~ 038222 AG 0 |APPLIED MATERIALS INC..oooorooecceeeeeeeeeseeseceeseseeeessessssmeososeeessssssssns | e ...146.600 100,000 ..113,562 (A1) | covvveerrerireens | e [ 005,850 [ i 4772 ..5,850 | 06/02/2015. | 06/15/2041.
038222 AK 1 | APPLIED MATERIALS INC........coviiiiriniiieiinniciinisise s | s ...129.600 (950) [ cvvvorverrrirennes [ e | 000051000 | s 4.296 10,200 | 07/25/2017. | 10/01/2035.
039483 AT 9 | ARCHER DANIELS MIDLAND.........eoorrmmermerierirenerneessnissessesisessseesensnns | revens ...133.130 (1,359) | oo | vervreeerneerssnineins | 20005935 | i 4.894 05/03/2017. | 10/01/2032.
039483  BL 5 | ARCHER-DANIELS-MIDLAND C.......cvvuurirmiimiineirnriineesessssissessssssssssnses | oeeens ...104.050 100,000 (T2) [ v [ e [ 02,500 | oo 2.419 08/11/2016. | 08/11/2026.
040555 CM 4 | ARIZONA PUB SERVICE ...122.820 .100,000 (418) | cvvvevrerverieens [ e [ 005,080 [ 4.110 03/24/2017.| 09/01/2041.
040555 CK 8 | ARIZONA PUBLIC SERVICE........cccosvutirimeirerinsiinensesisseessessssssnessesssssenns | reeens ...140.930 (3,648) | ..oovereereriiein | cerirereneeisriineins | 0008875 | i 3.683 08/15/2016. | 08/01/2036.
042735 AK 6 |ARRO ELECTRONICS INC....c.ovuirrririiinieieieiesissiesssssssssessssssnssssenes | ceseens ...123.280 (548) [ vvovvrerieirnnrvnes | werveerernessinniiens [ eeena7.500 [ i, 6.697 06/15/2005. | 01/15/2027.
046353  AD 0 | ASTRAZENECA PLC NOTE......cootruirierirrerininieseriessesessesssssssensessenes | eeens ...147.300 (801) | cvvvrrernerererirenns [ verinerierierineens [ 08,450 | i 4.723 03/11/2014. | 09/15/2037.
001957 AW 9 | AT&T CORP.....oiiiuiiiiee sttt | eeens ...124.350 (78) [ e [ e [ 20.6.500 | ..o 6.441 03/27/2008. | 03/15/2029.
04685A 2P 5 | ATHENE GLOBAL FU 2.45 8/20/2027..........ccoorvverierrrenirnerirerirseessenissines | seveee ...101.980 (T14) | e v [ 000 2.450 [ 2.044 11/24/2020. | 08/20/2027.
049560  AK 1 | ATMOS ENERGY CORP........cccoirimiimerinrrierienisissessssssssssessesessesssssanss | reeens ...132.890 200,000 (1,086) | ..vovvercerneeireins | cereererneernsninseine | 20005500 | oovce 4.271 06/28/2017. | 06/15/2041.
049560 AL 9 |ATMOS ENERGY CORP. ...115.950 100,000 (201) [ v | e | 150 [, 3.710 09/19/2016. | 01/15/2043.
053015 AE 3 |AUTOMATIC DATA PROCESSNG ...107.270 100,000 (T72) | e v [ 00003375 [ 2517 05/18/2016. | 09/15/2025.
053332 AR 3 |AUTOZONE INC 3.25 4/15/2025..........c.coovueiiiriiiiniinsieiesisceieneissiiens | s ...105.040 100,000 AT | s [ e 003250 | 3.734 02/22/2018. | 04/15/2025.
05348E BB 4 | AVALONBAY COMMUN 4.15 7/1/2047.........cvooevereeiirinerirerieeenceissinerinens | sevee ...123.000 100,000 (B7) [ oo [ e [ 4150 | e, 3.965 06/26/2017. | 07/01/2047.
05348E  AZ 2 | AVALONBAY COMMUN SR UNSECURED 3.9.........ccocvummmirimririieniiieniins [ o ...118.460 278 | oo | eeveerrneinsenneins | 00000:3.900 | oo 4.314 03/09/2017. | 10/15/2046.
05379B  AQ 0 [AVISTA CORP 4.35 6/1/2048.........covveveiriernrisiirernsissiesinsissssienssssssensas | aoeees ..123.910 (90) | cvvvvvreererrnrireeres [ evvermrrveissnnniverns [ 24350 | i 4.213 06/04/2018. | 06/01/2048.
057224 AK 3 | BAKER HUGHES........oviieiriceiiiseiesiesseessssssssessessssessssssssesssenes | esens ...125.900 (2,238) | oo | verirereneeneninneins | 0008875 | i 3.860 04/09/2014. | 01/15/2029.
05723K  AF 7 |BAKER HUGHES 4.08 12/15/2047........ccoovtivrrimrineinneseissiisssisessississins | aevins ...114.020 (135) | cvvvveeneieeiiienes | vvenseieeiieseinenns [ 004080 [ e 3.720 01/28/2020. | 12/15/2047.
057224  AZ 0 |BAKER HUGHES INC......cooriurinrierienierireisniisesiesiesessessssissnssesssenens | eeees ...125.140 (208) | vvovveerierinnns | v [ 0008125 | 4.623 08/05/2015. | 09/15/2040.
06406R  AB 3 |BANK OF NY MELLO Sr Unsecured 3.44... ...107.360 . (138) | cvvveererrerienns [ e [ e 3442 | i 3.358 02/09/2017. | 02/07/2028.
06684N AL 3 |BAP HLTH OBL GP 4.1 12/1/2049. ...105.970 ..294,285 183 | oo [ v [ 4100 [ 4.237 12/05/2019. | 12/01/2049.
06684Q AB 8 | BAPTIST HEALTH 3.54 8/15/2050.........0ccvvumrirerireereeiseineissesisnsesensssenes | reeens ...109.430 ..107,635 (163) | cvvvvrererrerirnens | vvriverseriierineens [ 000 3.540 [ e 3.134 11/17/2020. | 08/15/2050.
066836 AB 3 | BAPTIST HEALTH 4.342 11/15/2041..........ooouiiiinnircecisccinseeienins | s ...116.860 304,513 (143) | oo | e | 8.342 | 4.229 06/01/2017. | 11/15/2041.
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070101  AH 3 |BASIN ELEC POWER 4.75 4/26/2047 .........covvvvirerinrineirerineississiserisnsssirenns | ceveens - .. |1.FFE... ..122.760 | .................368,280 | .................300,000 | ...............343,191 | ......... (1,040) | cvovvvererririrenns v | s 4.750 |...... 3.853 |AO...... 2,573 14,250 | 02/19/2020. | 04/26/2047.
071813  BQ 1 |BAXTERINTL 2.6 8/15/2026..........cccvvvrerrrrireenerieeriensenssseessesssssssnsenes | reeens - .. |2BFE.. ...103.690 | .................207,380 | .................200,000 | ................189,021 |......... 2127 | oo e [ 2.600 |...... 3.909 |FA....... .1,964 12/04/2018. | 08/15/2026.
071813  BP 3 |BAXTER INTL 3.5 8/15/2046..........c.ccvviviirinriciieiieeiesississicssissiienes | s o .. |2BFE.. ...109.200 100,000 | ..................93,600 |......... 153 [ oo [ e | e 3.500 |...... 3.907 |FA...... 1,322 07/23/2019. | 08/15/2046.
07274N  BC 6 |BAYER US FIN I 5.875 4/15/2038...........cccruverrerrriririreriereseesssninssiresienes | cveens - .. |2BFE........ . 127.540 | .. 100,000 | ..oocver..r 123,870 | e (1,034) | coooereinei | e | s 5.875 |..... 3.884 02/04/2020. | 04/15/2038.
07284R  AA 0 |BAYLOR COLLEGE OF MEDICINE.........cocoseurrurirreriererneerenississerserinnnens | weeens [ 1| 1.F FE.......... 139.200 | oo 139,200 | e 100,000 | ..occeoeee.... 108,321 | .o () | IS IOTRRRIN DO 5.259 |..... 4.632 09/10/2014. | 11/15/2046.
072863 AF 0 |BAYLOR SCOTT & W SECURED 3.967 11/ B - ..118.990 | .................237,980 | ................200,000 | ................195,354 | ........ 106 | o | v | e 3.967 |...... 4117 04/10/2017. | 11/15/2046.
072863 AC 7 |BAYLOR SCOTT & WHITE HOL.....couivrrirrireersneserienieseseessnissenssesssenes | eeens - ...122.640 100,000 | .coovvvvrrernn 97,705 | oo B4 | oo | v | s 4.185 |...... 4.340 05/08/2015. | 11/15/2045.
075887 AN 9 | BECTON DICKINSON........ccoooiiiiiriiiiniiniinsiiciiesisssissssissiesissssnnias | eeees o ...125.840 100,000 | ...cccoere.. 113,829 | (2,155) | covovecinninei | e | s 7.000 |...... 4.19 03/11/2014. | 08/01/2027.
07786D  AA 4 | BELL ATLANTIC PENNSYLVANIA.......oocivemirnerieriereneeissrsserisesiesesnenies | wveeens - ...120.350 125,000 | .. 124239 |......... 86 | oo | e | e 6.000 |...... 6.109 01/14/2006. | 12/01/2028.
079860 AE 2 |BELLSOUTH CORPORATION........ccoirurirerimeimeeneressssessesssseessssssessens | eeens - ...128.140 100,000 | cooovvrerinnee 101,043 (53) [ -oneereeernerrerins [ e | e 6.550 |...... 6.427 03/20/2008. | 06/15/2034.
079867 AW 7 |BELLSOUTH TELECOMMUNICATIONS . ...118.630 .100,000 | ... 98,810 145 | oo [ [ 08375 [ 6.605 07/26/2006. | 06/01/2028.
08658E  AA 5 |BESTFOODS 6.625 4/15/2028...........cvorerereererinsineiiesensessenissesessssssnsees | seeees - ...126.850 100,000 | cooovvverrnnes 118,788 (2,847) | oo | e | 0008625 | i 3.293 . . ..6,625 | 07/07/2017. | 04/15/2028.
09062X  AD 5 [BIOGEN INC.......coiviiiiiiiiiiinisieiitsisiesisssiesi e ssssssssasssienes | sreiens - ..129.650 | .................388,950 | .................300,000 | ................343,795 | ......... () [ e e | 20005.200 | 4.217 4593 | 15,600 | 01/15/2020. | 09/15/2045.
092114 AB 3 | BLACK HILLS POWER INC.......ccovirurrirrererimninerieessesssesssssssnsssssesssenes | reeens - L A37.370 | i 274,740 | ..............200,000 | ...............246,534 | ......... (1,715) | oo | e | 0008125 | i 4.251 11/09/2016. | 11/01/2039.
09256B AG 2 |BLACKSTONE HLDGS 5 6/15/2044...........cccnrrerirnerieriseiseeiessinessesisssenns | sevene - ...130.660 100,000 . (1,225) | oo | cevvererneinsninseins | 2005000 | .eco 2.712 11/24/2020. | 06/15/2044.
09256B AH 0 |BLACKSTONE HOLDINGS FINA . ..122.870 .200,000 ..210,433 (259) | cvvvvveerrerienns [ v [ e 4450 | 4.102 09/12/2017. | 07/15/2045.
093662 AE 4 | BLOCK FINANCIAL LLC......coovvvmrireirerssrinerieniesiseesseissssessessssesssninns | eeens - ...101.420 ..500,691 (1,997) | oo | cevrererneensninneins | 2005500 | ooce 5.079 03/07/2013. | 11/01/2022.
05565E  AY 1 [BMW US CAP LLC 3.75 4/12/2028..........cocovverirmrireirnrinirsissirerisssseesssinnes | ceeees o ...110.100 B11 | oo [ | 203750 | e 4.021 11/07/2018. | 04/12/2028.
097023  AM 7 | BOEING CO....cocoureurrmrimeireeneissiiesseseseeessessssssssessessesssssesssssssssssesssesees | eeens - . 117.370 (8,304) | cooovereerriienns | ververerneensnirneins | eeen 1250 | e 2.619 06/21/2016. | 06/15/2025.
097023 AN 5 |BOEING CO 6.875 10/15/2043..........ccooreereerriinerieiieeiseesseisssissesssesssesens. | oeeens o ...140.650 100,000 (1,284) | oo | cevverrneinninneins | 2008875 | i 3.846 06/26/2017. | 10/15/2043.
100743 AK 9 |BOSTON GAS CO 3.15 8/1/2027 . ...103.820 .100,000 (34) [ v [ e [ 03,150 | 3.109 12/06/2017. | 08/01/2027.
100743  AJ 2 |BOSTON GAS CO 4.487 2/15/2042.........ccvveeerreisirierirerineessniserssesienes | ceeees - ...113.870 100,000 ((1610) ) SURRTORURRURRPOR IUOPUPPIOPPORPOORPOON DUOPOR: 3L 1 A OO 3.206 04/22/2020. | 02/15/2042.
10373Q BG4 |BP CAP MKTS AMER 3 2/24/2050...........cccoevvririeriniinicnniseiieninsieniins | cevie .....97.850 100,000 (22) | covveerrieriiinns [ e [ 20.3.000 | 2.950 09/16/2020. | 02/24/2050.
110122 AX 6 |BRISTOL-MYER SQB 4.5 3/1/2044............cooooonivimiremrrrninerrerireeeseesssines | s . ...124.990 100,000 (186) | vvvvveververirenns | vvriverirerirerinenns [ 04500 | e 4.044 06/04/2018. | 03/01/2044.
110122 AP 3 |BRISTOL-MYERS SQUIBB CO.......oevvverrrrirrrrirriieseiseeiiseseiseseissseinns | oeeees o ...136.440 (2,047) | oo | e | 2005875 | 3.981 03/13/2018. | 11/15/2036.
11043X  AA 1 |BRIT AIR 2019-1 3.3 12/15/2032........c0oerirrererierinerierienesssesssisssienienes | eeens - ...102.980 16 [ v [ e [ 00:3.300 | e, 2.945 12/08/2021. | 12/15/2032.
114259 AP 9 | BROOKLYN UNION 4.504 3/10/2048...........ccoomererrereererenersnenseninseessensnes | coeees . ...116.930 (543) | cvvvvrererrerieees | v [ 4504 | 3.296 01/15/2020. | 03/10/2046.
115637 AL 4 |BROWN-FORMAN CORP........ccorirrirriireriiinirnriernnieiesssisssssssssssssssensns | coeses e ..111.040 284 | o e [0 3750 [ 3.986 06/26/2017. | 01/15/2043.
12189T AZ 7 |BURLINGTON NORTH  6.150% 5/01/. SRR DR - ...141.990 (1,689) | cvvvvereereeiieins | cevvererneenerirneins | 0008150 | e 3.293 04/02/2020. | 05/01/2037.
121897  AA 2 |BURLINGTON NORTHERN SANTA FE CORP........cocovumrrriiniiinneiinniiins | oeeees ...121.070 (265) | oo [ e [ e 72000 [ 6.639 06/16/2008. | 12/15/2025.
12189T  AD 6 | BURLINGTON/SANTA 7.29 6/1/2036........ccvverrirrerrrinerierieriresessreisnines | cvieens . ...150.290 (2,428) | oo | cerrernceinerieniins | 01290 | e 3.301 04/22/2020. | 06/01/2036.
130789  AF 7 | CALIFORNIA WATER SERVICE........ccccoooumiimrieimeriinsineeiesiseisessssinnes | ceeees . ...132.780 (1,384) | oo | cerrererneensniineinns | 00005500 | oovce 4.032 08/24/2016. | 12/01/2040.
133131 AY 8 | CAMDEN PROP TRST 3.35 11/1/2049.........cocovvrrirvinerernsiisinsrerssisceenins | coeees o ..110.010 (548) [ oo | verveererneinenniiens [ 000n3.350 [ i 2.893 05/19/2021. | 11/01/2049.
133434  AC 4 | CAMERON LNG 3.402 1/15/2038..........ccomermmeremrrrenirinirseessessssssensenessenns | conens - . ...103.280 (218) | cvvveererrerinens [ v [ 000 3.402 | i 3.280 01/15/2020. | 01/15/2038.
136385 AL 5 | CANDADIAN NATL RESOURGCES..........ccocomiiiriiniiererineerernsisisssiennninees | coveees 128,455 |...131.860 (1,124) | oo e | 008250 | i 4.036 11/26/2019. | 03/15/2038.
14020A CY 8 |CAPITAL IMPACT 2.7 9/15/2035 SRRSO IO . 200,000 92.280 | .oovvreernen 184,560 | viiierreeri200,000 | oo 200,000 | oo [ e [ e | e | e 20000 | e 2.700 09/16/2020. | 09/15/2035.
14149Y AW 8 | CARDINAL HEALTH INC.....oouiiriireiieineiieriesisessseissessessssssseesssssssssesas | eeens - ...115.400 130,000 . (86) [ .oovevnereirerins [ e [ 204600 | e 4.428 05/07/2013. | 03/15/2043.
141781 BC 7 |CARGILLINC 4.1 11/1/2042..... . ...113.100 .200,000 ..203,089 () [ e [ e [ 41000 | e, 3.990 04/11/2018. | 11/01/2042.
141781 AU 8 | CARGILL INC 6.125 9/15/2036...........cmerrmrremerierirrerseesssisessensesesseesssnins | ceeees o ...130.630 100,000 ..122,550 (1,01) | oo | eervrereneerieninneins | 0008125 | i 4.072 05/21/2019. | 09/15/2036.
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149123 BJ 9 |CATERPILLAR INC.....cvviriiiriicierieiseeisssseiessssisssssesssssessessssssenss | cvveses - 1.FFE... ..141.620 | .................141,620 | ................100,000 | ................101,120 |......... (7] ) ISR ORI DO 7.300 |...... 7.134 |MN...... 1,217 10/14/2008. | 05/01/2031.
149123 BN 0 | CATERPILLAR INC......ccvorrirrrrimerierieeeeesssissessessesssessesssssssessssssnens | cvinees - 1| 1.FFE... 141340 | .................282,680 | .................200,000 | ................237,324 |......... (1,805) | cvvvnverrrineinenes | cevereeiseinnerieninn | e 6.050 |...... 4.320 (FA....... 4,571 03/27/2017. | 08/15/2036.
14916R  AD 6 | CATHOLIC HEALTH INIT. 1| 2AFE. ..115.060 | .................115,060 | .................100,000 | .................98,987 |......... 31 | e | 4.350 |...... 4.427 |MN...... DU 7} 03/15/2016. | 11/01/2042.
15189X AD 0 | CENTERPOINT HOUS Secured 6.95 3/15. . . 1| 1.F FE... ...139.070 ..384,525 |......... (5,943) | cvvovereririneien | e | e 6.950 |...... 3.836 08/16/2017. | 03/15/2033.
155431  AA 7 |CENTRAL STORAGE 4.823 2/1/2038..........ccoserrrrrmerierineerseessssisersensenens | cvnees . ...114.020 322,053 |......... (7)) [T IR DO 4823 .. 3.055 05/12/2021. | 02/01/2038.
158525 AS 4 |CHAMPION INTERNATIONAL CORPORATION........cocvivmrrnririrrnniirersnirens | coreees ...116.180 95,585 |......... 880 [ .o [ e | e 6.400 |...... 7.669 08/08/2008. | 02/15/2026.
808513 BW 4 | CHARLES SCHWAB 3.3 4/1/2027........ccovvumevrneriieirseesnsrissesnessssissesssnsnes | reeens ...107.230 300,070 |......... (<) ) U IR P 3.300 |...... 3.295 09/24/2021. | 04/01/2027.
166764  BL 3 | CHEVRON CORP........cooiiiiriiiciiieeiierseiesesissssi s | s ..105.930 | .................105,930 | .................100,000 | ................100,600 |......... (135) | oo | e | s 2,954 | ... 2.799 06/02/2016. | 05/16/2026.
166764 CA 6 | CHEVRON CORP 3.078 5/11/2050.........ccveerreerirerireerreesereersenesesesseesns | creens . ..105.950 | .................105,950 | .................100,000 | ................109,021 |......... (212) | cevrereverrrerirenns | e | s 3.078 |...... 2.625 11/17/2020. | 05/11/2050.
166754 AP 6 | CHEVRON PHILLIPS 3.4 12/1/2026..........cocoovvvnerieriseirneeissiseiiesissennsnnns | ceeees - ...106.890 . ((7/0) ] ISR IR D 3.400 |...... 3.064 12/13/2017. | 12/01/2026.
166756 AT 3 | CHEVRON USA INC 6 3/1/2041. ..147.720 .135,541 (1,059) | oo | cerrereneriverineine | 00008000 | oo 3.410 03/18/2021. | 03/01/2041.
16876A  AA 2 | CHILDREN'S HOSPITAL MEDL........ovuuirimrererinerieeienisseessenssesssessesssnsens | veeens . ...126.710 98,397 42 | o | e | 000 4,268 | 4.381 06/02/2015. | 05/15/2044.
17108)  AA 1 |CHRISTUS HEALTH 4.341 7/1/2028..........ccooommrriinrrimnreineniisesissssissseins | e o L A13.240 ... 226,480 | ................200,000 | ................207,547 |......... (1,080) [ cooovvreerniini | e | 4341 | 3.662 03/27/2019. | 07/01/2028.
171232 AS 0 | CHUBB CORP 6.5% 5/15/38.......cccuuerirreriereinerierieseneesssissssssesiessneens. | cenens - ...149.360 | .................149,360 | .................100,000 | ................153,737 |......... (2,630) | oo | e | 2008500 | oo 2.485 09/23/2020. | 05/15/2038.
171232 AE 1 | CHUBB CORPORATION.......covtrimeirrinriieniesisseesseississsssessseessessssines | seseees - ...139.510 . (203) | covveererrerienes [ v [ 008,800 [ 6.404 05/07/2008. | 11/15/2031.
172062 AE 1 | CINCINNATI FINANCIAL CORP. s . ...136.090 .195,772 208 | v | e | 08125 | 6.369 05/05/2008. | 11/01/2034.
17275R AD 4 | CISCO SYSTEMS INC.....coireirrrirerireerseissssessesesesssessssesessessssssssnsans | seesen - ...143.910 . ..239,793 (1,855) | cvvvvereereriieens | cervrererneensninseins | 200005900 | oovce 4.254 06/27/2018. | 02/15/2039.
17275R - AF 9 |CISCO SYSTEMS INC.....ovivverriiririreiiessieessiessissssisesssssssssssssesnens | v o ...139.590 100,000 | coooovveiianee 113,360 |......... (476) | covovvveivcrienis [ e [ 00008.500 [ 4.418 04/16/2014. | 01/15/2040.
17328Y 7K 4 | CITIGROUP GLOBAL 2.1 12/18/2035.........cocrrrverreeerneessneessseesssnnessnnessns | aeeeens . .....90.510 100,000 | ..... 93,284 |......... 184 | oo [ v [ 0002100 [ 2.680 07/13/2021. | 12/18/2035.
172967 AL 5 |CITIGROUP INC ...120.050 100,000 ..106,600 (1,728) | oo | eevvereneiisenseinns | e 1875 | i 5.697 05/03/2011. | 05/15/2025.
172967 MM 0 | CITIGROUP INC 3/26/2041 ...132.500 .100,000 .134,512 (1,422) | oo | vevrerineevericsiins | 0005316 | i 2.872 06/09/2020. | 03/26/2041.
17858P AA 9 |CITY OF HOPE........ - . ...142.830 225974 (682) | vvvveererrerirnees | vvrinerinerieninenns [ 005,623 | i 4.679 03/22/2016. | 11/15/2043.
189054 AV 1 |CLOROX CO 3.1 10/1/2027......cvveroirieireiineineisieisssiesessssesesssssssssssennnss. | coeees IO I ..106.200 | .................106,200 | .................100,000 | ..... 98,241 | ......... 272 | o e 0023100 | 3.440 03/23/2018. | 10/01/2027.
12572Q AF 2 | CME GROUP INC.......oivirieirieirierieseiesissessesessissssessesessssssesssssssenes | seveen . ..139.380 | oovvvieern 278,760 | .civrrenn200,000 | oo, 297,204 | ......... (3,492) | cooovvvrvereeiven | cerrereneeneriineins | 0005300 oo 2.371 12/08/2020. | 09/15/2043.
126117 AE 0 | CNA FINANCIAL CORP......cootiiriimeireineiieseieesississeissssisssseessesssseesssssanes | ceseees o ..110.950 | .................332,850 | .................300,000 | ................301,900 |......... (921) | cvvvveereirerienes e [ e 72250 [ 6.885 11/01/2004. | 11/15/2023.
191219 BC 7 |COCA-COLA REFRESH USA........coriviieiriiiinerieriessenissessessessssessenins | cvens - ..145.830 | .................291,660 | .................200,000 | ................263,192 | ......... (2,752) | cooevenvererrieis | cevrerencenerinneins | 0008750 | v 4.052 03/19/2018. | 01/15/2038.
19416Q EJ 5 | COLGATE-PALM CO 4 8/15/2045..........coovveuerierirneeneeiseiserieriesissessssins | aevis . 125390 | .o 125,390 | ... 100,000 | oo 104,582 e (120) | covverererrerieens [ v [ 00000 [ 3.707 07/19/2017. | 08/15/2045.
195869 AQ 5 | COLONIAL PIPELIN 4.25 4/15/2048..........cocoovrmrneiirninerisnissiresnsinsessinenns | coenes e ..118.070 | .................118,070 | ................100,000 | ..................97,674 |......... 46 | e | e | 24280 | 4.400 03/05/2019. | 04/15/2048.
195869 AL 6 | COLONIAL PIPELIN 6.375 8/1/2037........coooorevirmrereeririsereeriessneesseniseennes | cenens - 132220 | .................264,440 | .................200,000 | ................253,567 |......... (2,427) | oo | eevrereneeneriineins | 0008375 | s 4.042 10/04/2017. | 08/01/2037.
198280 AH 2 | COLUMBIA PIPELIN 5.8 6/1/2045..........cooonvverireieneieeiieeiseiseiesseessssenes | ceeees - 132580 | oo 132,580 | ... 100,000 | ... 137,003 | e (536) | vvveeernerrerienes | ererserieeriienieeens [ 005,800 [ e 3.451 06/28/2021. | 06/01/2045.
199575 AT 8 | COLUMBUS SOUTHERN PWR CO ceeviereeesenenes | s - ..135.020 | .................405,060 | .................300,000 | ................373,507 |......... (5,174 | oo | vevrerencenerieneins | 00008600 | ..o 3.877 12/12/2017. | 03/01/2033.
00209T AB 1 | COMCAST CABLE COMM HLDGS.........oovvmerirereerneiseineeiesesnessssiseinne | sevee . 2107.720 | e 79713 | e 74,000 | e 74,343 | (362) | cvvvueererrerienes [ e [ 009,455 | 8.892 11/19/2002. | 11/15/2022.
20030N  AK 7 [COMCAST CORP........cervrrriiiriiererisiesisssssisssssssssse s esssssssssessensnnss | cvenens ...143.800 | .................287,600 | .................200,000 | ................249,159 |......... (2,576) | cvevvreerrveerrcinne | e [ 0000500 | oo 4.152 04/23/2019. | 11/15/2035.
200340 AT 4 |COMERICA INC 4 2/1/2029.........cooomemreeereeeeroeesseeessisessesenssessessssssesssens | arvvenn . LA11.840 | e 111,840 .. 100,000 | oeeeeeee.. 102,280 e (289) | cvvvneererierieens [ v [ 04000 [ 3.620 04/02/2020. | 02/01/2029.
202795  HT 0 | COMMONWEALTH EDISON CO......coorrvirriirerirenriserisessiessisensissneens | ceveens o .144.480 | ................288,960 | .................200,000 | ................251,143 | ........ (2,195) | oo | e | 0008450 | o 4.241 02/20/2018. | 01/15/2038.
20369E  AA 0 [COMMUNITY HOSPITALS OF | OO I - ...108.090 | .................216,180 | .................200,000 | ................206,793 |......... (1,903) | oo | verrerenerveninnins | 04237 | 3.156 06/08/2016. | 05/01/2025.
205887 AF 9 |CONAGRA INC SR NTS BOOK ENTRY....... SO BT - ...122.290 100,000 . (160) | cvvveererrerienes | evrenerneriierinenns [ e 72125 [ 6.893 08/15/2008. | 10/01/2026.
207597 DV 4 |CONNECTICUT LT & PWR COMTG 6.35... ...138.240 .100,000 .125,044 (1,259) | oo | cevrereneeiverinnins | 00008350 | e 4.041 11/13/2014. | 06/01/2036.
208251 AE 8 |CONOCO INC . ..131.670 | .. 100,000 | .. ..118,201 (2,108) | cvvvvereereriiein | cerereeeneernsninneins | 000008950 | 1onc 4.042 03/11/2014. | 04/15/2029.
718507 BK 1 | CONOCOPHILLIPS.......oooirviirriiriieriieseiseseiisssisssesssessssssssessssnneees. | avveens . ..129.660 | .....cccee0..... 129,660 | ..o 100,000 | oooovvvianes 115,988 |......... (1,836) | cooovvrreevnieni | cevierieeiisnicnnins | 07000 | i 4.400 12/18/2018. | 03/30/2029.
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20825V  AB 8 | CONOCOPHILLIPS CANADA ..136.290 | .................136,290 | ................100,000 | ...............113,768 |......... (B35) [ v | eeveeerenieisnrniiens [ e 5.950 |...... 4.652 | AO...... 1,256 08/05/2015. | 10/15/2036.
209111 EL 3 |CONS EDISON CO OF NY.... .131.950 | .................263,900 | .................200,000 | ................195,344 |......... 201 [ o | e | oo 5.850 |...... 6.097 |MS...... .3,445 03/27/2008. | 03/15/2036.
209111 EJ 8 | CONSOLIDATED EDI 5.25 7/1/2035. ...123.050 100,000 | ..cooveeee 111,384 | (819) [ oo [ e | e 5.250 |...... 4141 | JJ....... .2,625 05/15/2017. | 07/01/2035.
210518 CY 0 |CONSUMERS ENERGY 4.1 11/15/2045 . ...116.050 100,000 | .covvvrrerennn99,619 | e 9 | s [ e [ 4.100 |...... 4.125 06/27/2018. | 11/15/2045.
210518 DD 5 |CONSUMERS ENERGY 4.35 4/15/2049..........ceccmmeeririnerreeieeiseinseesseinns 2125750 | v 125,750 | e 100,000 | .ovverennn 132,158 | e (814) | cevvreereirerienns | e | s 4.350 |...... 2.663 10/27/2020. | 04/15/2049.
210518 CU 8 | CONSUMERS ENERGY CO ...114.840 100,000 | ..ovevreennn99,143 | e 25 [ i [ | 3.950 |...... 4.010 05/22/2018. | 05/15/2043.
219023 AC 2 |CORN PRODUCTS INT'LINC...c.cvvvuererrrrerirnns ...139.640 100,000 | .oovvernee 132,314 | e (GRS 72 ) ST IR B 6.625 |...... 3.816 02/14/2020. | 04/15/2037.
219350 AH 8 | CORNING INC DEBENTURE ...127.590 100,000 | .......eee.......99,853 | ... 15 [ s [ | s 6.850 |...... 6.876 03/01/2010. | 03/01/2029.
126408 HJ 5 |CSXCORP 3.8 3/1/2028 ...109.970 100,000 | ..... 99,995 |........ T [ | e | oo 3.800 |...... 3.801 02/22/2018. | 03/01/2028.
231021 AJ 5 |CUMMINS ENGINE SR UNSECURED 7.125 ...128.420 100,000 ..118,593 (PR TC) ) I IR Do 7125 | ... 3.723 03/20/2017. | 03/01/2028.
231021 AD 8 | CUMMINS INC. ..122.240 .100,000 .112,609 (2,176) | oo | cerrerernerveniineine | 0008750 | e 4.003 05/21/2014. | 02/15/2027.
231021  AQ 9 |CUMMINS INC. ...132.800 100,000 (160) | cvvvrvererrerinees | vvrenerrnerirerineens [0 875 [ 4.454 11/04/2015. | 10/01/2043.
126650 BJ 8 |CVS CAREMARK CORP........ ...120.920 .100,139 |......... (1) [ oo e [ 00.6.250 | oo 6.219 12/18/2007. | 06/01/2027.
T 12665U AA 2 |CVS PASS-THRU TR 4.704 1/10/2036.........ccvvvmmererrrreeirenireeserissrienienes ..112.570 ...81,966 |......... (456) | cvvvnvvrerrerinens | v [ 704 | 3.331 02/04/2020. | 01/10/2036.
o 233851 DF 8 | DAIMLER FINANCE 3.75 2/22/2028. ..110.040 | .................330,120 | .................300,000 | ................ 301,163 (166) | vvvoveverrerienes [ eerinerneriienineens [ 0003750 [ e 3.679 03/23/2018. | 02/22/2028.
'_‘ 24736X AA 6 |DAL 2015-1AA PTT 3.625 7/30/2027.. ...105.110 53,922 (273) | cvvvvreereriinens v [ 000 3.625 [ 2.640 01/27/2021.| 07/30/2027.
o 235851 AR 3 | DANAHER CORP . 2123290 | .................246,580 | .................200,000 | ................ 212,553 (325) | cvvvererernerieens [ e [ 375 [ 3.959 03/13/2018. | 09/15/2045.
237194 AE 5 |DARDEN RESTAURANTS NOTES.......cccoviiiiimiieineieisrssiessseseeesssnnes ...120.900 432 | e | e [ 06,000 6.172 09/03/2013. | 08/15/2035.
244199 BA 2 |DEERE & CO SR UNSECURED 7.125 3/3/ ...139.580 (2,314) | oo | e | e 1125 | 3.773 03/20/2017. | 03/03/2031.
244199  AZ 8 |DEERE & CO...cocoovviirrrineirerieeieinne ...144.700 (2,999) | c.ovvverinreiineis | e | 2008100 | oeco 3.852 02/21/2018. | 05/15/2030.
244199 AW 5 |DEERE & COMPANY ..127.810 .100,000 (2,083) | oo | e | 2008550 | e 3.789 10/06/2014. | 10/01/2028.
24702R  AM 3 |DELLINC....cccoovvvvrrirrrirnnes ..113.130 100,000 (172) | ceererenernerinees | v [ 00005400 | e 4.956 11/08/2012. | 09/10/2040.
250847 DZ 0 |DETROIT EDISON 5.45 2/15/2035... ...125.840 (1,928) | cvvvvvererivvirvens oo | 205,450 | i 3.821 07/25/2017. | 02/15/2035.
25243Y AH 2 |DIAGEO CAPITAL PLC ...140.030 (1,353) | oo | cevererencenenirneins | 0005875 | s 3.543 09/13/2017. | 09/30/2036.
386088 AH 1 |DIAGEO INVESTMENTS CORP ...153.570 (4,495) | ..o [ e |l 7450 |, 3.693 10/18/2016. | 04/15/2035.
25389 AR 7 | DIGITAL REALTY 3.7 8/15/2027........ccoureeireerrierierirriseeisesssessenisesessenns ...108.440 189 | oo [ v [ 0003700 [ 3.942 02/26/2018. | 08/15/2027.
254010 AD 3 |DIGNITY HEALTH................ ...105.870 (981) | cevvrrererrerieens [ v [ 000 3.812 [ e 2,731 08/04/2016. | 11/01/2024.
254010 AB 7 |DIGNITY HEALTH DEB ...119.500 (109) [ v | verveererneirsennnens | ceernid500 [ i 4.231 05/19/2016. | 11/01/2042.
257375 AF 2 |DOMINION GAS HLDGS LLC. ...118.180 (35) [ oovernererneererins [ e [ 204800 | e 4.750 10/21/2015. | 11/01/2043.
257559 AJ 3 |DOMTAR CORP ST UNSECURED............. ...102.080 (263) [ oo [ e | 20008.250 |, 5.802 01/02/2013. | 09/01/2042.
260003 AG 3 |DOVERCORP............... ...139.470 (2,382) | oo | cerrereneenenineins | 00008600 | oo 4.196 10/26/2017. | 03/15/2038.
260003 AK 4 |DOVER CORP................ 129.850 | oo 129,850 | i 100,000 (359) | cvvreeererrerienes [ e [ 20005375 [ 4.504 07/06/2015. | 03/01/2041.
260543 BE 2 |DOW CHEMICAL CO..... ...106.960 100,000 (965) | vvovvveiererienns | v [ 1375 [l 6.289 02/04/2008. | 03/01/2023.
26138E AY 5 |DR PEPPER SNAPPL 4.42 12/15/2046 ...118.810 100,000 (389) | cvvreeererrerieens [ v [ 4420 | 3.490 02/11/2020. | 12/15/2046.
26138 AJ 8 |DRPEPPER SNAPPLE GROUP.......... ..152.370 100,000 (2,064) | ...ovvrvirinnis | e | e 7450 | e 3.632 02/04/2020. | 05/01/2038.
26442C  AA 2 |DUKE ENERGY CAROLINAS ...135.850 (1,750) | cvvoververeriini | cevrereneeverinnine | 0008100 | e 4.351 03/28/2016. | 06/01/2037.
277432 AB 6 |EASTMAN CHEMICAL CO - DEBENTURE . 111.240 100,000 . (789) | cvvvveererrerienes [ eveiserneriierineens [ e 1250 [ 6.312 11/30/2004. | 01/15/2024.
278058 DB 5 |EATON CORP 5.8 3/15/2037....... ...126.820 .100,000 .130,112 (1,507) | coooeververerienis | cevrerenerveriniine | 20005800 | oece 3.271 01/29/2020. | 03/15/2037.
278642 AE 3 |EBAYINC ...100.600 100,000 | ..... 99,632 B65 | ..o | cereeenneeiienniinnees [ 1000 2.600 | e 3.294 03/25/2014. | 07/15/2022.
278865 BD 1 |ECOLAB INC 3.25% 12/01/2017....ccivmeriiiririiiiiiniersissiresiesiseeesssssesenens ..108.590 | ..oviireerenn 108,590 | oo 100,000 | oo 97,784 | ......... 330 | e | | 200 3.250 | e 3.670 04/19/2018. | 12/01/2027.
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532457 BT 4 |ELILILLY & CO 3.95 3/15/2049........comrviiriiniineinninerisisssiesesssseessssssssenss | cereens 1.FFE. ....384,170 |...121.350 ..300,000 | ..oovieienes 381,539 (2,112) | v [ [ s 3.950 |...... 2542 |MS...... 10/07/2020. | 03/15/2049.
291011 AQ 7 |EMERSON ELECTRIC CO JOON I 1.F FE.. ...247,342 | ...131.400 ..200,000 | ...... 233,582 (2,488) | ..vouverrererrneies | e | e 6.000 |...... 4.041 |FA..... 03/20/2017. | 08/15/2032.
291011 BB 9 |EMERSON ELECTRIC CO....cooouuiiririieiieiieeiseisensssisssssesssesissessssinns | oseens 124,289 |..144.680 | ................144,680 | .cooovviirrenne 100,000 | coovvvvrrinnee 120,123 | ......... (10) ] SURTORUTON IVSTIRRORN DO 6.125 | ...... 4445 |AO...... 11/20/2015. | 04/15/2039.
29366M  AA 6 |ENTERGY ARKANSAS 4.2 4/1/2049........ccomvviviirirnrineiinerienieeessessesinns | reeens ...118,941 | ...119.000 ..100,000 ...118,637 (1610723 ) SUUTORUONTURTORN EPSPOPPPIOPPORRIORN DO 4.200 |...... 3.162 |AO...... 04/22/2021. | 04/01/2049.
29364W  BC 1 |ENTERGY LA LLC 4.2 4/1/2050.........cccemrermrrrerireernerisernersensssesssesssinns | cereees ...118,950 |...119.300 ..100,000 | .... ...118,669 (281) | covveereeerienns | e | s 4.200 |...... 3.182 |AO...... 04/28/2021. | 04/01/2050.
29364W AT 5 |ENTERGY LOUISIANA LLC.....c.covivereriirrireiernsiseiesississesesssssssssssenssnnnes. | onnens 102,748 |...108.750 | ......ccoe0ee... 108,750 | oo 100,000 | .oovvvernnee 101,068 |......... (388) [ oveerrrreirirrens | eereererieinnreiens [ e 5.000 |...... 4.550 |JJ....... 04/21/2017. | 07/15/2044.
29379V AM 5 |ENTERPRISE PRODUCTS OPER........cccostuimiririeeieninseissnissisensenssennas | sevies ...152,080 |...149.270 ...148,124 (VY4 ) ISR IR PR 7.550 |...... 3.615 |AO...... 02/14/2020. | 04/15/2038.
26875P  AQ 4 |EOG RESOURCES INC.......cooiiiuririiirineiieriesisesissiseesssissssesssssssssenns | aevins ...124,102 |...121.600 . ...121,579 (Y572 ) [T ISR DR 5.100 |..... 3132 | W....... 12/20/2019. | 01/15/2036.
293562 AD 6 |EOG RESOURCES INC.......ccostvurimriierininerierisssiessenisssesessssssensenes | eeens 126,254 |..124.180 | ..cooovvvrvrnnne 124,180 | oo 100,000 | cooocveerrenee 113,691 | ..o (1,883) | cvvveverrvirrirenes | vevereriseisnerieninn | e 6.650 |...... 4.142 |AO...... 05/21/2014. | 04/01/2028.
26884A BB 8 |ERP OPERATING LP 4.5 7/1/2044........coovverirerierinciiseisseinesiesineesnsnins | sevene ...216,922 |...125.920 ..200,000 ...215,225 (U372 ) SOOI EVSTTRPRRORN DO 4.500 |...... 3.985 |J....... . 08/07/2017. | 07/01/2044.
29736R  AG 5 |ESTEE LAUDER CO INC......coocriviiriirieiierinieisnissiisesieneeessesississeniens | cveeens ...104,384 |...126.190 ..100,000 | .... ...103,912 (101} [ ETTORTRORTORN ENSPORTIRPPORRIONN DO 4.375 |...... 4.110 |JD....... v 4,375 | 12/07/2016. | 06/15/2045.
29736R  AC 4 |ESTEE LAUDER COS INC.....cocovvrimrieernrrirnninerierirsseseessssisensssnsssesensnns | evveees | oo | vevevseees T | TE FE v | s 243762 |..141.440 | .....cccoonue.. 282,880 | ..oovcrinnens 200,000 | ..oovvrerrrnnen 235,235 | ......... (QY:) ) TR IR B 6.000 |...... 4411 [MN...o.. | v 1,633 | e 12,000 | 04/10/2017. | 05/15/2037.
299808 AF 2 |EVEREST RE HLDGS 4.868 6/1/2044............ccccooovvirivmriniiininnisciienienins | s ...126,267 |...126.070 ...126,110 ({151 [T IIARIORORN DR 4.868 |...... 3.223 | JD....... 12,434 | 10/20/2021. | 06/01/2044.
30231G AT 9 | EXXON MOBIL CORPORATION.......cocotummrimermmerireisenisseessssssersessssensenens | eeens ....208,276 |...105.840 ....203,657 (740 [T IOTRRRIN B 3.043 |...... 2.550 |MS...... ceerenern.6,086 | 06/02/2016. | 03/01/2026.
313747 AX 5 |FEDERAL REALTY | SrUnsecured 3.62.........cccoeevevvveerererveeeeeesserennresnsas | convees | ev | evvienrieed | 2AFE v | e 174,318 |...106.150 | .................212,300 | .................200,000 | ....ccoccecene. 176,669 |......... 518 [ o | eevverierineinenins | e 3.625 |...... 4407 |FA.o| 3,021 | s 7,250 | 01/25/2017. | 08/01/2046.
313747 AV 9 | FEDERAL REALTY INVESTMENT......ccocoviimiriirirniriiierinsriensesissessenienns | eeees ...106,242 |...118.710 (RES1) 1 [ESTORUOTORTORN EOPSTORPIRPPORROR DO 4.500 |...... 4.112 |JD....... 4,500 | 10/04/2017. | 12/01/2044.
31410H AQ 4 |FEDERATED DEPT STORES INC DE DEB.........coccosturerrmerrerineeneeieniines | weeens ...112,500 |...111.250 (496) | cvvvnvvneererienns | e | e 6.900 |...... 6.097 02/22/2005. | 04/01/2029.
316500 AB 3 |FIDUS INV CORP 4.75 1/31/2026............ ...103.820 (705) | cvvovverieriienes | errisniveiinnieens [ 750 [ 3.133 10/01/2021. | 01/31/2026.
316773 CH 1 |FIFTH THIRD BANCORP SUBORDINATED. ...164.340 (297) | cevrveeerieriinens | v [ 00008250 [ 7.739 04/09/2008. | 03/01/2038.
338915 AM 3 |FLEET BOSTON FINANCIAL CORP. ...125.970 (277) | ceeveeneineiienes e [ 20008700 [ 6.266 03/29/2011. | 07/15/2028.
341081 FE 2 |FLORIDA POWER & LIGHT. ...130.490 (978) | cvvvvvevrrierienns [ v [ 0008125 [ 4.049 04/10/2017.| 06/01/2041.
341081 EU 7 |FLORIDA PWR & LT 5.4 9/1/2035, ...129.290 (1,030) | cooovereerenireens | cererereneeisninseins | 0005400 | oece 3.662 10/12/2017. | 09/01/2035.
341099 CB 3 |FLORIDA PWR CORP ...127.860 (810) [ v | eerverrervevsisniiens [ 005,900 [ 4.520 02/24/2014. | 03/01/2033.
30251B AB 4 |FMRLLC ...145.150 (2,266) | ..o | cereereneeinineins | 0008450 | e 4.057 09/25/2017. | 11/15/2039.
345370 BJ 8 |FORD MOTOR CO - DEBENTURE.... ...100.230 (2,020) [ c.ooorveerriienies [ e | 2008875 [ 7.802 02/14/2005. | 01/15/2022.
345370 CA 6 |FORD MOTOR CO - GLOBAL LANDMARK SE ...135.420 (56) [ +ooverrereeerreries [ eerveernnineiieiiens [ e 7450 | e, 7.332 12/16/2004. | 07/16/2031.
355611 AA 2 |FRED HUTCH 3.949 1/1/2050 ...113.160 (TA1) | oo e [ 000 3.949 [ 3.386 07/07/2020. | 01/01/2050.
358885 AA 9 |FROEDTERT & COMMUNITY HEALTH ...129.500 . (93) | cvovvreererrnrireeies v [ 200 4,686 | i 4.554 08/18/2015. | 04/01/2045.
36150 AE 0 |GBG 4.1 9/1/2050.........ccmcrevrrrerirnes 2109710 | 219,420 | e 200,000 | ................222,904 |......... ((C1615) 1 SORRTURUORPURRPOR IUSPOPPOORPPORRPOORPOO DOOPOR: o (1 OO 3.375 12/14/2020. | 09/01/2050.
36158F  AD 2 | GE GLOBAL INSURANCE.........cosiuiiuiiiiieiieeise s ..139.710 ..100,000 21 | e | e | e 1750 | i 7.792 01/26/2009. | 06/15/2030.
368710 AC 3 |GENENTECH INC 5.25 7/15/2035 .. ...126.790 ..200,000 | ... (2,083) 3.532 01/24/2018. | 07/15/2035.
369550 AZ 1 | GENERAL DYNAMICS 2.625 11/15/2027........covverrrenereeerneeseersseisensensins | eneeen | oo | eeveneeens I 5 SN I 191,321 |...104.950 | .........c.c..e. 209,900 | ..ovooiionvnns 200,000 | ..covvrrrrnnns 194,431 | ......... BAT | oo | e | 2002625 | 3.150 03/23/2018. | 11/15/2027.
369550 BH 0 | GENERAL DYNAMICS 4.25 4/1/2040..........covvorvverrniieinrinsirssissiisissniesnnss | cereees ..128,750 |...122.420 100,000 | .coveverrnee 127,175 (1A74) | o | e [ 04250 e 2.402 08/26/2020. | 04/01/2040.
36966R 6E 1 | GENERAL ELECTRIC CAPITAL CORP......ccovrvmirierirenrirrirseessssesessessenens | wviens . ...104.110 . 25,000 | ..... 25,391 (290) | cvvvneererrerieens [ v [ 005,400 | 4.141 03/08/2012. | 04/15/2023.
36966T DU 3 | GENERAL ELECTRIC CAPITAL CORP MTN.....ccooirieivrriieeiseirsenisnsienens | eveveee [ oo [ coreerinenns 2BFE.is | o, 120,005 |...106.500 | .........ccc..... 127,800 | ..ovreiirnienne 120,000 | cooovvvrrrinnes 120,000 | oo | e | e | cerenseennninnins | 0082000 | s 4.200 11/25/2011. | 11/15/2024.
372546 AU 5 | GEORGE WASHINGTON UNIVER........cccovimrimirieririerineiesieseenesseiens | eeees ..211,115 | ...135.580 ..200,000 ....209,812 (229) | cvvvvrverrerienns [ e [ e 4868 [ 4.530 08/21/2015. | 09/15/2045.
373298  BP 2 | GEORGIA PAC CORP........cotvuiriiireitenine it issessssssssssssssssinas | neens ...126,540 |...129.440 ..100,000 | .... (2,448) | ..o | e | e0eea 1250 | e 4.001 06/04/2018. | 06/01/2028.
373298 BU 1 |GEORGIA PAC CORP NOTE........ccccouiimerimminereninrerseniensnesienienessesnnns | cvevere | oo | sevvenneed [ TG FE i | s 157,887 |...154.700 | .....cccocc0..ee. 154,700 | ooooriionnne 100,000 | cooovveerienee 142,734 | ......... (3,794) | oo | cerrerneeiericneine | 0008875 | i 3.490 10/12/2017. | 05/15/2031.
373334 UN 2 | GEORGIA POWER CO......cccovrvmrrririneirnerinnnnensensnseessnssssssssssessssesensenss | evevens | oo | sevveseene] | 2ZA FE s | e 247,986 |...131.230 | ..o 262,460 | oo 200,000 | ..ovvrcrirne 240,375 |......... (1,579) | cooeverneererirveis | eervrereneeneninneins | 200005950 | 1ovce 4.273 03/20/2017. | 02/01/2039.
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373334  KE 0 | GEORGIAPOWER CO.....ocoouiirriiiriiiiisinnisisnsssiesssssseesssssssesensesssssssnes | cessens ...105.620 100,000 | ................103,123 | ......... (V) | SRR IO PO 3.250 |...... 2.426 08/03/2016. | 04/01/2026.
373298 BN 7 | GEORGIA-PACIFIC 7.375 12/1/2025.........cooorvverrrerierieeressissssssiessssinas | enenes ..121.310 100,000 | ..ovvereee 113,954 | e (3,268) | cvvvoverrerreenenes | eevereeiseinerienins | s 7.375 | ...... 3.530 07/07/2017. | 12/01/2025.
375558  AX 1 | GILEAD SCIENCES INC........ccosiiiriiniiiciicisinesiesesicessissiieiienns | s ..126.590 | .................253,180 | .................200,000 | ................206,084 | ......... (167) [ oo [ e | e 4.800 |...... 4.578 03/20/2017. | 04/01/2044.
375558  AZ 6 | GILEAD SCIENCES INC........cconiriiiirierirrerneesnsissriesieseseesessssssssesssenes | eeens ...105.750 100,000 | ...coceev...... 100,266 | ......... (88) [ ooverreeerierins [ e | s 3.500 |...... 3.401 11/13/2014. | 02/01/2025.
377372 AE 7 | GLAXOSMITHKLINE CAP INC.......cvvirivuerirerirneereeississersesesesssessssisssnsanns | eeens ...146.660 | ................439,980 | .....c.cceonnus 300,000 | ...............372,686 |........ (B,011) | oo | e | e 6.375 | ...... 4.301 03/27/2017. | 05/15/2038.
38143Y  AC 7 [ GOLDMAN SACHS.......coiiiireieiirieienisisissie s ssiessssssssesssssssssesssssnnss | avseses ..136.880 | ....cceee.... 273,760 | .................200,000 | ................204,544 | ......... (192) [ v | eerveereriseinsereeens [ e 6.450 |...... 6.208 06/13/2013. | 05/01/2036.
38141E T8 2 | GOLDMAN SACHS GROUP........cccorimiimrinriieeierissesseessssssessessssesssssas | seeies ...112.330 100,000 | ...............100,000 |......... 5.250 |...... 5.250 09/16/2011. | 09/15/2026.
38141G  CU 6 | GOLDMAN SACHS GROUP INC........covvuriiriiniiiniiesisissicssiseiiesieniins | s ...131.820 100,000 | ...............100,359 |......... (22) [ oo [ e | s 6.125 | ..... 6.080 08/24/2004. | 02/15/2033.
38141G  ES 9 | GOLDMAN SACHS GROUP INC.......ccovvumremrimrrierienireisenissssessenesssenns | oeeens . 117.940 100,000 | ...............100,256 |......... (A2) [ oo [ e | e 5.950 |...... 5.891 01/17/2007. | 01/15/2027.
38141E W8 8 | GOLDMAN SACHS GRP INC NOTES........cocostrervreirerieireessssissssenienens | seves ...107.130 100,000 | coooeeererreesn 100,000 | ovoviirnriniirnniiens | erreeieeissinniies | ceeneerssiseisenes | oo | oeees 5.100 |..... 5.100 06/17/2011. | 06/15/2024.
39138Q AC 9 | GREAT-WEST LIFEC 4.581 5/17/2048....... ...129.510 .100,000 (528) | cvvvvvveerierienns [ v [ 4581 [ 3.313 04/29/2020. | 05/17/2048.
362320  BA 0 | GTE CORP...oooiiicicriectee ittt sssssnsens | reeens ..124.110 100,000 (836) | vvvveernerrerieens | verenerierirerineens [ 008,940 [ 5.978 02/17/2005. | 04/15/2028.
40621P  AA 7 |HALLIBURTON COMPANY-MEDIUM TERM NO.......ovvoiririiniineineiinni | s ...120.380 123,000 | .o 127,364 | e (725) | cvvovvveneieeinenes v [ 00008750 [ 5.940 09/02/2011. | 02/01/2027.
T 41652P AB 5 |HARTFORD HEALTHCARE CORP.........ccostvuiiemerinemierieserseesseissssensnens | wvnens ..142.620 | ........c.......427,860 | .................300,000 | ................348,131 | ......... (1,225) | oo | vevrereneeneninneins | 0005746 | i 4.588 05/19/2017. | 04/01/2044.
o 419838  AA 5 |HAWAIIAN AIRLINE 3.9 1/15/2026.........ccoomrreerreeerneesnneeeseseeessseessssesnnnees | e .....98.920 . 224 | o | e | 20000.3.900 | oec 4.074 03/26/2019. | 01/15/2026.
'_‘ 422185 AH 1 |HEALTH CARE SVCS 3.2 6/1/2050... ...102.130 ..212,700 (286) | vvvovevnreerienns [ e [ 0000 3.200 [ 2.872 08/25/2020. | 06/01/2050.
N 427866 BB 3 |HERSHEY COMPANY 3.125 11/15/2049... ...107.250 ..110,422 (259) | covvnrererrerieens [ e [ 000 3.125 [ 2.591 06/25/2020. | 11/15/2049.
428236  BR 3 |HEWLETT PACKARD CO......cooiiiiriiiiniinniieiiiesiceississiie s | sriiens ...133.180 518,282 | ......... (496) [ .vooovvvrerriiennes [ e | 20008.000 |, 5.690 04/03/2013. | 09/15/2041.
437076 AS 1 [HOME DEPOT INC...coouvivirireerermriserienieseseessesssesiessessssssssssssssssssenes | seesen ...141.850 88,023 |......... 435 [ e [ [ 05875 | 7.195 02/21/2008. | 12/16/2036.
437076 AU 6 [HOME DEPOT INC....oooiivuiiiriireirerineiiesiesisseesseisessesssessssesssssssissnsnnes | sesia ...137.090 ..236,159 (1,335) | oo | cerverieeiiseineins | 0005400 | .eco 3.997 07/06/2017. | 09/15/2040.
438516 AT 3 [HONEYWELL INTERNATIONAL ...136.700 .100,000 ..123,560 (1,140) | oo | cevrersenvericseins | 2005700 | e 3.665 05/18/2016. | 03/15/2037.
438516 BB 1 [HONEYWELL INTERNATIONAL.......ccostririvmerierireerneesssinsessenssesessesssnins | seeien ...138.510 100,000 (A74) | oo e [ 00005375 [ 4.275 09/16/2014. | 03/01/2041.
438516 AR 7 |HONEYWELL INTL INC NOTE 5.700% 3/ cereen [ ..136.230 | .................136,230 | ................. 100,000 | ................121,606 |......... (1,136) | cvvvvreererrveireens [ evvernrverisnncienns |00 5.700 | 3.721 07/07/2017. | 03/15/2036.
440452  AJ 9 |HORMEL FOODS CRP 3.05 6/3/2051..........cvumererrerrernnrierieneeeieniseiines | seveene ...106.630 | .................213,260 | .................200,000 | ................209,142 | ......... (75) [ v [ e [ 03,050 | e 2.821 10/12/2021. | 06/03/2051.
42824C  AX 7 |HP ENTERPRISE.......ocoitiiiiriieiiineneitssiee et ssssssessssessssinns | eeens 131070 | ... 131,070 | o 100,000 | e 122,941 e (1,290) | cvvvverrereeireins | cervererseenseinneins | 2008200 | oeco 3.963 02/14/2020. | 10/15/2035.
443510  AH 5 |HUBBELL INC 3.15 8/15/2027.......ccouevurrerrerrinirierieseeeesseisssssesienisenens | sevien ...105.250 ceevrernnnni 200,000 | oo, 200,489 | .. (82) [ oo [ e [ 03,150 | e, 3.100 10/18/2017. | 08/15/2027.
444859 BB 7 [HUMANA, INC.....oooiriiieirieieiieeseeiesissesessessss et ssssssssssnsnesens. | sessen 2123430 | 37,029 | s 30,000 | .ooorrvernnnn 29,642 | ... 10 [ [ e [ 4625 | s 4.715 03/05/2013. | 12/01/2042.
459200 AR 2 [IBM CORP......ccvriiiiriritisieisissie e sssennns | avseses ...122.780 100,000 | ..cocoovrere. 111,316 | o (1,779) | cvovvvererveveeins [evvernrveiviiiienns | 0008220 | 3.943 03/24/2014. | 08/01/2027.
459200 GS 4 (IBMCORP s | criees ...136.920 100,000 | .. 113,983 |......... (501) | cvvrmeerermerienes | verenerrnerirerineens [ 005,600 | occ 4.458 10/27/2015. | 11/30/2039.
459200  JH 5 [IBM CORP.....cooiiiiiiiiseiiseieetiesi bbb | aesia ...128.480 100,000 | coovevvrrinnee 110,418 | ......... (252) | cvvvveereireriienes [ e [ 700 | 4.021 06/01/2017. | 02/19/2046.
45138L  BD 4 |IDAHO POWER CO 3.65 3/1/2045...........covomirierirereeeririssinesiessneeseninns | sevee ..111.630 100,000 | ..... 98,351 |......... B4 | s | e | 0000 3.650 | e 3.757 06/14/2019. | 03/01/2045.
45138L  BF 9 |IDAHO POWER CO 4.2 3/1/2048..........ccoomtrerremerrerineisenssssisesssensesisseens | aerene 2123040 | oo 123,040 | e 100,000 | cooovvrrinnee 129,180 | ......... (788) | cvvvuvvvrerrerienes | vvriserneriverinenns [ 0200 | e 2.629 11/24/2020. | 03/01/2048.
45138L AT 0 |[IDAHO POWER CO 6.25 10/15/2037.......cvvrrrererinieererisisseresississnsssesensnnes | coreees ...136.910 100,000 | ................122,858 |......... (999) [ v | errverrerseirseiniiens | 0000n8.250 | e 4.248 06/15/2018. | 10/15/2037.
452308  AX 7 [ILLINOIS TOOL WK 2.65 11/15/2026...........coevvrrrreenrieriresirsssisssessisssssenies | avvis ...104.930 100,000 | ..coovevnee... 95,454 | e 837 | ovvverreeennreins | ceveerinseeinnneiinnnes [ 10000 2.650 | oo 3.677 04/25/2018. | 11/15/2026.
452308  AQ 2 [ILLINOIS TOOL WKS INC.......ccooevirriiriiniirsiicsiesissiississiiesiessssssssins | svviens ...132.250 100,000 | ..ooovernn 117,656 | .. (B06) | ovoovveerecrienns [ v [ 4875 [ 3.615 10/25/2016. | 09/15/2041.
452308 AR 0 [ILLINOIS TOOL WORKS INC........otveurvurriririrririiisriensrieniseresssesssssssinens | seveens ...116.490 100,000 | .covvevrrrnn 127,808 | ... (1,087) | oo | cerrereververirneine | 00002 3.900 | ece 2.187 09/02/2020. | 09/01/2042.
455434  BQ 2 |INDIANAPOLIS P8L 4.65 6/1/2043..........cvveeererrineiieriseiseesssissesneesssins | sevens ...121.160 . (807) | cvvvueerermerienes | eerenerrnerierenenns [ e 650 [ e 3.754 08/07/2019. | 06/01/2043.
455434  BL 3 |INDIANAPOLIS P&L 6.6 6/1/2037 ...140.600 .149,446 (2,563) | cvooverrereriiri | verrereneriieniineins | 00008600 | oo 2.667 11/24/2020. | 06/01/2037.
45780D BX 9 |INSTITUTE ADV 4.394 12/1/2045 . ..117.330 ..219,484 (556) | vvvrverrerrerirenes | vvrenerinerierinenns [ .394 | 3.743 11/21/2019. | 12/01/2045.
45834Q  AA 7 | INTEGRIS BAPTIST 3.875 8/15/2050..........comvviurieriiniiiciienisrisniissinens | e ...114.600 109,722 | ......... (140) [ oo [ v | 20003875 |, 3.339 04/28/2021. | 08/15/2050.
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458140  AK B [INTEL CORP.....coeviiiiinriciseisiessieiesissiesssssissssesssssssesssssssssenssnssnnnns | avnens | oo | sveverenens 1|/1.EFE.. ..129.490 | ................ 129,490 | .................100,000 | ................101,646 |......... ((10) 1 SOOI UTSOORORROTON OO 4.800 |...... 4.671 06/15/2015. | 10/01/2041.
458140 AV 2 |INTEL CORP 4.15/19/2046.......... 1.EFE.. ..119.160 | ..o 238,320 | ................200,000 | ................203,048 |......... (14 [T ORI IOV 4.100 |...... 4.000 03/13/2018. | 05/19/2046.
46051M  AF 9 [INTERNATIONAL TR 4.625 8/15/2043 1.F FE... 2124120 | 124120 .. 100,000 e 112,480 (G111 IUURTURUNTO IOVSIRRORRORN DO 4.625 ... 3.763 01/08/2018. | 08/15/2043.
461070 AG 9 |INTERSTATE POWER & LIGHT. 2.AFE...... ...139.930 . 123,159 |......... (8B6) | vvvvvvvererracrirerns | e | e 6.250 |...... 4.349 05/01/2014. | 07/15/2039.
450319  AA 6 |ITC MIDWEST LLC 6.15 1/31/2038.........covtreererereriieineesenisersensesesseenns 1.FFE.......... 135910 | oo 135,910 | 100,000 | oo 123,541 | ......... (1,014) | oo | e | e 6.150 |...... 4.132 03/13/2018. | 01/31/2038.
472319 AC 6 |JEFFERIES GROUP INC... 2BFE.. ..132.740 .460,415 | ......... (464) 6.250 |...... 6.004 06/11/2013. | 01/15/2036.
472319 AE 2 |JEFFERIES GROUP INC... 2.BFE.. ..121.910 257,371 | .o (1,124) | oo | e | e 6.450 |...... 5.810 06/17/2013. | 06/08/2027.
476556 CP 8 |JERSEY CENTRAL PWR & LT WI SENIOR 2.BFE.. 134170 | ...............268,340 | .................200,000 | ...............208,190 |......... (K152 ) IUURTRUTOR VIR BN 6.400 |...... 5.972 12/03/2013. | 05/15/2036.
477164 AA 5 |JETBLUE AIRWAYS 4 11/15/2032..... 1.FFE... ..107.890 | .oovvrireernn 100,830 [ oo 93,456 | oo 96,447 | i (194) | covoveirerirenns | e | s 4.000 |...... 3.456 09/25/2020. | 11/15/2032.
832696 AM 0 | JM SMUCKER CO 4.25 3/15/2035. ...116.960 100,000 . ({74 ) [T ORI IOV 4.250 |...... 4.131 02/26/2018. | 03/15/2035.
478160 AN 4 |JOHNSON & JOHNSON... ...145.040 .300,000 ..390,258 (3,682) | c.oovereereriirie | verirerenerieninnine | 00005950 | e 3.477 04/23/2021. | 08/15/2037.
478165 AH 6 |JOHNSON (S.C.) & SON INC ...133.530 ..230,378 (752) | cevverernernerinees | vvrisernerirerineens [ 750 [ 3.788 09/15/2017. | 10/15/2046.
46625H UM 3 | JPMORGAN CHASE 5.625 8/16/2043............ccoovirmrieririnnisiiseiieninens ...140.190 | .................280,380 | .................200,000 | ................285,406 |......... (768) [ cvooorvererrienies [ e | 00005625 |, 2.942 09/23/2021. | 08/16/2043.
E 487836 BP 2 |KELLOGG CO 3.254/1/2026............. ...105.950 100,000 | .coovvverreennn 97,577 | e 515 [ oo | e | 0000003250 | o 3.874 02/22/2018. | 04/01/2026.
o 491674 BG 1 |KENTUCKY UTILITIES CO. ...127.590 100,000 (720) | cooreeeerrerieees [ e [ 00005125 [ 3.681 09/19/2016. | 11/01/2040.
-_‘ 494368 BC 6 |KIMBERLY CLARK CORP. ...151.350 .100,000 (1,699) | cvvoververerivnin | verreriververineins | 0008625 | i 3.588 09/13/2017. | 08/01/2037.
w 494368 BU 6 |KIMBERLY-CLARK CORP.. ...105.770 100,000 (221) | cevrerenerrerieens | v [ 00002750 [ e 2.501 05/25/2016. | 02/15/2026.
494368 BL 6 |KIMBERLY-CLARK SrUnsecured 3.7 6/. ...110.570 100,000 | ..cccorvvvre.n.95,473 | i 131 [ | e [ 0003700 [ 4.017 01/25/2017. | 06/01/2043.
494550 AJ 5 |KINDER MORGAN ENER PART ...133.640 100,000 | .vvervvrerenn 102,138 | oo (160) | cvvvrvererrerinens | vvreverinerirereneens [ 7400 | 7.080 07/01/2008. | 03/15/2031.
494550 AT 3 |KINDER MORGAN ENER PART ...125.630 (1,054) | oo | eerverrneinsenneins | 2005800 | ... 5.261 09/27/2013. | 03/15/2035.
494550 AL 0 |KINDER MORGAN ENERGY PARTNER NOTE. ...140.120 (B97) | cvvvvrvrrrerienns e [ 1750 [ 6.596 06/19/2003. | 03/15/2032.
48249D AA 9 |KKR GROUP FINCOIL.. ...133.870 (489) | cvvvrverrerienns [ v [ 00005500 | e 4.291 04/22/2020. | 02/01/2043.
48250A AA 1 |KKR GROUP FINANCE CO il ..129.370 | .................258,740 | ................200,000 | ................249,573 |......... (1,485) | cvovvvererrvereens [ vverenveisnvcienns |0 8125 | 3.497 02/18/2020. | 06/01/2044.
500255 AN 4 |KOHLS CORP. ..116.280 | .................348,840 | .................300,000 | .......c......311,999 |......... (T74) | oo e [ 0008000 | 5.512 08/28/2013. | 01/15/2033.
50075N  AC 8 |KRAFT FOODS INC ..131.300 | .................131,300 | .................100,000 | ................103,104 | ......... (225) | covvvveeineriienes [ e [ 20008500 [ i 6.076 02/05/2007. | 11/01/2031.
501044 CN 9 |KROGER CO 5.4 7/15/2040 ..131.280 | .o 131,280 | oo, 100,000 | e 121,200 | e (T76) | cvvoneererrerieens | vvriververirenineens [ 005,400 | 3.797 02/04/2020. | 07/15/2040.
505588 BJ 1 |LACLEDE GAS GO. ..102.890 | ..o 102,890 | ... 100,000 | ... 100,148 | .o (103) | cevvrererrerieees | v [ 000 3.400 [ i 3.289 04/16/2014. | 08/15/2023.
512807 AT 5 |LAM RESEARCH 4.875 3/15/2049 ..136.200 | .................408,600 | .................300,000 | ...............424,815 | ......... (3,072) | oo [evvervrveisivcienns | 4875 | 2.705 10/27/2020. | 03/15/2049.
524901 AR 6 |LEGG MASON INC 137500 | .o 412,500 | ...............300,000 | ..o 417,882 | e (3,863) | cvvvvvreerreririenns | vereererneeninineins | 2005625 | i 3.141 10/27/2020. | 01/15/2044.
525555 AB 4 |LELAND STANFORD JR UNIV CALIF - DE . . A11.820 | ................ 100,638 | ...................90,000 | ................91,497 | ......... (655) | vvvovverieiienis [ e [ 08,875 [l 6.014 01/14/2003. | 02/01/2024.
530715 AJ 0 |LIBERTY MEDIA CORP - SENIOR DEBENT........ccovvvrrermrmrinrrierirerenenes ...109.500 | ... 109,500 | ..., 100,000 | ... 106,830 | ....eee (B07) | cvvvrvererierireens | evriverinerirerineens [ 00008250 [ 7.124 01/21/2005. | 02/01/2030.
534187 AR 0 |LINCOLN NATIONAL CORP...... ..135.630 | .................135,630 | .................100,000 | ................106,455 |......... (292) | cvvveeererrerieees [ e [ 0008150 [ 5.492 06/29/2012. | 04/07/2036.
539830 AZ 2 |LOCKHEED MARTIN CORP...... ..127.400 | .................382,200 | .................300,000 | ................384,486 |......... (3,162) | cvvvrevrevererrcinne | ceverveiveerciveinies [ 04850 | 2.975 06/10/2020. | 09/15/2041.
546676 AV 9 |LOUISVILLE G & E 4.65 11/15/2043 ...122.280 100,000 | ..ovvereenn 111,654 | o (346) | ovvvvvecrierieens [ e [ 04650 [ 3.845 06/28/2017. | 11/15/2043.
546676 AU 1 |LOUISVILLE GAS & ELEC........osviuiiiriiniieeineeisessiissies s ...126.270 100,000 | ..oooveernnn 119,165 | o (T19) | cvvvvveeneieniienes e [ 20005125 [ 3.681 09/19/2016. | 11/15/2040.
548661 AK 3 |LOWES COMPANIES NOTE BOOK ENTRY . .127.250 | ... 381,750 | .............300,000 | ... 301,165 | e (127) | o e [ 00008500 [l 6.433 06/03/2008. | 03/15/2029.
571903  AX 1 |MARRIOTT INTERNATIONAL, INC. NTS......cotvmmirrrrimrererineiseinensenineens ...113.080 100,000 . (144) | oo e [ 04500 | 4.251 02/26/2018. | 10/01/2034.
571676 AN 5 |MARS INC 2.375 7/16/2040 .....95.480 .100,000 ..100,629 (28) [ oo [ e [ 02,375 | 2.332 09/02/2020. | 07/16/2040.
571676 AE 5 |MARS INC 3.95 4/1/2044 . A17.900 | ................235,800 | .................200,000 | ...... 202,397 (9 [ .ooernerneeeries [ e [ 203,950 | oo, 3.868 03/27/2019. | 04/01/2044.
573284 AJ 5 |MARTIN MARIETTA MATERIAL SR NOTES ..130.160 | .................130,160 | .................100,000 | ................ 100,003 |......... (0) [ oeveereererrneirens | vervverneiverisnseirens [ 0000.8.250 |, 6.250 05/08/2012. | 05/01/2037.
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57636Q AL 8 | MASTERCARD INC 3.65 6/1/2049...........cocvomrimnrirerinriniiiinissisesinseeenes | renens 1.EFE.. ...116.150 (1,845) | cooovoirinei | e | s 3.650 |...... 2.445 10/27/2020. | 06/01/2049.
576722  AA 0 | MATHER FNDATION 2.675 10/1/2031.......cvourvrmerierirererneesseisersseriessnneees | reeens 1.EFE.. ...100.090 (40) [ oo [ e | e 2675 |...... 2.565 10/06/2021. | 10/01/2031.
578454  AC 4 |MAYO CLINIC.....coooiiiiiiiiiiiciiinicissce s | s ...121.920 100,000 134 | e [ [ s 4.000 |...... 4.404 04/09/2014. | 11/15/2047.
58013M  EF 7 | MCDONALDS CORP 6.3% 3/1/38........ccovvurrrerireernerisennerieniresesssesssinns | reeens ...142.370 100,000 (1,049) | oo | e | e 6.300 |...... 4.186 07/28/2014. | 03/01/2038.
78409V AB 0 [MCGRAW-HILL COS INC......cvvurreriririmerierirseeseesssissessesssessssessssisssssnnes | seeeen ...143.430 200,000 (X 1074 ) TR IR DO 6.550 |...... 2479 08/06/2020. | 11/15/2037.
582839 AG 1 |MEAD JOHNSON NUT 4.6 6/1/2044...........corvriririvirniirerssinsenninsissssssisssnnes | cevees ..129.180 100,000 (222) [ oo | e [ e 4.600 |...... 4.050 10/26/2017. | 06/01/2044.
582839  AF 3 |MEAD JOHNSON NUTRITION C....covvvrrrirrerririneriesesnesseesensssnsessenes | reeens ...142.960 (G2 ) TR ISR PO 5.900 |...... 4172 06/27/2018. | 11/01/2039.
58506Y AR 3 [MEDSTARHEALTH INC......ccocoiiiiiiiiiiiiiciieiisciccssissicssissicsiesiniins | e ...105.610 100,000 305 [ | e | s 3.699 |..... 4.166 05/25/2016. | 08/15/2031.
585055 AQ 9 |MEDTRONIC INC.....coovririerrimiimriesiieeienissesenssssssessenssssssssssssssessenes | evens ...148.030 100,000 (830) | cvvvreemrerrerienns | reerrninerierienens | e 6.500 |...... 4.616 03/10/2014. | 03/15/2039.
585055 BD 7 |MEDTRONIC INC.....cooiiiririieimeiierineiseesseisesssssssessessssessssssssssssenes | oeeens ...127.500 100,000 (B1) [ oo [ e | e 4.625 |...... 4.460 08/18/2015. | 03/15/2044.
585055 BU 9 |MEDTRONIC INC 4.625 3/15/2045 ...131.380 .100,000 (742) | oo e [0 4625 | 3.081 03/24/2020. | 03/15/2045.
586054 AA 6 | MEMORIAL SLOAN-KETTERING........cocoirumrireiienieisneenesisssnessesssssenas | reeens ...132.810 100,000 (1,218) | covveverveereriveins | cevvrereneensninneins | 200:5.000 | .ece 2.801 09/23/2020. | 07/01/2042.
806605 AH 4 |MERCK & CO INC. ...147.640 100,000 (1,408) | ..ooovverrrireries [ e | 00008550 |, 3.894 11/09/2016. | 09/15/2037.
T 589331 AD 9 |MERCK & COMPANY INC SENIOR NOTE ...125.700 100,000 (189) | cvvvueererrerieens | vvreveriverirereneens [ 0008400 | 6.113 07/28/2008. | 03/01/2028.
o 589331  AM 9 |MERCK SHARP & DOHME CORP.........ccosvuurimrrrerieieisenississessesesseenns | oeeens ...136.970 100,000 (TTT) | e e [ 00005750 [ 4.251 10/23/2018. | 11/15/2036.
'_‘ 59022C AB 9 |MERRILL LYNCH & CO. ..118.010 .300,000 T | s | e | 0008220 | oo 6.266 08/21/2012. | 09/15/2026.
N 59156R  AE 8 | METLIFE INC......iiioireeiiieeieriseeneissise s sessssssssnsens | svseees ...139.050 100,000 (16) [ oovererrreiserens [ eerveeriseirseiieriens [ 206,500 | oo 6.466 08/06/2008. | 12/15/2032.
59156R  AY 4 |METLIFE INC 5.875 2/6/2041........covviieririrersirniirerssieeresissiseesisessnsnssenes | onnene ...141.880 (3,441) | oo v | 005875 | 2.872 11/18/2020. | 02/06/2041.
594457 BT 9 | MICHIGAN CONS GAS.......oovuirirrieriirireeseessssiessesssssesssssssssessesssesess. | reeens ...129.760 (B07) | cevvreerermerinens | v [ 0008700 | i 4917 04/04/2012. | 03/15/2033.
594918  AJ 3 |MICROSOFT CORP......ccoosiiuirirrireirneisseiiesiesiseeesssiseisessesssssesssissians | eeens ...128.410 100,000 13 [ [ e [ 4500 | s 4.532 01/23/2014. | 10/01/2040.
594918 BL 7 |MICROSOFT COR| ...130.730 .100,000 T | e [ [0 4450 | 4.471 11/10/2015. | 11/03/2045.
594918  AX 2 |MICROSOFT CORP 4.875 12/15/2043.........ccovuvuirereernerisnenerieserseessnsnns | rveens ...133.080 100,000 (424) | oo [ e [ 4875 | 3.880 03/13/2018. | 12/15/2043.
61746B  CY 0 | MORGAN STANLEY. ..119.220 260 [ .o e [ 200.8.250 [ 6.619 04/10/2008. | 08/09/2026.
61945C AB 9 |MOSAIC CO, ...116.790 25 | e [ [ 4875 [ 5.335 01/03/2014. | 11/15/2041.
61945C AD 5 |MOSAIC CO ...124.160 (346) | ovvnvereierienes [ e [ 005,450 [ 5.130 12/19/2013. | 11/15/2033.
620076 AH 2 |MOTOROLA INC - DEBENTURE. . ...118.560 (582) | cvvvvverereerirenns | evrenerinerirerinenns [ weeen 7500 [ 6.736 04/16/2007. | 05/15/2025.
02766P  AH 7 |MSM NAT HSTY 4.374 7/15/2045..........covvrivirieinernsrrinerneriseessssssssisennenes | sevene | oo | cevvercnnees | 1.D FEiiiii ...118.300 (982) | cvvvnvererrerieees | vvrinerinerierinenns [ 374 | 3.289 10/21/2020. | 07/15/2045.
623115  AF 9 |MT SINAIHOSP 3.391 7/1/2050.........cccvcrmrvrerirrrrererseerenensssissnsserssnsserennns | evnveee | o | vevenenees | 1.G FEiinnnn, ...104.620 (172) [ o | e [ 000 3.391 [, 3.181 11/24/2020. | 07/01/2050.
637071 AK 7 | NATIONAL OILWELL VARCO L...cvorririermririneriesiseesenissisessenssssessnnns | veeens .....98.250 . . 352 | v | e | 000003950 | o 4.414 08/05/2015. | 12/01/2042.
637432 MS 1 |NATIONAL RURAL UTILITIES.......coooviiiiiiiiiriiniinniceiiesicessissieiienns | e . 112930 | ... 338,790 | ...........300,000 | e 314,356 |......... (1,074) | oo | e | 2004023 | e 3.489 07/11/2017.| 11/01/2032.
638612 AM 3 | NATIONWIDE FIN 3.9 11/30/2049.........ocvuiverieeerinirrerieniseesseissriserienes | reeens L AM7.150 | .........351,450 | ...............300,000 | ...... 322,253 |......... (497) | covovrrerrerreens | v [ 000 3.900 [ e 3.489 04/28/2020. | 11/30/2049.
641062 AL 8 |NESTLE HOLDINGS 3.9 9/24/2038..........ccccovvrrereneernnnernerncrsesirseesssnseiines | evseens | oo | eervvneeinee | 1.0 FEiiii 2 116.530 | oovoieerrnn233,060 | ..o 200,000 | oo, 194,623 | ......... 220 | oo | e | 2000:3.900 | e 4.124 10/03/2018. | 09/24/2038.
645767 AY 0 |[NEW JERSEY BELL CO - DEBENTURES -......c.ccvviimiimrinninnreierissisernnns | cervns ..102.950 | .................205,900 | .................200,000 | ................200,214 |......... (485) [ vvevererveirieriees | verveererneisinniens [ 000.8.000 | oo 7.736 08/06/2002. | 06/01/2022.
650094 CJ 2 |NEW YORK TELEPHONE CO - DEBENTURES..........ccccoovviiiriiniinniiniiienis [ s ..120.320 | oo 273,126 | ... 227,000 | ... 236,442 | ... (1,284) | oo | e | 2008500 | oo 5.719 07/10/2012. | 04/15/2028.
651639  AM 8 | NEWMONT MINING CORP..........covvvririeririiiiiniissiesiesiseississiiesienes | s 139770 | 525,535 | ... 376,000 | o 381,116 | (173) | ceevvveneieeiienes e [ 00008250 [l 6.133 08/01/2013. | 10/01/2039.
654106  AF 0 |NIKE INC 2.375 11/1/2026..........ccoomrrrerrerieneseseiiesesissesissssissssissssssssnnes | avvvons ..104.540 | .................104,540 | .................100,000 | .................97,569 |......... 462 [ .o [ [ 02,375 | 2.918 10/11/2017. | 11/01/2026.
654106  AM 5 | NIKE INC 3.375 3/27/2050.........0csvvrrerirrererineenerienisesisseesssissessesisesesssssas | oeeens ..113.470 . (839) | cvvvneererrerieens [ e [ 0000 3.375 [ 2.652 04/22/2021. | 03/27/2050.
662352 AA 1 |NORTH SHORE LONG IS JEWISH NOTE. ...122.790 .100,000 .103,242 (92) [ oo [ v [ 204800 | e 4.557 03/11/2016. | 11/01/2042.
662352 AB 9 |NORTH SHORE LONG ISLAND........ccoimierermmrimeriersineesensssessenssesssssenes | reeens ...146.870 100,000 | .. ..119,559 (505) | cvvvrrennerrerirenes | vvrenersnerierinenns [ 0008150 [ i 4.707 08/13/2014. | 11/01/2043.
665772 BS 7 |NORTHERN STATES POWER CO....ccovvvrmniiriiiiienieissisisisssssienssiees | cevves ..118.270 100,000 | ..overvrrrerens 103,004 |......... (TAT) | o | e | e 7125 | 6.158 12/19/2007. | 07/01/2025.
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665772 CA 5 |NORTHERN STATES PWR-MINN 1.FFE... ...126.990 100,000 | ..cocoene. 114,482 | o (B01) [ oveerrveivrriens | veveererireisnreiens [ e 5.250 |...... 3.866 03/23/2018. | 07/15/2035.
665789 AW 3 |NORTHERN STATES PWR-WISC 1.FFE... ...145.440 100,000 | .vvvvvvrrrenn 135,737 | e (1,553) | cvvvverrerrmeernenes | vevereerseinnerieninn | e 6.375 |...... 3.522 08/12/2016. | 09/01/2038.
667274  AA 2 |NORTHWELL HEALTH 3.979 11/1/2046...........coovvverrrerrrrirenirncniiseriiens ...113.940 100,000 | ................103,040 |......... (L40 TOTO IURTRTHON PO 3979 |.... 3.784 06/21/2019. | 11/01/2046.
66765R CH 7 |NORTHWEST NATL 3.869 6/15/2049 ...113.680 100,000 | .ovvorvvrrrn 116,447 | oo ([G15KC) ) IUURTUIONTURIORN EPSPORIOTPPORRORN BUOOoN 3.869 |...... 2.977 09/22/2020. | 06/15/2049.
668074 AU 1 |NORTHWESTERN CRP 4.176 11/15/2044 L7600 | 352,800 | e 300,000 | .ooovrerern 314,611 | (G157 ) ISUUTIUIOR IOTRRTRINN DO 4.176 |...... 3.854 07/19/2017. | 11/15/2044.
668444 AP 7 |NORTHWESTERN UNI 3.812 12/1/2050 ...108.050 100,000 | ................100,441 | ........ ((15) 1 SO ORI VOO 3.812 |...... 3.728 10/27/2017. | 12/01/2050.
66988A AG 9 [NOVANT HEALTH IN 2.637 11/1/2036. ...100.940 100,000 | ................100,823 | ......... (<3 [T ISR IO 2.637 |...... 2.570 04/28/2021. | 11/01/2036.
66988A AE 4 |NOVANT HEALTH INC ...119.600 100,000 | ..............103,441 | ......... (96) [ .oovvveeveeiienies [ e | s 4.371 | ... 4.130 12/16/2014. | 11/01/2043.
66989H AN 8 |NOVARTIS CAPITAL 3.1 5/17/2027 ...106.710 100,000 | .coovvverreennn 97,179 | e AB6 [ ..o [ s [ 3.100 |...... 3.683 09/25/2018. | 05/17/2027.
67021C AL 1 |[NSTARELECTRIC CO.. ...102.940 B30 [ oo | eererienineeenins | s 2.700 |...... 3.082 02/13/2019. | 06/01/2026.
670346 AH 8 |NUCOR CORP... ...145.290 (1,552) | cvooeverevreriinis | cevrereneeveriineins | 0008400 | oo 3.591 11/21/2019. | 12/01/2037.
670346 AN 5 |NUCOR CORP 5.2 8/1/2043.. ..134.210 (500) | covvreererrerirnees | vvrenerinerirerineens [ 00005.200 [ e 4.010 07/11/2019. | 08/01/2043.
67066G AE 4 |NVIDIA CORP 3.2 9/16/2026................... ..107.460 | ................214,920 | .................200,000 | ................194,208 |......... 1,00 [ [ [ 202.3.200 | e, 3.879 01/17/2019. | 09/16/2026.
T 67066G AH 7 |NVIDIA CORP 3.5 4/1/2050. 114430 e 114,430 el 100,000 e 123,728 (586) | vvvvvvverrrerinens | rvreverinerirereneens [ 000 3.500 [ e 2.346 08/06/2020. | 04/01/2050.
o 649322 AC 8 |NY &PRESBYTERIAN HOSPIT............. ...110.930 (558) | cvvveeererrerienes | evrenerineriierinenns [ 000 3.563 [ i 3.115 09/26/2016. | 08/01/2036.
'_‘ 649757 AA 9 |NY PUBLIC LIBRARY ...125.540 (B11) | v v [ 04305 [ 3.570 11/24/2020. | 07/01/2045.
) 649840 CR 4 |NY STATE ELECTRI 3.3 9/15/2049 ...104.480 (578) | cvvvnvererrerinens | vvrernerrnerirerineens [ 0000 3.300 [ e 2.683 08/21/2020. | 09/15/2049.
62952E  AC 1 |NYU HOSPITALS CENTER ..128.440 | ................128,440 | .................100,000 | ................106,994 |......... (182) [ v | verveererneiennniens | T84 | 4.296 02/18/2015. | 07/01/2044.
674599 CJ 2 |OCCIDENTAL PETROLEUM COR....... ...102.500 | ..ccovvieeerrrn 102,500 | ..o, 100,000 | oo 102,244 | (54) [ o [ [ 4400 | s 4.249 04/07/2016. | 04/15/2046.
675553  AA 9 | OCHSNER CLINIC FOUNDATIO.......cetvumiiiimneimeireeineesesisesseesssesssinns ...141.160 (2,300) | cvoovereereeinein | e | 2005897 | i 3.961 10/14/2020. | 05/15/2045.
677071 AN 2 | OHANA MILITARY 5.558 10/1/2036 ..125.720 (2,351) | oo | cevrereseeienineins | 20005558 | e 2.890 05/24/2021. | 10/01/2036.
677770 AJ 7 | OHIOHEALTH 2.807 11/15/2035.........c0oueererieinerisesieesesesssessessssssensnenes ...100.590 (84) [ e [ e [0 2.807 | e, 2.655 03/25/2021. | 11/15/2035.
678858 BP 5 | OKLAHOMA G&E CO. L119.070 | 119,070 [ 100,000 | oo 112,587 | (B72) | cvvvvveneieerienes [ everseieniieriieeins [ 008550 [ 3.701 09/15/2016. | 03/15/2044.
678858 BL 4 | OKLAHOMA GAS & E SR UNSECURED 5.85, 2134790 [ 134790 | e, 100,000 | e 119,491 | (682) | cvvvrveverererirenns | vvrirerirerierinenns [ 005,850 [ i 4.306 04/10/2017. | 06/01/2040.
678858 BM 2 | OKLAHOMA GAS & ELEC CO ..126.100 | .................126,100 | .................100,000 | ................ 116,443 | ......... (574) | cvvvvveneinernenes e [ 20005.250 [ 4.001 04/21/2016. | 05/15/2041.
679574  AG 8 | OLD DOMINION ELECTRIC......c..ovvvuieimrireereriseeriensseniseeseessesssessenesesens 2 106.790 | oo 77,868 | e 72917 | i 78,543 | (591) | cvvvreererrerieens [ v [ 0008210 [ i 4.083 12/11/2018. | 12/01/2028.
68217F  AA 0 | OMNICOM GP/OMNI 3.6 4/15/2026...........cccomrerrrrcriririrersseinerienisesesseenns .107.270 | ..o 107,270 | .o 100,000 | 99,527 e 100 | covvevrerierinens [ v [ 000 3.600 [ e 3.720 03/25/2020. | 04/15/2026.
68233) AH 7 |ONCOR ELECTRIC D 5.25 9/30/2040 ..132.920 | .................265,840 | .................200,000 | ................236,067 |......... (1,287) | oo | cevveeieriisseinneies | 200005250 | oo 3.887 10/26/2017. | 09/30/2040.
68235P AE 8 |ONE GAS INC......cocovvrvvrrrrcrinns ..104.260 | .................104,260 | .................100,000 | ................101,486 |......... (T79) | cvvrveerverierinens | vvrevernerirereneens [ 000 3.610 [ e 2.774 05/19/2016. | 02/01/2024.
68235P AF 5 |ONE GAS INC 2123110 [ 246,220 | ...............200,000 | oo 219,173 | (552) | cvvvnveerernerienes | eveineisneriieniiecnns [ e 658 [ i 3.991 07/06/2017. | 02/01/2044.
682680 AN 3 |ONEOKINC NEW NOTE ..123.660 | .................618,300 | .................500,000 | ...............488,703 |......... 505 [ oo | verrerineeneninnnins | 200.8.000 | oo 6.257 08/14/2013. | 06/15/2035.
68389X AV 7 |ORACLE CORP ..110.900 | .................110,900 | .................100,000 | .................99,891 | ......... B | oo [ [ 04300 | 4.311 11/10/2015. | 07/08/2034.
68389X BF 1 |ORACLE CORP SR UNSECURED 4.125 5/1. ..105.820 | .................211,640 | .................200,000 | ................199,686 |......... 5 [ [ 4125 | L 4.136 02/20/2018. | 05/15/2045.
686515 AA 5 | ORLANDO HEALTH OBL GRP 2121320 | . 242,640 | ...............200,000 | ................206,260 |......... (169) | cvvveeererrerieens [ v [ 416 | 4.198 04/15/2016. | 10/01/2044.
694308 UM 0 |PACIFIC GAS & ELECTRIC ..108.220 | .................108,220 | .................100,000 | ................116,484 | ......... (1,858) | cooovvrrerrnienie | ceverieeiivsrinnins | 0550 | e 2.284 07/02/2020. | 07/01/2030.
694308 JUN 8 | PACIFIC GAS & ELECTRIC ..109.260 | ..o 109,260 | .oooviveeeer. 100,000 | oo 118,706 | e (367) | cvvvneerrrierienns | evrinrrireriverinenns [ 04950 [ 3.852 07/02/2020. | 07/01/2050.
70109H AJ 4 |PARKER HANNIFIN CORP............ ...138.020 242635 |......... (1,748) | oo | cerrerineensniineins | 000008250 | e 4.409 11/19/2018. | 05/15/2038.
70152R  AA 7 |PARKVIEW HEALTH 3.452 11/1/2050 ...102.220 ..191,848 207 | o | v | 03452 | 3.709 05/06/2020. | 11/01/2050.
70450Y AJ 2 |PAYPAL HOLDING 3.25 6/1/2050................ ...107.520 ..110,393 (110) | covrerererrerieens v [ 0000 3.250 | e 2.716 07/21/2021. | 06/01/2050.
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707631  AA 5 |PENN ST HEALTH 3.806 11/1/2049........ccociviriviiriieineieissiseeensssissienns | ceveens 1EFE. ....227,400 |...114.480 ..200,000 ....227,073 (72274 | AR ISR PO 3.806 |...... 3.071 06/24/2021. | 11/01/2049.
713409  AC 4 |PEPSIBOTTLING GROUP INC......cccmivuirmririreerseissrisesiesseesseessssses | reeens .1 1.FFE. ....269,684 |...131.980 ..200,000 | .... (5,124) | oo | e | e 7.000 |...... 3.619 06/27/2017. | 03/01/2029.
713448  BS 6 |PEPSICO INC......oitimiriiiieiieeineissseinsisesiesisseessssisessessessssesssssssssssssnns | ceneen | oo | eeeeneeens T 1EFE i | i 106,662 |...131.970 | ..o 131,970 | i 100,000 | coovvvvrrinnee 105,627 |......... (188) | cvvvuevneererienes | eeerreiseiiseiieninn | e 4.875 |..... 4.431 11/10/2015. | 11/01/2040.
718172 BD 0 |PHILIP MORRIS IN......civiuirimririiriririerieniesesseessssesessessesesseesssisssnssens | evens 1.F FE.. ..221,113 |...122.050 ..200,000 ....218,595 (517) | covrerevermerienns | v | e 4.875 ... 4.227 06/26/2017. | 11/15/2043.
718172 AC 3 | PHILLIP MORRIS INTL INC......oovvuuimeiinerienienieisenesssssessenssseessenssssssens | eeens .. |1.FFE.. ...123,221 |...140.630 ..100,000 | .... ...118,997 (U470 [T ITRRIN BN 6.375 | ...... 4.699 09/16/2015. | 05/16/2038.
718546 AH 7 |PHILLIPS BB.........covviiireriiirirenieisirssiessssseiessssssssessssssssssessssssssessssenns | seveene | oo | seerensenes T2 AFE i | i 262,078 |...138.110 | .cooveoriereerni276,220 | oo 200,000 | ..oververenn 258,054 |......... (1,873) | coovvrverersrireeins v | s 5.875 |...... 3.818 12/17/2019. | 05/01/2042.
718546 AL 8 | PHILLIPS BB.........cvuureucririreiscenseiseriesiesesees s nsesssessessssisensenns | eeens .1|2.AFE.. 99,298 |...126.440 ..100,000 | ..... 99,386 14 [ s [ e | e 4.875 |...... 4.920 11/13/2014. | 11/15/2044.
724479 50 6 |PITNEY BOWES INC NT....ooiiiiiiciiiineiienineiseeissisesssessseesssssssssesssenes | eeens . |4.AFE.. ...212,698 |....25.170 210,525 | oo 212,422 (A2) [ v [ e | e 6.700 |...... 6.624 09/20/2013. | 03/07/2043.
693475 AX 3 | PNC FINANCIAL 2.6 7/23/2026 187,382 |...104.610 | ..cocvvvvuvnnn 209,220 | ..coovvvrirnnnn 200,000 | ..oovvvirerns 190,618 |......... 1,854 | oo | e | e 2.600 |...... 3.728 03/24/2020. | 07/23/2026.
737679 DB 3 |POTOMAC ELECTRIC POWER.......ccosiiuririreeieeisneisesissiinessesssseesssians ...137,459 |...144.310 ..100,000 ...129,157 (1,204) | oo | e | e 6.500 |...... 4.001 10/06/2014. | 11/15/2037.
693506 BE 6 |PPGINDUSTRIESINC....... ....356,618 |...129.480 ..300,000 | .... ....349,130 (1,676) | cvvvovervirineien | oo | s 5.500 |...... 4.233 03/24/2017. | 11/15/2040.
74005P BD 5 [PRAXAIRINC 117,207 |..113.720 | ccooovvvinne 113,720 | oo 100,000 | cooovvverrnnes 116,314 | ......... (607) 3550 |...... 2.520 07/08/2020. | 11/07/2042.
74005P BQ 6 [PRAXAIRINC ...214,278 |...106.490 ..200,000 ....206,159 (1,518) [ covorverervienees [ e | e 3.200 |...... 2.355 05/10/2016. | 01/30/2026.
74052B  AA 5 |PREMIER HEALTH PARTNERS . . ...291,730 |...102.120 ..300,000 | .... ....295,011 915 [ oo | v | oo 2911 | ... 3.288 05/29/2018. | 11/15/2026.
740816  AD 5 | PRES & FELLOWS OF HARVAR.......covuieirieriniineeieesseissensssssssssensssees | eoneeen | oo | veveneeens T 1AFE. e | e 124,655 |...143.890 | ... 143,890 | oo 100,000 | cooovvrerinnee 119,477 | .. (10722 ) ISSURTURUII IVIRRONN BN 5.625 |..... 4.016 09/16/2014. | 10/01/2038.
741503 BC 9 | PRICELINE GROUP 3.55 3/15/2028..........cccoovruerireririennisnierieririessnies | reeens 96,423 |...108.640 ..100,000 331 3.550 |...... 3.985 02/22/2018. | 03/15/2028.
74251V AF 9 [PRINCIPAL FINL GROUP.........ccovvurerimrimerierineeienississenssssisssssessesesssenns | aeeies ....245,066 |...124.730 (1,434) | oo | e | 2004625 | i 3.206 04/28/2020. | 09/15/2042.
742718 AV 1 [PROCTER & GAMBLE.........ceosiiiiieieieieeeie et issssssesnsnns | seenas ....145,121 | ...142.700 (2,792) | cvovvvvvererneneeins e [ 008000 | oo 4.060 04/04/2014. | 10/26/2029.
742718  BH 1 |PROCTER & GAMBLE CO/THE.... ...119.880 (3,856) | ..vovvvreerrririenns | vererererneerinineins | 0008450 e 2.359 05/10/2016. | 01/15/2026.
742718 CB 3 |PROCTOR & GAMBLE CO.......coovieriiirineireiiesiiesiseeiseissessssssesssesssssenas | oseens ...133.450 . (1,495) | oo | cerrerrneinseinneins | 2005500 | oeco 3.242 07/11/2017.| 02/01/2034.
743315 AL 7 |PROGRESSIVE CORP. ..137.130 199,928 A | | e [ 2008250 | 6.255 05/08/2008. | 12/01/2032.
74340X BQ 3 |PROLOGIS LP 2.125 10/15/2050..........c0covrvrmrrerns .....86.040 92,528 176 | oo [ v [ 20002125 [ 2.490 12/16/2020. | 10/15/2050.
743756 AB 4 |PROV ST JOSEPH HLTH OBL......ciiiririiiririeinneeieissseiessssissssesssesens | cevvns ...104.870 201,063 (208) [ v | eerveererineinnenniiens | e 2,748 [, 2.626 09/21/2016. | 10/01/2026.
744320  AY 8 | PRUDENTIAL FIN 3.905 12/7/2047.......ccovvumerirerirereeeinssiserresiesesseesssinns | reeens ...115.950 353,363 (1,309) | oo | verirereneeerirneins | 00003905 | oo 2.910 01/25/2021. | 12/07/2047.
74456Q AP 1 |PUBSVC EL & GAS 5.25 7/1/2035 ...127.400 (798) | cvvvveereirerienes [ eveeneiseriienirneens [ 20005.250 [ i 3.872 07/06/2017. | 07/01/2035.
74456Q BK 1 |PUBLIC SERVICE ELECTRIC........ccoiiiimrirerirircrieriessieetenissessesissnenens ...104.410 (1,408) | c.oovvvreerrnirenns | ceveererneeenineins | 00000 3.050 | oece 2.291 06/21/2016. | 11/15/2024.
74460D AC 3 |PUBLIC STORAGE 3.094 9/15/2027........ccoummrirerereerseinsrneriesesneessssinsensens | avenens ...107.460 (106) | cvvvneererrerireees | verenernerirerineens [ 000 3.094 [ 3.030 10/11/2017. | 09/15/2027.
74531E  AA 0 [PUGET SOUND ENERGY INC.....ocvvviriiriierineieinsieissssssenssssesesssseensns | aeseees AN ....398,004 |...126.100 ® ....354,324 (8,108) | cvvvvvvverervvirnens [ vvermriverrsrrveirerins | e 1.020 | i 3.599 05/02/2017. | 12/01/2027.
745867 AP 6 | PULTE HOMES INC - SENIOR NOTES........cccomteerermeriererneereessnisessesines | eveees | oo | revereeens T{2.CFE o | v 102,750 |...130.030 | ..cccovereerrrnn 130,030 | wovoviirninne 100,000 | cooocvrerrnnee 101,523 |......... (90 [ .ooerreeeeereries [ e [ 208,375 |, 6.187 07/21/2005. | 05/15/2033.
747525  AK 9 |QUALCOMM INC......oooiiiiciiiiiiiirissieie s | s ...326,528 |...132.900 ..300,000 ....324,715 (862) | cvvvneererrerienes [ e [ 00800 | 4.254 11/07/2019. | 05/20/2045.
74836H AD 9 |QUESTAR PIPELINE CO......oovvvrrirrirerieiinsrieriesisssesessssssesssenesssessssenns | cveeens ...104,892 |...110.400 ..100,000 | .... ...104,076 (128) | covvneererierieees | vvviververrerineens [0 4875 [ 4.556 09/16/2014. | 12/01/2041.
751212 AC 5 |RALPH LAUREN 3.75 9/15/2025..........cocomtrrerenrirneriseiseenseiesssssensssisssens | oeeens 198,801 |...107.780 | ..cocceceeeren.215,560 | wooovrviirnenns 200,000 | ..covvrrrrnnns 199,306 |......... 71 | s [ [ 0003750 [ 3.851 01/17/2019. | 09/15/2025.
75513E  CJ 8 |RAYTHEON TECH 4.8 12/15/2043..........ovvviirvierniiirinriseiserssserssssssesinnes. | coeees ...227,332 |...126.540 ..200,000 ....226,490 (T97) [ ovvveerreirvenees | eeverernessenninens | 00enni 800 |, 3.899 12/10/2020. | 12/15/2043.
75513 BZ 3 |RAYTHEON TECH 7 11/1/2028.........oooieeseeeereeeeeeeseeeseeesseesseessesseessnens | avvene ...123,152 |...127.510 ..100,000 | .... ...120,414 (2,591) | cooeveneerieirieis | e | 000 7.000 | e 3.603 12/10/2020. | 11/01/2028.
75513 BY 6 |RAYTHEON TECH 7.2 8/15/2027.........ovvurireiiniieeinerissseiisssissisenisnens | aevis 127,593 |...124.890 | ..o 124,890 | i 100,000 | cooovvvvriinnes 123,540 | ......... (3,832) | oo | cerrerreeiinrineins | 0007200 | e 2.664 12/10/2020. | 08/15/2027.
755250  AA 4 |RAZA DEVELOPMENT 3.534 7/1/2034..........cocovervmrimirreriirineivesinenirenes. | reeens ....300,000 |...112.480 ..300,000 ....300,000 3.534 11/20/2019. | 07/01/2034.
756109  BA 1 |REALTY INCOME 1.8 3/15/2033.......cvumrireerneirnerieriesisseesseisessessesssneens. | veeens 94,009 |.....93.810 ..100,000 | .... 94,307 298 | oo | eereeriineenneineins | 200 1.800 | e 2.382 |MS...... revenneene.900 [ 04/27/2021. | 03/15/2033.
756109  AG 9 |REALTY INCOME CORP.......ccccovvvmiriirinerrnrinnnienisrinsisnsssnssiensenessesnnns | cvevene | oo | seveenen] [ TG FE i | e 207,274 |..131.720 | .................263,440 | .....cccoonuce. 200,000 | ..coooverirnne 205,210 |......... (261) | cvvvveveerrerieens [ v [ 0005875 [ 5593 |MS......| oo 3,460 | oo 11,750 | 09/17/2013. | 03/15/2035.
771196 AU 6 |RoChe HOIAINGS INC.....oovvviirieiiiierieeicsieie s ssissesessenineees | reeens ...139,933 |...160.710 ..100,000 (1,397) | oo | eevrereneeneninneens | 00eeen7.000 | e 4.106 |MS...... 08/08/2018. | 03/01/2039.
773903  AE 9 |ROCKWELL AUTOMATION. .....viviiriiiririiicirnsiersnsssiesssssseessssssesesssennns | cervns ....381,445 | ...139.660 ..300,000 (2,840) | cvovveererneireens [ e | 008250 | i 4.322 |JD....... 03/20/2017. | 12/01/2037.




Annual Statement for the year 2021 of the Catholic Ladies of Columbia

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

21013

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

F NAIC

[} Designation Current Year's

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

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

g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
775200 AP 3 |ROGERS MEMORIAL 3.288 7/1/2033........cccvvueemrineineinsieisnssiessssssnenss | cernens - 1.FFE... ..104.090 | ... 124,908 | ................ 120,000 | oo 124,831 |......... (191) [ v | e [ e 3.288 |...... 2.874 |JJ....... 1,973 06/16/2021. | 07/01/2033.
778296  AA 1 |ROSS STORES INC.....cooiviirimeimerieirieniensssesesssssssessessessssssssssassssens | eeens - 2.AFE.. ...104.880 | .................314,640 | .................300,000 | ...... 302,871 |......... (1,119) | oo | e | s 3.375 |...... 2.969 |MS...... .2,981 09/13/2017. | 09/15/2024.
78349A  AB 9 |RWJ BARNABAS 3.949 7/1/2046..........ccooreererinieneineeiseiseesessisssienissinas | sevins o L7410 | 117,410 e 100,000 e 98,834 28 | o | e | s 3.949 | ... 4.024 04/10/2018. | 07/01/2046.
78409V AQ 7 |S&P GLOBAL INC 3.25 12/1/2049.........ovveieririiiincrireriresesceiseisenisesienes | sevee - ...108.810 . .106,057 |......... (99) 3.250 2.927 04/22/2021. | 12/01/2049.
79466L AL 8 | SALESFORCE.COM 2.9 7/15/2051.......coomeerrrenerierireserseesssisessessesssneess. | reeens . ..102.180 | .................102,180 | .................100,000 | ................ 104,213 | ......... (45) [ oo [ e | s 2.900 |...... 2.692 07/08/2021. | 07/15/2051.
79585T AR 4 | SALVATION ARMY 4.428 9/1/2038.........ocovvvrvrririreiniineirennsisesssssssnssienss | coreees ..107.340 | ................322,020 | .................300,000 | ...... 302,579 |......... (324) [ v | s [ s 4428 | ... 4.280 12/18/2018. | 09/01/2038.
797440  BH 6 |SANDIEGO G & E....ooourerircririiieiiseiiesseeiseesessssssessesssseessssssssssens | eeens L7760 17,760 e 100,000 113,850 |.cooneee (2,918) | covvvereereineinn | e | e 6.000 |...... 2.656 05/25/2016. | 06/01/2026.
78387G  AM 5 | SBC COMMUNICATIONS INC - GLOBAL NO.........ocovvuriiciinricesricniinns [ s 2131590 | 131,590 ... 100,000 | e........ 100,225 | e (1) [ e [ | e 6.450 |...... 6.424 06/07/2007. | 06/15/2034.
78408L  AA 5 | SCJOHNSON.......oiiiiermriaiiierisrsieesesisesessessie st ssessessssssessenssenens. | reeens 2115890 [ oo 115,890 | o 100,000 | oo 105,127 | (156) | cvvvoveeerrcrienns | e | e 4.000 |...... 3.652 11/07/2019. | 05/15/2043.
808626 AG 0 | SCIENCE APPLICATIONS INT....ccouiemiimmrirrerenseeiseesenessssensesssseessssanes | eeens ...120.630 (B14) | covveerreierienes | e | s 5.500 |...... 5.205 12/18/2012. | 07/01/2033.
841326 AC 3 | SE ALASKA REG HC 3.235 7/1/2051. .....98.270 (1) 3235 | ... 3.211 . | 12/15/2021. | 07/01/2051.
828807 CE 5 | SIMON PROPERTY GROUP........coouiviirireireriseinsesensesissessssssssssesssssens | reeens . ...147.060 (B,118) | covveereereirenns | eeeereerseieiieninn | e 6.750 |...... 4.417 08/15/2017. | 02/01/2040.
78490F KA 6 | SLM CORP - EDNOTES......ccoooiiiviiriiirinenrisessiesssessissssissssssessisenees | e - 196560 | oiiiiere96,560 | 100,000 | 100,000 | s | e | e | s | 5.750 |...... 5.750 02/09/2004. | 03/15/2029.
832432 AC 2 | SMITHSONIAN INST 2.695 9/1/2044..........ocovvoerireerniriinirnerirerireeeseesssinnes | reeens - ..101.150 | .....ccc00ne..202,300 | .................200,000 | ................207,480 |......... (25 [SORTOUUIORN ISTTRRRPORROR BN 269 |.... 2475 09/22/2020. | 09/01/2044.
833034 AL 5 | SNAP-ON INC 4.1 3/1/2048.......ccoovvririeireirsiineineeiesiseissssisssissessesisssens | oeeens . ...121.460 100,000 ..100,903 | ......... (1720) ) [OOSR IOV 4.100 |...... 4.043 03/13/2018. | 03/01/2048.
833034 AK 7 | SNAP-ON INC Sr Unsecured 3.25 3/1/ . . ...107.370 .200,000 ..200,789 (138) 3250 |...... 3.167 02/15/2017. | 03/01/2027.
837004 BW 9 | SOUTH CAROLINA ELECTRIC & GAS (SOOI DT - ...128.520 100,000 112,013 ((:745) ) ISSURTUUNIOR IR BN 5.800 |...... 4.414 10/27/2015. | 01/15/2033.
837004 CE 8 |SOUTH CAROLINA ELECTRIC & GAS SRR P o ..135.200 | .................270,400 | .................200,000 | ................248,964 | ......... (1,559) | covovervinrinei | e | s 5450 |..... 3.652 03/24/2021.| 02/01/2041.
842329  AA 2 | SOUTHERN BAPTIST HOSPITA. .....ccoivimiimrinrrienierisseesesssessensenssesenas | reeens - ...127.870 100,000 (58) [ +oovernrererrerins [ e [ w0 4857 | s 4.683 06/02/2015. | 07/15/2045.
842400 FH 1 | SOUTHERN CA EDISON........coitiuiirireiineirneiseriseisesssesssseessssssssseessenes | oseens o ...129.540 100,000 (1,039) | oo | cerverireeiieeinseins | 20005950 | oec 3.945 05/23/2017. | 02/01/2038.
842400 FC 2 | SOUTHERN CAL ED 5.625 2/1/2036 . ...125.950 .100,000 (1,102) | oo | cevvrereneeverineins | 2005625 | i 3.721 10/04/2017. | 02/01/2036.
842434 CG 5 | SOUTHERN CAL GAS 5.75 11/15/2035..........ccooerereerrerirerirseerserissssensenes | reeens - ...126.930 100,000 (1131 | oo | eevreeeneeneniineins | 0005750 | e 3.791 07/07/2017. | 11/15/2035.
842400 ES 8 | SOUTHERN CALIF EDISON CO.....ccovvvuermiiireirerieieierisisernsssisssseesssnses | ceveens e ...129.740 100,000 (1,444) | oo e | 008000 | ..o 3.694 04/25/2016. | 01/15/2034.
84265V  AA 3 | SOUTHERN COPPER 7.5 7/27/2035..........cccomtverrrecriereneerseniseesnerisssnenes | seveee - ...142.880 100,000 | .. . (2,112) | oo | e | e 1500 | e 3.852 02/04/2020. | 07/27/2035.
84314P  AA 7 | SOUTHERN IL 3.97 5/15/2050.........coosrumriinniieiieniiiisissiscsiesiesissiians | ceviene o ...113.650 100,000 | .oooovvirnienee 117,584 | ........ (172) [ oo [ | 2000 3.970 |, 3.011 08/05/2021. | 05/15/2050.
844741  BE 7 | SOUTHWEST AIR 3.45 11/16/2027........ccoovvvrrrinirierirerieeesseissisneriesisneees | reeens - ...106.570 | .. ceevnernnnnn 100,000 | ... 98,208 |......... 268 | oo | e | 03450 | i 3.793 02/22/2019. | 11/16/2027.
845011  AB 1 | SOUTHWEST GAS 4.15 6/1/2049.........cccmvrerirrerierineeresissisesiessnsesenins | reeens . 2 113.850 | i 113,850 | e 100,000 | cooovvrerrnnee 121,565 | ......... (502) | cvvvmrerermerienes | vvrenernnerierineens [ 150 [ 2.992 11/17/2020. | 06/01/2049.
844895 AW 2 | SOUTHWEST GAS CORP......c.ovviriiieriieiierisrisiissieesiesisesessssssssaens | enees o ..123.020 | .................246,040 | .................200,000 | ................234,896 |......... (1,085) | c.ooverirriinins | e | 08875 | i 3.698 04/28/2020. | 10/01/2043.
26439R  AK 2 | SPECTRAENERGY CAPITAL6.75 2/15/32 . v | e - ..125.660 | .................125,660 | .................100,000 | ................104,107 |......... (284) | covovvvererieens [ v [ 008750 [ 6.198 02/23/2007. | 02/15/2032.
84858X  AA 2 |SPIRIT AIR 17-13.65 2/15/2030.........ccevmriiiiiciieriiciinissieiiesiciisni | e o 98.270 | 238,991 | 243,198 | ... 249,810 e (547) [ oo [ e | 20003.650 | 3.137 12/17/2019. | 02/15/2030.
792860 AK 4 | ST PAUL TRAVELER 6.75 6/20/2036...........cocvverreerrrnerierirererneesceineniens | reeens - 147460 | ................ 147,460 | .................100,000 | ................147,722 | ......... (1,817) | oo | cevrereveenenieneins | 0008750 | e 2.734 04/26/2021. | 06/20/2036.
852891 AC 4 | STANCORP FINL GROUP INC NOTE.......cccomuuumrimrereerneiseisesessenssesesensans | reeens . ..102.530 | ..o 102,530 | ... 100,000 | ...............100,218 | ......... (336) | evrueenerrerienes | eerenerineriieninenns [ 00005000 | e 4.642 09/11/2012. | 08/15/2022.
854502 AN 1 | STANLEY BLACK 2.75 11/15/2050.........couuerrirrrerreriiererresinserensnssissnsesnnss | cereees ....96.640 | ...................96,640 | .................100,000 | ..................94,564 | ......... 81 | v | e | 22,750 | e 3.034 04/22/2021. | 11/15/2050.
854502 AJ 0 | STANLEY BLACK 4.85 11/15/2048.........ccvvemermeirnerrrenieeiseessessssissensesens | reeens ..133.520 | ... 267,040 | .................200,000 | ................256,324 |......... (1,342) | oo | e | 0004850 | e 3.259 06/09/2020. | 11/15/2048.
855244  AH 2 | STARBUCKS CORP........cccstiimiiiniiiiieriesitiissisiiesiesisssssssisssiesienens | eeees 17560 | 117,560 ... 100,000 | e 104,658 e (122) [ oo [ e | 0043000 |, 3.988 03/13/2018. | 06/15/2045.
855244  AK 5 | STARBUCKS CORP.......ccctrutiiiriirienirnintiissiessiesssesesssssssssssssessesens | vevees ...103.510 . .199,270 | ......... 153 | oo [ v [ 00 2450 [ 2.537 05/18/2016. | 06/15/2026.
857477 BP 7 | STATE STREET CRP 2.2 3/3/2031........cvvumeererinrenerieriesisseesssissnsesssesens | oeeens .....99.240 100,000 98,989 B7 | o | cerrerneensnnneins | 000002200 | e 2.323 04/27/2021. | 03/03/2031.
862121 AA 8 | STORE CAPITAL 4.5 3/15/2028. ...110.570 .100,000 ...99,892 15 [ [ [ 04500 | s 4.520 03/14/2018. | 03/15/2028.
863667 AG 6 |STRYKER COPR ceereree s | s . 121,730 | .. 100,000 | ..... 99,050 24 | o | e | e 8375 | s 4.442 06/18/2014. | 05/15/2044.
867914  AH 6 | SUNTRUST BANKS INC.....covooiriririirriinssiisseissssisessisesssssssssesssinnens | aeveens . 2115880 | v 115,880 | e 100,000 | oooovvvianes 101,352 | ......... (284) | oo | e 008,000 | 5.628 06/01/2011. | 02/15/2026.
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86944B  AE 3 |SUTTER HEALTH 4.091 8/15/2048........c.ooimiririrniiieineieiensssisesssississnis | cereees 1.FFE... L 117.930 | 117,930 sl 100,000 el 95,105 95 | e | v [ e 4.001 |...... 4.405 |FA...... 1,545 10/03/2018. | 08/15/2048.
871829 AN 7 | SYSCO CORP....cvvvuurirrtreeiceteiseesesssest st sssess st ssssssssssens | reeens . 2BFE........ | .. 142120 | oo 142,120 | i 100,000 | oo 129,567 | e (1,152) | cvvvvereeieineien | ceverveeiseiseriieninn | e 6.625 |...... 4196 |MS...... 1,914 07/28/2014. | 03/17/2039.
875127 AW 2 | TAMPA ELECTRIC 6.15 5/15/2037.........ocovverieririiniissiseiesiesisiissins | e o 1.GFE........ . ..136.270 | ................272,540 | ................200,000 | ................256,516 |......... (2,683) | cooooeviirinni | e | 6.150 |...... 3.720 |MN...... 1,572 06/25/2019. | 05/15/2037.
87612E  BG 0 | TARGET CORP 3.9 11/15/2047.......ccoovvvirierireeenieiseiserieriesesseesssissniens | sevee - 2124310 | ....eeeeen 124,310 ... 100,000 | oo 132,048 e (929) | cvvvrvemerrerienns | e | s 3.900 |...... 2.238 12/22/2020. | 11/15/2047.
882508 BC 7 | TEXAS INSTRUMENT 2.9 11/3/2027......cooreriernrinerierieseseessnisseesessenes | reeens . ..106.770 | .....ccc00...... 106,770 | ... 100,000 | oo 99,537 | Y72 [T IRTRRRRIN DO 2.900 |...... 2.987 11/20/2017. | 11/03/2027.
882508 BD 5 | TEXAS INSTRUMENT 4.15 5/15/2048.........ccoovririeinrineiernsinsisninerisnssnees | cevees ...125.190 223977 |......... (435) [ v | eerveererineinneiens [ e 4150 |...... 3.480 04/22/2021. | 05/15/2048.
882587 AZ 1 |TEXAS-NEW MEXICO PR ST R . ...159.210 163,533 | ......... (VK 72 ) [T IR B 6.950 |...... 2.917 09/02/2020. | 04/01/2043.
88732) BB 3 | TIME WARNER CABLE INC COMPANY GTD.....coovvvrmrirrireriseisciessenenes | rveens - ...121.540 .156,343 | ......... (RESE) 1 SOOI IVIRRRORN DR 5.500 |...... 5.150 05/15/2013. | 09/01/2041.
887315 BM 0 | TIME WARNER INC - DEBENTURES SOOI - ...124.330 ..206,548 | ......... (867) | cvvvrveererrerirenns | veerrrernerierieninn | e 6.950 |...... 6.290 10/28/2004. | 01/15/2028.
872540 AU 3 | TUX COS INC 4.5 4/15/2050........ccorveeererererrereeiesiseisensssessessssessessssinns | oeeens ...135.380 321,939 (05} ) SOOI IVTTRRRORN DO 4.500 |...... 4.059 04/02/2020. | 04/15/2050.
88875A AP 9 |[TMC3 DEV CORP 3.293 5/15/2050 ...104.030 202,906 (62) 3293 |..... 3.215 12/16/2020. | 05/15/2050.
889184 AD 9 |TOLEDO HOSPITAL 5.75 11/15/2038.........cvorevrmeerereneineesenirssessenssessnens | reeens . ...116.780 108,274 [GV) ) ST ISR PO 5.750 |...... 4.345 03/26/2019. | 11/15/2038.
889184  AA 5 | TOLEDO HOSPITAL/THE. ......cooimiirieieireiinieseeiiesiseissesssssisesssesssssssssssas | oeeens o ..104.790 | .................209,580 | .................200,000 | ................207,928 |......... ((E:<) ) [RSURTORUIO IR DR 4.982 ... 4.701 10/121/2015. | 11/15/2045.
89236T EZ 4 |TOYOTAMTR CRED 4/27/2048..........ooooovivririerieceneeississriesiesssssesssnins | aeeis - ..102.250 | ................. 102,250 | .................100,000 | .................96,872 | ......... B4 | oo | e | s 4.000 |...... 4.197 03/21/2019. | 04/27/2048.
89236T DR 3 |TOYOTAMTR CRED SrUnsecured 3.2 1.......ccoccneermeeneimerieeenensssineines | sevee - ...107.330 (1015) ) SORTURUIU IVSIRRRONN BN 3.200 |...... 3.135 02/09/2017.| 01/11/2027.
89417E AP 4 |TRAVELERS COS 4.1 3/4/2049. ...121.390 (1,278) | oo | verrerenerveriinnine | o100 | e 2.749 06/09/2020. | 03/04/2049.
896516  AA 9 | TRINITY HEALTH......cocoosvrvrmrrrrrinnns - ...121.430 (B16) | cevvneererrerienes [ v [ 125 | 3.732 . ..8,250 | 11/27/2017. | 12/01/2045.
89566E AH 1 | TRISTATE GENERAT Secured 4.7 11/1/.c.cvuceveiieiireieineirerssiesieninenes | e o ..120.810 | .................362,430 | .................300,000 | ................307,416 |......... (189) [ v | vevveererneirvnnniiens [ oo 700 [ i 4.523 2,350 | oo 14,100 | 03/20/2017.| 11/01/2044.
872898 AE 1 | TSMC ARIZONA 3.25 10/25/2051........ccomerirerireereessnieneriesiesisseessnissessees | eeens - ..105.595 | ..o 211,190 | ...............200,000 | ................218,080 |......... (26) [ .ooverrereneirerns [ e [ 0.3.250 | e, 2.801 2192 | s 12/07/2021. | 10/25/2051.
87305Q CN 9 |TTX CO 4.6 2/1/2049 ...129.300 (289) | cvvvvvveierienes [ e [ 4600 | 4.292 02/21/2019. | 02/01/2049.
902494 AD 5 | TYSON FOODS INC - DEBENTURES ...123.330 (565) | cvvvvveenrreerienns | evriverineriienieenns [0 7000 [ 6.148 02/18/2005. | 01/15/2028.
904764 AH 0 |UNILEVER CAPITAL CORP. ...134.600 (3,799) | cvvveverveereriveins | cerrereneensrinneins | 2005900 | oece 3.164 04/25/2016. | 11/15/2032.
906548 CH 3 |UNION ELECTRIC CO....ceeoouriuiiiinriieriesissiiesiesiiesiesssssisssssssiesienes. | vevees ..167.420 | ......ccc....... 167,420 | ................. 100,000 | oo 157,317 | (2,310) | oo | e | 0008450 .o 3.860 07/23/2019. | 03/15/2039.
907818 DX 3 | UNION PACIFIC CORP........everrrerrireriaerierireseseessesssssssesssessssssssssssssens | revens . 2121920 | 243,840 | oo..200,000 | oo 217,635 | e (480) | cvvvrvererierieens | vvrineriverirerinenns [ e 4850 [ i 4.230 02/17/2016. | 06/15/2044.
907818  CF 3 |UNION PACIFIC CORP - DEBENTURE........cc.ccoooimiiiiniinninciiceiesiisiis | s o ...128.310 100,000 | ...............100,109 |......... (12) | covveeerrreriinens [ e [ 20.8.625 | 6.606 07/17/2008. | 02/01/2029.
911312 AJ 5 |UNITED PARCEL SERVICE.........cocviiiimrieriirinerinirinesiesiseesssesssssserienes | eeens - ...144.680 | .. 100,000 | ..ooveeeee. 125,944 | e (1,136) | oo | cevirerencevenirneins | 20008200 | oece 3.994 03/20/2018. | 01/15/2038.
911312 AN 6 |UNITED PARCEL SERVICE.........coevmiimererieineriserinessessssessensssssssssenes | reeens . L3310 | 262,620 | ..ooovvrvnnenn 200,000 | ...ccooerrnn 234,372 | ... (1,302) | covovereerenivein | eeverereneeneninneins | e 8875 | i 3.589 10/27/2016. | 11/15/2040.
913017 AT 6 |UNITED TECH CORP 6.7 8/1/2028..........cooimurrvimrrnirisineieiesisseenssssssisenis | cernens ...127.960 100,000 | ..coooovreren 121,123 | (2,848) | coovvverervrineiins [ ovrnrieiviiiienns [0 8700 | 3.125 06/27/2017. | 08/01/2028.
913017 BK 4 |UNITED TECHNOLOGIES CORP.......c..covvurrerermerinerienienisssessesissssensenes | reeens . ...138.590 100,000 | .vvevvrrernn 128,731 | e (1,510) | cvvoevereereeiienns | verrereneenenineens | 00008050 | ooce 3.496 07/25/2016. | 06/01/2036.
913017 BP 3 |UNITED TECHNOLOGIES CORP......c..cevvrrieirerineerenieeiseissesissesesssenes | oeeens - ...141.130 100,000 | ................120,898 | ......... (849) | cvvvvvereirerienes [ e [ 0008125 [ 4.341 08/21/2015. | 07/15/2038.
91324P  BU 5 |UNITEDHEALTH GRP 4.625 11/15/2041..... ceeveereensnes | e - ...125.930 100,000 | .....co........ 107,629 | ......... (246) | cvvooveerrrerieens [ e [ e 4625 | 4.062 03/21/2019. | 11/15/2041.
91324P  CR 1 |UNITEDHEALTH GRP 4.75 7/15/2045.........ccovvoiererreneenerissiseesssiissssenes | sevens . 131320 | ...............262,640 | .................200,000 | ................214,030 |......... (B41) | o [ e [ 750 [ 4.274 05/07/2018. | 07/15/2045.
914746 AQ 5 |UNIV OF LOUISVILLE FOUND.......cccovriiirirrieinnisierissiesesssesessessssssnsns | cevvns e ..121.020 | ..o 121,020 | e 100,000 | o 112171 | (330) [ v | eerverrerisenninniiens [ 0000nn5.628 [ e 4711 04/09/2014. | 03/01/2043.
90931E  AA 2 [UNTD AIR 19-1 A4.55 8/25/2031........coumrvrrrireererisrrsserisesiseessesssssssesiens | seeies - ..107.530 | oo 176,403 | ... 164,050 | ............... 169,630 |......... (388) | vvrveernerrerieens | vvrenerinerirerinenns [ 04550 [ 3.982 05/03/2019. | 08/25/2031.
911684  AD 0 |US CELLULAR CORP.....eoouiriiniiieiieeisecsesissises st ssssssssessssnssenens. | oseens o ...121.000 | .................302,500 | .................250,000 | ................260,494 |......... (578) | cvvvvvereirenrirenes [ ereirneieeiieiiieenns [ 00008700 | 6.198 06/03/2013. | 12/15/2033.
919451  AA 2 | VALLEY CHILDREN 4.399 3/15/2048 v | s - ..119.070 | ................. 119,070 | ................100,000 | ................109,610 |......... (211) | o e [ 4399 [ 3.816 06/25/2019. | 03/15/2048.
92344W  AB 7 | VERIZON MARYLAND INC......ovuuirurireireniseineissssssessessseessessssssssssenss | ceeees - ...118.040 . (485) | cvvvvvererrerienes [ e [ 0005125 [ 4.708 11/01/2012. | 06/15/2033.
92826C AF 9 |VISAINC 4.3 12/14/2045. . ...126.250 ..388,782 (2,352) | oo | e | 08300 e 2.615 04/22/2021. | 12/14/2045.
928668 AU 6 | VOLKSWAGEN GRP 4.75 11/13/2028........c.ovevmerierirnenienineesseriseessensenens | rveens o ...115.240 ..198,282 206 | oo | eerreerineeneninnins | oo 8750 | s 4.899 11/08/2018. | 11/13/2028.
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929903 AM 4 | WACHOVIA CORPORATION SENIOR NOTES. ..127.000 | .................698,500 | .................550,000 | ................565,571 |......... (VAL ) SRR IO PO 5.500 |...... 5.208 07/15/2013. | 08/01/2035.
931142 CM 3 |WAL-MART STORES INC ..152.320 | .cooovvrrr..304,640 | .................200,000 | ................254,467 |......... (2,351) | oo | e | e 6.200 |...... 3.922 07/25/2018. | 04/15/2038.
931422 AK 5 |WALGREEN CO....... ..110.260 | .................220,520 | .................200,000 | ................195,040 |......... 132 | o [ e | e 4.400 |...... 4.596 07/05/2013. | 09/15/2042.
931142 DK 6 |WALMART INC 4.75 10/2/2043 ..133.830 | .................133,830 | ................100,000 | ................108,502 |......... (246) | covvovvneererienns | e | e 4.750 |...... 4.144 08/08/2018. | 10/02/2043.
25468P BW 5 |WALT DISNEY COMPANY....... 141240 | ................ 423,720 | ................300,000 | ................389,055 |......... (7,180) | cvvvevrereinneies | cevereerseinerieninn | s 7.000 |...... 3.505 03/20/2017. | 03/01/2032.
254687 DH 6 | WALT DISNEY COMPANY 7.43 10/1/2026 125940 | ... 125,940 | ................. 100,000 | ................ 101,995 | ......... (B44) [ v | e [ e 7430 |..... 6.930 03/21/2019. | 10/01/2026.
93884P DU 1 |WASH GAS LIGHT 5 12/15/2043.........ceveeverererieriseinserissiessesiseissenins ..132.580 | ..cooeee.nen397,740 | ...............300,000 | ................343,035 |......... (20 ) TR IR DO 5.000 |...... 4.011 10/04/2017. | 12/15/2043.
92928Q AD 0 |WEAFINANCE LLC 4.625 9/20/2048. ..107.350 | .................107,350 | .................100,000 | ................124,789 | ......... (595) | cvvvevvriniiienns | e | s 4.625 ... 3.218 03/04/2020. | 09/20/2048.
92890H AD 4 |WEA FINANCE LLC/ 4.75 9MT7/2044..........ovvoiveiirreirnerrerresiseeeeiseriens ..107.990 | .................215,980 | .................200,000 | ................216,953 | ......... (U157 ) ISSURTOUNTOTOR EPSTORIRTRPORIORN DO 4.750 |...... 4.162 06/13/2019. | 09/17/2044.
94973V AY 3 |WELLPOINT INC....coooueirrenrrrerrerireenns ...124.610 100,000 (54) [ e [ e | e 4.625 |...... 4.488 08/29/2012. | 05/15/2042.
95040 AC 8 |WELLTOWER INC 4.25 4/1/2026 ...109.600 .100,000 186 | oo [ v [ 4250 [ 4.483 05/23/2018. | 04/01/2026.
95709T AK 6 |WESTAR ENERGY......... ...119.460 (822) | cvvvneererrerieees [ v [ e .625 | 4.124 10/27/2017. | 09/01/2043.
959802 AH 2 |WESTERN UNION CO....... ..123.580 | .................617,900 | .................500,000 | ................519,209 |......... (801) | cvvvueererrerienes [ errineieeriieriieeins [ 20008200 [ e 5.813 01/22/2013. | 11/17/2036.
T 959802 AM 1 |WESTERN UNION CO....... ...124.620 196,000 | ....cccce...... 206,070 | ......... (B00) | cevvuevrnermerirnees [ vvrerverrerirereneens [ 0008200 [ i 5.745 05/02/2013. | 06/21/2040.
o 962166 AW 4 |WEYERHAEUSER CO ...126.460 100,000 | covvveeereeen 100,000 | ovonvcercirrinrinens [ cerverieeineesisninns [ erveriisseneeinneens | cevverineesnenneens | 00008950 | 6.950 10/05/2006. | 10/01/2027.
'_‘ 962166 AS 3 | WEYERHAEUSER CORP ...108.930 .100,000 (810) | cevvrrernrreerienns [ v [ 72125 [l 6.193 04/11/2005. | 07/15/2023.
© 963320 AW 6 |WHIRLPOOL CORP 4.75 2/26/2029 ...115.530 100,000 (264) | covoveererienes [ e [ 750 [ 4.379 03/25/2020. | 02/26/2029.
96812W  AA 3 |WILDLIFE CONSERV 3.414 8/1/2050 ...99.540 | .................199,080 | .................200,000 | ................199,413 | ......... 12 | e | 3414 | 3.430 10/27/2020. | 08/01/2050.
969133 AJ 6 |WILLIAMETTE INDUSTRIES ...120.410 100,000 | ..ooceveee 101,821 | e (335) | cevvurererrerinens [ v [0 72350 [ 6.873 11/17/2006. | 07/01/2026.
976656 BZ 0 |WISC ELEC POWER.......ccccovvimrrrnnes ...134.860 100,000 (1,118) | covveveeeeveeireis | cerverireeinseinneins | 2005700 | e 3.714 08/16/2017. | 12/01/2036.
976826 BK 2 |WISCONSIN P&L 4.1 10/15/204 ...114.330 .100,000 (92) [ oo [ e [ 41000 | e, 3.878 06/28/2017. | 10/15/2044.
976826 BE 6 |WISCONSIN POWER & LIGHT...... ...140.730 100,000 (1,530) | cvvvvereerenirenn | eerireeerneernsninseins | 0008375 | s 3.622 09/19/2016. | 08/15/2037.
976843  BJ 0 |WISCONSIN PUBLIC SERVICE.........cccoemiiirmrinririnisisissisisisnsiessssissens . 127.870 | ... 255,740 | ................200,000 | ................231,309 |......... (887) [ v | wrrveererineirsennirens [ oo 752 | e, 3.714 08/08/2017. | 11/01/2044.
384802 AB 0 |WW GRAINGER INC ..128.360 | .................256,720 | .................200,000 | ................199,343 | ......... 15 [ s [ e [ 04600 | s 4.623 06/10/2015. | 06/15/2045.
384802 AC 8 |WW GRAINGER INC 3.75 5/15/2046. L A14.560 | .. 114,560 ...l 100,000 e 93,978 141 | s [ [ 203,750 [ 4.145 05/10/2017. | 05/15/2046.
983024 AF 7 |WYETH . ..110.850 | ..o 221,700 | ................200,000 | ..o 202,414 | (1,080) | cvooovercerrririenns | cererererneeienineiins | 00er 8450 | oo 5.827 03/12/2004. | 02/01/2024.
983919  AJ 0 | XILINXINC 2.95 6/1/2024.........coooiviririeirseiineineriesissinsesssesssssessnesesssenas ..103.500 | ..cvovvreeren 103,500 | .o 100,000 | oo 97,731 | e 878 | oo | ververirneenenineins | 000002950 | o 3.943 12/11/2018. | 06/01/2024.
98385X AM 8 |XTO ENERGY INC 6.75 8/1/2037 142270 | ................. 142,270 | .................100,000 | ................135,144 | ........ (1,634) | oo | eevverieniiseiiseies | 0008750 | oo 3.751 09/21/2017. | 08/01/2037.
98752Y AF 6 | YMCA OF GNY 4.543 8/1/2027 ..105.220 | ..o 105,220 | ..., 100,000 | ..o 101,899 | (296) | vvvveeverrerienes | e [ e 4543 | 4.158 01/04/2019. | 08/01/2027.
00908P AB 3 |AIR CAN 2017-1A 3.55 1/15/2030 97530 | 90,804 | 93,104 | 96,172 | (278) | cvvvveeerreriienes [ e [ 0000 3.550 [ e 2.937 02/10/2020. | 01/15/2030.
064159 Q2 5 | BANK NOVA SCOTIA 2 1/27/2036.........ocvvererereererierrinerieriesessesessseseniens ..105.070 | .................105,070 | .................100,000 | .................91,654 |......... 316 [ oo | e | 002,000 | e 2.718 05/06/2021. | 01/27/2036.
11271L  AE 2 | BROOKFIELD FIN 4.35 4/15/2030.......c00crvemerrmeenereserieesenssesessessseesssnsees 112830 | 112,830 | .o 100,000 | .. 104,243 (445) | oo [ e [ .350 [ 3.734 04/22/2020. | 04/15/2030.
11271L  AB 8 | BROOKFIELD FIN 4.7 9/20/2047 ..123.200 | .................246,400 | .................200,000 | ................248,944 | ........ (1,235) | cooveevriveerrcinne | cverevnericinennns [ 700 | i 3.269 11/17/2020. | 09/20/2047.
136375 BQ 4 | CANADIAN NATL RAILWAY.............. ..142.310 | ...oeev..v.. 284,620 | ................200,000 | ................251,359 |......... (2,288) | ..o | cerrerenceniniineins | 0008375 | s 4.150 12/16/2016. | 11/15/2037.
136375 BN 1 | CANADIAN NATL RR 6.2 6/1/2036. ...140.080 | .................140,080 | .................100,000 | ................126,691 | ......... (1,370) | oo | e | 20006200 | e 3.781 07/06/2017. | 06/01/2036.
559222 AR 5 |MAGNA INTL INC 4.15 10/1/2025. ...108.690 | .................217,380 | .................200,000 | ................206,625 |......... (1,763) | oo | cerrerenerverinnine | o150 | i 3.144 10/25/2017. | 10/01/2025.
56501R  AD 8 | MANULIFE FINANCIAL CORP... ...140.420 . (1,129) | coveveneneeineis | cevverirneensniineins | 2005375 | s 3.313 05/19/2021. | 03/04/2046.
65334H AE 2 |NEXEN ENERGY ULC... ...123.410 .107,016 (364) | covoovvrieriieens [ v [ 005875 [ 5.136 03/10/2014. | 03/10/2035.
65334H AG 7 |NEXEN INC 6.4 5/15/2037 ...131.080 ..262,483 (2,986) | ..vovvercereriieins | cervrerernerisninneins | 0008400 | oo 3.726 12/27/2019. | 05/15/2037.
67077M AP 3 |NUTRIEN LTD 7.125 5/23/2036 ...143.350 131,206 |......... (1,550) | cvovereerernneirenns [ evermriverivenevenns | 1125 | i 4.212 11/26/2019. | 05/23/2036.
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867224 AB 3 | SUNCOR ENERGY 4 11/15/2047.......cocovvvirriierneireessississinsississssssssssies | ceveens Al. . |2.AFE.. L1520 | 111,520 1 el 100,000 el 112,608 () ) ORI IO DOV 4.000 |...... 3.265 .51 01/15/2020. | 11/15/2047.
867229 AE 6 | SUNCOR ENERGY INC......cerumirmrrieririmeesenissriessesssssssssssssssessenssesens. | reeens Al. 2.AFE.. . 137.040 | oo 274,080 | oo 200,000 | oo 277,528 | e (3,465) | c.vvvvvrernrircies | ceeereeiseineriienins | e 6.500 |...... 3.404 01/28/2020. | 06/15/2038.
875127 BD 3 |TAMPA ELECTRIC CO. C|. 2115990 [ 115,990 ... 100,000 | e 114,453 | (A18) [ oo [ e | e 4.200 |...... 3.295 01/28/2020. | 05/15/2045.
878742 AE 5 | TECK COMINCO LIMITED 6.125% Al. ...129.820 97,384 | ......... 116 | oo | e | e 6.125 |...... 6.414 09/19/2013. | 10/01/2035.
89346D AE 7 | TRANSALTA CORP SR UNSECURED........ccooumivrrireererissinerienerseesssenns | ceeens A 2115400 | i 173,100 | 150,000 | oo, 157,938 | ........ (P15) ) [SSORTUIOR IVSTRRPRRORN BN 6.500 |...... 6.018 10/24/2012. | 03/15/2040.
06849U AD 7 |BARRICK AUSTRALIA FINANC COMPANY G.....cccovvvrvrerreeirsinniersnsneees | rvnene D ...136.380 L377433 | ... (498) [ v | eereeereriseisnrniiens [ e 5.950 |...... 5.569 05/10/2013. | 10/15/2039.
055451 AV 0 | BHP BILLITON FIN USA LTD....ccoouutririeerieriseerenssssssessesesesessessssissensaens | eeens D ..132.620 | .................265,240 | .................200,000 | ................236,101 |......... [QIROLGK) ) U ISR DO 5.000 |...... 3.781 06/21/2019. | 09/30/2043.
191241 AF 5 | COCA-COLA FEMSA 5.25 11/26/2043..........coovveeereeerrinenriieseissseiisseinns | oeeees D|. ...130.330 | .................260,660 | .................200,000 | ................278,974 |......... (2,576) | oo [ e | e 5250 |...... 2.821 10/27/2020. | 11/26/2043.
344419  AB 2 |FEMSA 4.375 5/10/2043.........covoevereeirierinerieeissessessssessssessesessssssssenns | reeens Cl. ..118.260 | .................236,520 | .................200,000 | ................217,598 |......... (528) | cvvvrreeernerienns | e | e 4.375 | ... 3.77 06/20/2019. | 05/10/2043.
767201 AL 0 |RIO TINTO FINANC 5.2 11/2/2040.......c.ovvvrerrerireirerenseiseeiesiseesseniseinnes | oeeens D|. ...133.380 100,000 ((C3E5) ) URTURUTOR IVSIRRRRORN DR 5.200 |...... 3.886 05/22/2019. | 11/02/2040.
268317 AS 3 |ELEC DE FRANCE 3.625 10/13/2025......... D|. ...106.740 .100,000 STT | v | vevverineenenisnins | 0000003625 | e 4.325 11/27/2018. | 10/13/2025.
268317  AK 0 |ELEC DE FRANCE 4.875 1/22/2044............cocoomivrerirneeniesseiserinesineesssnins | reeens D|. ...124.610 100,000 (7)) [SUSTIRTUPUR IUUSPURPIORPORPOORPON DUUOR: 3. 42 T IO 3.110 03/04/2020. | 01/22/2044.
268317 AV 6 |ELEC DE FRANCE 4.875 9/21/2038.........coevvvimmerinnnrinnerineerieseisessisnnens | ceveens D|. ...121.250 100,000 | ...cooevvv... 104,806 | ......... (190) [ cvvoorvererriiennes [ e | e b875 | 4.464 04/24/2019. | 09/21/2038.
E 83369M 3D 2 | SOCIETE GENERALE 2 2/26/2033.........c.vvverreeerneeesneeessneessneeessnesssssessns | aeeeens D|. 97.550 | i 195,100 | oovocneee.200,000 | oo 190,895 | e 395 | e | v [ 20000 2.000 | oo 2.468 06/09/2021. | 02/26/2033.
o 89153V AV 1 [TOTAL CAP INTL 3.127 5/29/2050. D|. ...102.900 100,000 38 | e | v | 003427 | 3.287 05/19/2021. | 05/29/2050.
= | 89152U AH 5 |TOTAL CAPITAL SA 3.883 10/11/2028..........ccovvviimriinriinniisriisniins D|. ...111.620 .100,000 (B72) | cevvvreerreriienns v [ 000 3.883 [ 3.404 03/06/2019. | 10/11/2028.
g 009279 AC 4 |AIRBUS SE 3.954/10/2047................ D|. . 114.770 (504) | covoeenerrerieens [ e [ 000 3.950 [ 3.360 06/10/2020. | 04/10/2047.
500472  AC 9 |PHILLIPS ELECTRONICS NV......cvoiriiririersirnsiserssieiensssisssesssessssssins | cevvens D|. ...146.250 100,000 | ..ccoverren 127,376 | ... (1131) | o [evvernrveivenciienns | 008875 | i 4.480 05/05/2014. | 03/11/2038.
822582  AY 8 | SHELL INTL FIN 4.55 8/12/2043..........cocoovrrerierineerseisssisesiesieseseesssines | reeens D|. ...125.070 100,000 | ..ovvereenn 110,747 | e (B15) | cvvrmeererrerinens [ vereverinerivereneens [ 04550 [ 3.815 11/27/2017. | 08/12/2043.
822582 BQ 4 | SHELL INTL FIN SR UNSECURED 4 5/10........ccoomriririreirerirneniceiesereeins | rveens Cl. ...116.680 (9| cvvrerererrnreinei | e | 04000 | e 4.010 05/24/2019. | 05/10/2046.
656531 AM 2 |NORSK HYDRO A/S 7.25 9/23/2027........... . ...127.650 .100,000 (3,248) | c.oovervvrericri | cerrerenerverinnins | 01250 | e 3.248 10/11/2017. | 09/23/2027.
656531  AD 2 | STATOIL ASA. ...t ssssnians | eeens D|. ...120.500 100,000 (2,812) | oo | e | e 1150 | i 3.803 03/26/2014. | 11/15/2025.
06747Q 3D 7 |BARCLAYS BK PLC 2.5 12/29/2032.........co0vvrvriiriernrinsiserssississsssisnssies | oevnees D|. .....95.840 100,000 | ..coocreeene..99,422 | ... 22 | e | e [ 202,500 e 2.561 07/09/2021. | 12/29/2032.
05565Q DF 2 | BP CAPITAL PLC 3.017 1/16/2027........ccvvvuerirerereerneinirinerireseseeessesissianes | reeens D|. ...104.570 100,000 | .coovvvererrn. 96,975 | e 537 | v | v | 0003017 | s 3.680 02/12/2019. | 01/16/2027.
05565Q DH 8 | BP CAPITAL PLC 3.723 11/28/2028..........cccoviemrirerieeirseisseississesienesseins | reeens D|. ...109.900 100,000 | .....cco....... 103,294 | ... (438) | cvvvvvereirerienes [ v [ 0003723 [ 3.170 11/02/2017. | 11/28/2028.
404280 AM 1 |HSBC HOLDINGS 6.1 1/14/2042...........coovirrirnirirerireeinerinseiserisesiesinennns | sevee D|. ..143.350 | ... 143,350 | oo 100,000 | oo 144,501 | (B79) | cvvrrerererierieens | vvrivernerirerinenns [ 0008100 [ 3.101 10/06/2021. | 01/14/2042.
404280  AJ 8 |HSBC HOLDINGS PLC........ovuiriiireerenieisensesssssssessessssessssssssssssssesens | seeeen ..141.850 | .................141,850 | .................100,000 | ................140,262 |......... (1,781) | oo | cevreeencensninneins | 20008800 | oeco 3.544 04/22/2020. | 06/01/2038.
46132F  AC 4 |INVESCO FIN PLC e L A31720 e 263,440 | ..........200,000 | ... 249,261 (1447) | oo v |00 8.375 | 3.731 02/18/2020. | 11/30/2043.
76720A AD 8 |RIO TINTO FINANC 4.75 3/22/2042 D|. ..128.460 | ......cc........ 128,460 | ................. 100,000 | ..cooovvrrrnn. 116,596 | ..coeee (B71) | ceerveerermerieens | vvrevernerirereneens [ 750 [ 3.571 06/21/2019. | 03/22/2042.
853254 BS 8 | STANDARD CHART 4/1/2031.....cotiiurireireineineriseesesssesssseissessssssesssenes. | oseens D|. 113250 | .. 226,500 | ................200,000 | .............. 222,947 | ... (2,410) | oo | e | e 4,644 | L 3.060 06/09/2020. | 04/01/2031.
92857TW  AB 6 | VODAFONE GROUP PLC.......coooviriririerieinirieriesiesesessssissssesssesssenins. | cveens D|. ..132.680 | ..o 132,680 | .ooovrnnee. 100,000 | oo 105,129 | (333) | cvvrrererierienns [ e [ 00008250 [ 5.615 09/11/2013. | 11/30/2032.
056752  AJ 7 | BAIDU INC 3.625 7/B/2027........ccvvvueriiireressiseriesiseisssssssisssssssssnssssnins | oseens D ..107.200 | .................214,400 | .................200,000 | ................199,346 |......... 105 | coveeeerierinens [ v [ 0000 3.625 [ i 3.691 12/19/2017. | 07/06/2027.
902674 XN 5 |UBS AG LONDON 4.5 6/26/2048............coooovrriiiernrineerersiisinsiessssseessnnes | cevvens D|. ..130.980 | ................327,450 | .................250,000 | ................315,302 |......... (1,101) | cvveevveirceee | e [ 04500 e 3.055 04/22/2021. | 06/26/2048.
05964H  AF 2 |BANCO SANTANDER 3.8 2/23/2028..........ccccmmvvermmrenneeneessnessnneessnseenns | coneees D|. ...108.480 . 213,943 | ......... (2,089) | ..oovvreercriieins | cerrrererneeninineins | 20003800 | oo 2.566 02/20/2020. | 02/23/2028.
87938W AC 7 | TELEFONICA EMISIONES SAU GTD SENIO. Cl. ..142.860 | ... 285,720 | .oviirennrnn200,000 [ oo, 195,405 |......... AT [ e | e [0 7.045 | 7.309 04/02/2012. | 06/20/2036.
22541L  AE 3 |CREDIT SUISSE USA INC Cl. . ...142.260 ...284,520 | .................200,000 | ...... 262,203 | ......... (8,787) | oo [ v | 7125 |, 3.560 03/18/2020. | 07/15/2032.
36158F AA 8 | SWISS RE SOLUTIONS NOTES Clui 331,314 |...120.950 362,850 300,000 | .oorinrrins 307,675 (1,584) | coovvernvinnninnins | eerverineissnisseins | 0007000 [ 6.286 11/30/2004. | 02/15/2026.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ ....103,322,406 XXX 112,159,196 ...91,918,041 01,410,074 | .o | i (456,589) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
78397E  AS 5 |SBALR 2020-RR1 C 2/13/2053 [ 1A ] o 98,000 | ...102.400 | ... 102,400 | oo 100,000 | oo 98,231 | ....... 140 | [....3979 |....4.203 05/11/2020. | 02/13/2053.




Annual Statement for the year 2021 of the Catholic Ladies of Columbia

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

1 2 Codes 6 7 Fair Value 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
[} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities e 98,000 XXX | s 102,400 | oo 100,000 | ..... 98,231 0 140 0 0 XXX XXX XXX | i 332 | s 3,979 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
31737V AC 0 |FAHB 2020-HB2 M2 7/25/2030..........cccmverreiirerieriseeissessseisssssesssesesssnnas | aeees [ J O I S ISR 195,094 |...100.600 | .................201,200 | ................200,000 | ...orvvvrnecne 195,726 | ......... (B8) [ ooeveeererreries [ e | s 3.090 |..... 3.387 | MON... 07/21/2020. | 07/25/2030.
26208L AE 8 |HONK 2019-2A A2 3.981 10/20/2049 [SSSTTRRRRRURITE IO [ I 2.CFE. i [ 98,647 |..104.320 | ..o 102,234 | 98,000 | i 98,483 |......... [(1:)) OO [OTRORORN [PV 3.981 |..... 3.876 | JAJO.. 10/24/2019. | 10/20/2049.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities............................ 293,741 XXX . rereeierenn.298,000 | ... 294,209 0 (124) 0 0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..... . et | e 103,714,147 XXX | s 112,565,030 | ............ 92,316,041 | ......... 101,802,514 | .o 0 (456,573) 0 0 XXX XXX XXX XXX XXX
Hybrid Securities - Issuer Obligati
759351 70 3 |REINSURANCE GROUP 6.2% PFD..... | ....... | . | ............ | 2BFE. s | v 200,000 |.....25.870 | ...cccoownen. 206,960 | ..coocoovrinns 200,000 | ..oovovrrinn 200,000 | ..overiierinriiinniins [ cerreensnissinsnnis | e | esnessesnsssesnes | e 6.200 |...... 6.445 [MJISD. | .o [ e 12,400 | 08/14/2012. | 09/15/2042.
4299999. Hybrid Securities - Issuer Obligations...........cc.ccovueenes 200,000 XXX [ s 206,960 | ..o 200,000 | ...... 200,000 0 0 0 0| XXX XXX XXX | e [ I 12,400 XXX XXX
4899999, Total = HYDI SECUMIES. ... vvreuresiers e tis ettt | sbsnnsenssnes 200,000 XXX [ s 206,960 | ..o 200,000 | ...... 200,000 0 0 0 0] XXX XXX D S [ I 12,400 XXX XXX
Totals
7699999.  Total - ISSUET OBlIGAHONS. . ..vv.rerressersseresserssers e ees sttt | oeniines 137,764,267 XXX | s 148,722,688 | .......... 123,279,364 | ......... 134,827,887 | ..o 0 | s (650,861) | ..vveevecrirnns (V] I 0| XXX XXX XXX XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES...........ccuriiiiiiiiiniiiiiiniiieisissisniinns 455 XXX 456 446 | s 438 0 2 0 0| XXX XXX XXX XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMTIES. ...ttt sssssnsns | snrsensssssenes 98,000 XXX [ s 102,400 | oo 100,000 | ..... 98,231 0 140 0 0| XXX XXX XXX | .. . XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHES. .......c.rrerirnriierissiseriisnissiienes 293,741 XXX [ s 303,434 | oo 298,000 | ...... 294,209 0 (124) 0 0| XXX XXX XXX | oo 872 | . 10,081 XXX XXX
8399999, Grand TOtal - BONGS..........vuuuiveuiirririerieiseieiie sttt | eenirnes 138,156,463 XXX | s 149,128,978 | .......... 123,677,810 | ..coveuee 135,220,765 | ...oouvvverrerinan 0| s (650,842) 0 0] XXX XXX XXX | .. 1,575,687 | ..... 6,007,318 XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. 1A 3,615,563 1B s 5,624,827 1D ... 12,806,551 1E .....15,237,908 1F s 28,209,449 1G ...26,765,161
1B 2A 15,381,509 2B . ..10,999,714
1C 3A L. ...514,344 3B . 874,330
1D. A 212,422 4B i 344,824
1E 5A ] 5B e 0




Annual Statement for the year 2021 of the Catholic Ladies of Columbia

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

L3

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
Designation,
NAIC
F Current Year's Designation
or Rate per Unrealized Other-Than- Total Foreign | Modifier and
ei Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange SVO
g| Number of Par Value | Rate per | Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/A.C.V. Change in Administra- Date
CUSIP Identification Description Code| n Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) I Accretion | Recognized (15+16-17) B./AC.V. tive Symbol | Acquired
Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
150602 40 7 | CEDAR SHOPPING CENTERS.......cooumerreirerresmesressesssssessessssesssssnennes | coveenes . 91.000 25.00 2,275 25.800 2,348 2,275 0 1.6 08/03/2012.
902973 83 3 | U.S. BANCORP DEP SHS PFD......cccosiiruimmmrmessnmmmmsssssmssssssssssssssssssssssssesssns | soseenes N 2,850.000 | ........... 25.00 |..27.509 | ..o 78,401 | oo 25.000 71,250 78,401 0 2AFE..... 05/04/2012.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 80,676 XXX 73,598 80,676 0 0 0 0 0 0 XXX XXX
8999999. Total - Preferred Stocks. 80,676 XXX 73,598 80,676 0 0 0 0 0 0 XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. 1A 1B 1C 1D . 1E . 1F .
1B. 2A 2B 2C
1C. 3A .. 3B . 3C ..
1D. AA e 0 AB s 0 AC 0
1E. BA e 0 1= 0 5C i 0
1F. [ 0



Annual Statement for the year 2021 of the Catholic Ladies of Columbia

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.C.V. Exchange Change Date Administra-

CUSIP Identification Description Code [gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | tive Symbol
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded

65504W AR 4 |NOBLE HOLDING BANKRUPTCY DIST......ccomrumrrrrmerierirereseesssesssessesssesssessssssssssnns | seveees 227.000 5,632 | ...... 24810 | oo 5,632 | oo 492 | e 02/09/2021. | ooovvrnvirerinee

6550WA  R1 0 |NOBLE HOLDING BANKRUPTCY DIST.......osvurmrimerierinneireirssiseisessessssessssssssssssssnses | woverens | aee | weevienes 924.000 .. 1 02/09/2021.

WAR6B55 04 7 |NOBLE HOLDING BANKRUPTCY DIST.....cccituumireiiiinirrisimsssmissssensesesensssnesssssenssnes | verenens 924.000 .| 02/09/2021.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.........ccccoovoviicns e 0 XXX XXX
9799999, Total = COMMON SHOCK. ....vurerrrierisnrisrerssse st sss bbbt st ans eene ...23,234 XXX 23,234 | oo 4,500 | ...... 0 0 . 18,734 0 XXX XXX
9899999. Total COmMON aNd Preferred SHOCK.............cvuurrmmerirrirrireeiseiie e essessee s .103,910 XXX | e 96,832 | ......... 85,176 1,158 4,796 .18,734 0 XXX XXX
Line Number
1A. 1C . D s 1E s 0 TF i 0 16 e
1B. 2C .
1C. 3A 0 3B ) 0 3C ) 0

m 1D. AA 0 4B e 0 4C ) 0
= 1E BA 0 512 N 0 5C e 0
N . B e 0



Annual Statement for the year 2021 of the Catholic Ladies of Columbia

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. Political Subdivisions of States

295407 W4 8 |ERIE-A-PREREFUNDED 3.879 11/15/203........ccccnvvvvvnne 06/16/2021........ Exchange... 165,003 ..160,000

295407 W9 7 |ERIE-A-UNREFUNDED 3.879 11/15/2031 06/16/2021.. Exchange... . 144,378 ..140,000

788244  GQ 8 | ST CLAIR CO -TXBL-REF 3.218 10/1/2....ccccviiiririniniireisniscisnines 07/21/2021 Robert W Baird & C0.....cuuvuiiiiniiieisiissiensni e 203,472 .. ..200,000 2,002

2499999. Total - Bonds - U.S. PolitiCal SUDAIVISIONS Of SEAIES. ...ttt e eds et 512,853 | o 500,000 2,002
Bonds - U.S. Special R e and Special A

072868 AC 6 |BAYLOR UNIVERSITY......ocovrvvvirirrrirnns 06/16/2021........ Raymond James...........ccvuvieierniinineieincnierce 119,135 | e 105,000 | cooereiererrese e 1,254

243002 CL 4 |DECATUR-B-TXBL 2.8 8/15/2043 02/22/2021........ Raymond James 205,234 ..200,000

914440 TG 7 |UNIV MA BLDG-UNREFUND 4.212 11/1/2 04/28/2021........ Undefined 44,732 ....45,000

914440  TF 9 |UNIV MASS BLDG-PREFD 4.212 11/1/20......ccoiiiiiiiiiiniiisiisissisnsisisssi s | sosenessninneas 04/28/2021........ Undefined........cccoooenee. 19,881 | oo 20,000

3199999. Total - Bonds - U.S. Special REVENUE ANA SPECIAI ASSESSMENES. ........iuieueuiterieiseeetteiseeteateseers et tesssassasass | eessessessesasseesessessesessesseteeseseeseeseseeseEteEseEseseeseEeEeeteeteE et et eeses et et entes et et entensee et enes 388,981 | ..o 370,000 [ .ooverieerereiceeeceeeceee 1,254
Bonds - Industrial and Miscell;

12565W  AC 5 |CKHUTCH INTL 21 3.125 4/15/2041........covveverinne D 05/24/2021........ Keybanc Capital Market................. 100,041 | oo 100,000 356

50220P  AE 3 |LSEGAFIN PLC 3.2 4/6/2041 D 04/22/2021........ Keybanc Capital Market................. 203,342 ..200,000 356

82620K  BF 9 | SIEMENS FINAN 2.875 3/11/2041 D 04/06/2021........ Falcon SQUAre...........cceviiiicnieeeses s 196,740 . ..200,000 431

88034P  AB 5 | TENCENT MUSIC 2 9/3/2030........coemurermererercrinrieerenirerecesneerenes D 06/25/2021........ HilltOP SECUMHES.......v.veeeicicee e 195,058 | oo 200,000 [ oo 1,289

902133  AG 2 |TYCO ELECTRONICS 7.125 10/1/2037.......ccooovrvririeriririrnerinnrinerienes D 05/06/2021........ Hilltop Securities 152,495 ..100,000 772

007944  AG 6 |ADVENT HEALTH SY 3.63 3/1/2049 07/09/2021........ Falcon Square 113,017 . 100,000 | oo 1,331

008252 AP 3 | AFFIL MANAGERS 3.3 6/15/2030 03/24/2021........ RBC Capital Markets..........cvvueirirrieriieierissiessisssssssssssssenes 105,363 | .o 100,000 926

009158  BA 3 |AIR PROD & CHEM 2.8 5/15/2050 04/22/2021........ Raymond James...........ccccveeevirieinnirenisneneenns 97,200 1,252

020002 AT 8 | ALLSTATE CORP 5.95 4/1/2036...........cccirrirermiieriireiineieeissisisssissessesiesiesssssesssssssssesssssssssssens | sesesinersnsies 03/24/2021........ RBC Capital Markets...........couueuiriiieiniieieiscienesisceesisesessseienes 137,500 . . 2,892

02079K  AF 4 | ALPHABET INC 2.05 8/15/2050..........cccourvrmrinrrierirerercenne 01/25/2021........ Raymond James...........ccccvvvvviiciniieiinisicnis 276,843 | ..o 300,000 2,938

023135 BJ 4 | AMAZON.COM INC.....couoiiiirriiinieiericiesisie st sssnsenins | sesesisessenenes 04/22/2021........ Raymond James 120,511 ..100,000 720

02665W DT 5 | AMERICAN HONDA F 1.8 1/13/2031 02/04/2021........ Stephens, Inc . 100,000 . ..100,000 125

11043X  AA 1 |BRIT AIR 2019-1 3.3 12/15/2032........corvvererrierirercrseirerenneenas 12/08/2021........ Keybanc Capital Market................. 194,645 | oo 190,612 | oo 1,485

133131 AY 8 | CAMDEN PROP TRST 3.35 11/1/2049..........occviiiiiiiiiinniciieicisssissiissiesisisssissieees 05/19/2021........ VARIOUS ..ot 326,592 300,000 | oo 1,991

155431  AA 7 | CENTRAL STORAGE 4.823 2/1/2038.........ccoovvmrvireriirirnriirnrinns 05/12/2021........ Raymond James...........ccccvvvvvvicinineinisneinis 333,460 . ..295,584 634

808513  BW 4 | CHARLES SCHWAB 3.3 4/1/2027.........coooivimireineireiniineiesineisiesiesesinsins 09/24/2021........ EXChaNge......oourvuviiicieieesce e 300,073 | .o 300,000

166756 AT 3 | CHEVRON USA INC 6 3/1/2041........coovvervrnreiieiereniseerenininns 03/18/2021........ Hilltop Securities 136,600 350

17328Y 7K 4 | CITIGROUP GLOBAL 2.1 12/18/2035 07/13/2021........ Raymond James 93,100 . 158

198280 AH 2 | COLUMBIA PIPELIN 5.8 6/1/2045 06/28/2021 Hilltop Securities 137,539 100,000 467

24736X  AA 6 |DAL 2015-1AA PTT 3.625 7/30/2027. 01/27/2021.. Falcon Square. 57,410 54,807 988

29366M  AA 6 |ENTERGY ARKANSAS 4.2 4/1/2049. . 04/22/2021 RBC Capital Markets 118,941 100,000 292

29364W  BC 1 |ENTERGY LA LLC 4.2 4/1/2050..........ccovvmrrmrririreinrinsinninsrsirsnienns 04/28/2021 Falcon Square 118,950

299808  AF 2 |EVEREST RE HLDGS 4.868 6/1/2044..........ccovoereiiieeineineieieseiseie s sessssessessenes 10/20/2021.. Hilltop Securities. 126,267

316500 AB 3 |FIDUS INV CORP 4.75 1/31/2026............. 10/01/2021 Performance TIUSE............cuuciiiiiiiiiiiiei s 213,000

440452  AJ 9 |HORMEL FOODS CRP 3.05 6/3/2051... 10/12/2021 Falcon Square 209,217

45834Q  AA 7 |INTEGRIS BAPTIST 3.875 8/15/2050 04/28/2021.. Falcon Square 109,862

478160 AN 4 | JOHNSON & JOHNSON...... 04/23/2021........ Hilltop Securities 145,444

46625H UM 3 | JPMORGAN CHASE 5.625 8/16/2043............ccocovvrernrirernrinrierirenes 09/23/2021........ Raymond James 286,174

576722  AA 0 | MATHER FNDATION 2.675 10/1/2031 10/06/2021........ Hilltop Securities 201,924 . ..

654106 AM 5 |NIKE INC 3.375 3/27/2050.......... 04/22/2021........ Raymond James..........ccoveveenieiniennsnenenns 108,970 | oo 100,000 272

66988A  AG 9 [NOVANT HEALTH IN 2.637 11/1/2036.........coeeurrirrrerrnrirereieneirerinnies 04/28/2021........ Robert W Baird & Co 100,854 ..100,000 110

677071 AN 2 | OHANA MILITARY 5.558 10/1/2036 05/24/2021........ Falcon Square 249,866 . 200,000 | oo 1,698

67777J AJ 7 |OHIOHEALTH 2.807 11/15/2035 03/25/2021........ Raymond James...........coouvvernircinrirerernriennenns 101,619 | oo 100,000 | ovoverrereireereisee s 1,045

70450Y  AJ 2 | PAYPAL HOLDING 3.25 6/1/2050 07/21/2021........ Stephens, InC................. 110,503 ..100,000 469

707631  AA 5 |PENN ST HEALTH 3.806 11/1/2049.. 06/24/2021........ HilltOP SECUMHIES........oveeiricieeer e 227,400 +200,000 | .o 1,205
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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
744320 AY 8 |PRUDENTIAL FIN 3.905 12/7/2047 01/25/2021........ HilltOP SECUMHIES........vveeeericec s 354,672
756109 BA 1 |REALTY INCOME 1.8 3/15/2033... 04/27/2021........ Raymond James.... 94,009
775200 AP 3 |ROGERS MEMORIAL 3.288 7/1/2033... 06/16/2021.. Raymond James... 125,022
78409V AQ 7 |S&P GLOBAL INC 3.25 12/1/2049 04/22/2021 Keybanc Capital Market. 106,156
79466L AL 8 | SALESFORCE.COM 2.9 7/15/2051 07/08/2021 Falcon Square. 104,258
84132G  AC 3 | SE ALASKA REG HC 3.235 7/1/2051... 12/15/2021.. Falcon Square. 200,916
837004 CE 8 |SOUTH CAROLINA ELECTRIC & GAS. 03/24/2021........ RBC Capital Markets 133,997
84314P  AA 7 | SOUTHERN IL 3.97 5/15/2050..... 08/05/2021........ Raymond James 117,756
792860 AK 4 | ST PAUL TRAVELER 6.75 6/20/2036.............. 04/26/2021........ Hilltop Securities 149,539 .
854502 AN 1 | STANLEY BLACK 2.75 11/15/2050..........ccovvrrereieieieiseirereeiseieninnees 04/22/2021........ Raymond James...........ccccvevvenineinnreeisnenennns 94,483 | oo 100,000 | covoverrrieirerrseeees 1,329
857477  BP 7 | STATE STREET CRP 2.2 3/3/2031 04/27/2021........ Raymond James...........coovueeriniicrnrienerincenineiens 98,922 ..100,000 342
882508 BD 5 | TEXAS INSTRUMENT 4.15 5/15/2048.. 04/22/2021........ RBC Capital Markets...........c..cvveerimiveririieiissiieniesessseissienns 122,556 100,000 [ oo 1,856
872898 AE 1 | TSMC ARIZONA 3.25 10/25/2051 12/07/2021........ Raymond James...........cocvveevnireinrirerenneenenns 218,106 | ..o 200,000 794
92826C  AF 9 |VISAINC 4.3 12/14/2045.. 04/22/2021........ Raymond James.... 391,134 ..300,000 2,628
064159 Q2 5 |BANK NOVA SCOTIA 2 1/27/2036.........cccovvorireinriernisrierinenns A 05/06/2021........ Raymond James.... 91,338 ..100,000 572
56501R ~ AD 8 | MANULIFE FINANCIAL CORP.......ccovuivmririerinircrierirerierineines [ 05/19/2021........ Raymond James...........cevruerniicrerieieincierneiens 269,370 | ..o 200,000 2,299
83369M 3D 2 | SOCIETE GENERALE 2 2/26/2033 D 06/09/2021........ Stephens, Inc. 190,500 ..200,000 167
89153V AV 1 | TOTAL CAP INTL 3.127 5/29/2050 D 05/19/2021........ Raymond James 97,021 100,000 | oo 1,494
06747Q 3D 7 |BARCLAYS BK PLC 2.5 12/29/2032.......... D 07/09/2021........ Raymond James...........cvreemimireinrieerissieninines 99,400 | oo s 100,000 | 1ovoererereririrererreseeeeree s 97
m 404280 AM 1 |HSBC HOLDINGS 6.1 1/14/2042.... D 10/06/2021........ Hilltop Securities 144,880 100,000 | oo 1,423
902674 XN 5 |UBS AG LONDON 4.5 6/26/2048..........cciviniiirniisiiininnisissisensnsssesenesnnees D 04/22/2021........ Raymond James 316,403 ..250,000 3,750
€D 3899999. Total - Bonds - INUSHrial BNA MISCEIAMEOUS. ... st 11 11114 9,326,956 | oiovviiiisiiis 8,311,002 | i) 60,566
" 8399997. Total - BONAS = Part 3. s 10,228,790 . 63,822
8399999, Total = BONGS.......vviieriiiiissiieiiesiisesississess s 10,228,790 | .ovvovivnnrieisnierienienennnnn, 181,002 | oo 63,822
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
65504W AR 4 |NOBLE HOLDING BANKRUPTCY DIST... 02/09/2021........ Undefined.. 227.000 492 XXX
6550WA  R1 0 |NOBLE HOLDING BANKRUPTCY DIST... . 02/09/2021........ Undefined.. 924.000 2,004 XXX
WARG55 04 7 |NOBLE HOLDING BANKRUPTCY DIST......ccousvunrernes 02/09/2021........ Undefined........cccooonenne. 924.000 2,004 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..... 4,500 N 0
9799997. Total - Common Stocks - Part 3. 4,500 XXX 0
9799999. Total - Common Stocks........oveevererenes 4,500 XX | 0
9899999. Total - Preferred and Common Stocks........ 4,500 XXX ] 0
9999999. Total - Bonds, Preferred and Common Stocks 10,233,290 XXX 63,822
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Bonds - U.S. States, Territories and Possessions
452152 GR 6 |[ILLINOIS ST 6.2 7/1/21....coivveerriirrrirenririnrrinns 07/02/2021. | Sink PMT @ 100.0000000..........occoemmmree | 40,000 | oo 40,000 | ... 40,751 | v 40,062 | ....... (62) (23] ) 40,000 | oo | e | i) 0 | 2,480 | 07/01/2021.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS............ccccoirrviiies  coveirviissiessiesssessssssss s | 40,000 | ............ 40,000 | ............ 40,751 | oo 40,062 | ... 0 (62) 0 (62) (V] 40,000 |................ (| (U 0 [ 2,480 XXX
Bonds - U.S. Political Subdivisions of States
167393 MV 6 |CHICAGO HTS IL .. [ 01/15/2021. | CALLED @ 100.0000000..........ccrsswwvecres | L 200,000 | ....n200.000 | o, 208,505 | ... 200,034 |....... (34) (34) 01/15/2027.
171466 LZ 6 |CHURCHILL CNTY NV S/D .. [06/01/2021. | MATURITY ...oooovvvvnnnvissnnssssssssiiissns | L 100,000 | o...100.000 | oo, 101,759 | vvvvoers 100,000 | oovvvveereeerees | ereeeeeeeiessennns 0 05/01/2021.
181059 QF 6 |CLARK CNTY NEVADA SCH DIST .. | 06/15/2021. | Sink PMT @ 100.0000000.........ccocessemmmeee | o 95000 | 25,000 | o 23,661 | ... 24736 |....... 264 264 06/15/2024.
269408 LT 5 |EAGAN MN..... .. | 04/20/2021. | CALLED @ 100.0000000..........ccmmsmvvecrsee | 400,000 | 100,000 | oo 95,890 | ... 97,621 |....... 97 97 02/01/2028.
295407 M2 3 |ERIE-TXBL -REF -A 3.879 11/15/203 .. | 06/16/2021. | EXChANGe.............oorevvvevscvivisnsiviiisssnn | 300381 | 300,000 | ......... 312,000 | .... 309,721 (340) 11/15/2031.
440614 GA 7 |HORNELLNY CITY SCHDIST......cccovvrirerirnrercnns + [ 06/15/2021. | MATURITY ..ooovvvviirnrinsssssvissssssiissns [ 100,000 | .......... 100,000 | .....c.... 104,912 (251) 06/15/2021.
468312 EU 3 |JACKSON MIPUB SCHS BLDG & SITE SE......... .. | 05/03/2021. | CALLED @ 100.0000000.. ...10,000 ..10,158 0 05/01/2024.
567337 QV 5 |MARICOPA SD 66-TXB .. 07/01/2021. | Sink PMT @ 100.0000000.... roreennnnn25,000 ...30,093 (2,522) 07/01/2026.
63165T DU 6 |NASSAU CNTY NY TAXABLE ...|.. | 03/19/2021. | CALLED @ 100.0000000 200,000 200,000 | .......... 205,005 0 10/01/2027.
709144 JC 4 |PENNSYLVANIA ST CTFS PARTN DEPT.......... [ 10/01/2021. | VARIOUS......occccvcvressrmsssmsssrssssine | 10,000 | o 10000 | 10,050 0 10,000 04/01/2027.
743787 L3 5 |PROVIDENCERI- SERB FGIC [ 01512021 | MATURITY o | 10,000 | e 10,000 | oo 11,907 10,000 0 10,000 01/15/2021.
2499999. Total - Bonds - U.S. Political Subdivisions of States..............ccccuwcvviiiiies covvviiiniiniiissssisssssssssssssssssssssns | 1,089,381 080,000 | ....... 1,113,940 1,089,886 0 (2,787) 0 XXX
Bonds - U.S. Special Revenue and Special Assessment
04048R  EA 0 |ARIZONABRD REGENTS AZ ST UNIV SYS....... - | 06/10/2021. | CALLED @ 100.0000000....oosvvvvssvvmsne |, 100,000 | ......... 100,000 | ......... 100,417 100,000 | oo | oo 0 I 08/01/2025.
28209N BV 0 |EFFINGHAM IDA-TXBL......cccovrvrerirrirriirerinniiens .. 109/08/2021. | CALLED @ 100.0000000.............ccccccee. 200,000 200,000 | .......... 198,000 ..198272 |....... 46 46 . ...198,319 04/01/2041.
299620 DZ 4 | EVANSVILLE VANDERBURGH IN SCHBLDG..... |.. | 07/15/2021. | VARIOUS..cooccosvvvnsvsnssssesssssessssessn | 100,000 | ......... 100,000 | ......... 101,830 (N IO O 100,000 07/15/2021.
312910 UP 5 [FHR1303L...... .| 12/15/2021. | PRINCIPAL RECEIPT.........oooccccrerrrrrre 81 81 79 () 81 06/15/2022.
31358U VB 9 [FNR1993-62 E...c..oovvvmviririierineeicrieiseeieniis .| 12/27/2021. | PRINCIPAL RECEIPT. 107 107 117 10 107 04/25/2023.
313580 WB 8 |FNRG93-17K .. | 12/27/2021. | PRINCIPAL RECEIPT. 665 665 668 10 665 04/25/2023.
427101 DD 9 |HERCULES CA RDEV AGY TAXALLC.. .. | 08/02/2021. | CALLED @ 100.0000000. 18 08/01/2022.
41980U AB 7 |HI ST BUS ECON-A-2..... .| 07/07/2021. | Sink PMT @ 100.0000000 10,809 | oo 10,629 | ....... (498) 01/01/2031.
45188R 2L 2 |ILLINOIS DEV FIN REV TAXABLE - CHI ...|.. | 03/01/2021. | CALLED @ 100.0000000...... 5,371 | ... 25,027 | ....... (4) 03/01/2022.
491552 UY 9 |KY ST TPK-TXB-B-REVIT......ccoovvumrrirmrrrerirericens .1 07/01/2021. | Sink PMT @ 100.0000000.... 64216 | .. 58,361 | ....... . (3,361) 07/01/2025.
54675T BS 5 |LOUISVILLE/JEFFERSON CNTY KY METRO...... .. [ 07/02/2021. | CALLED @ 100.0000000...........ccommmmvvceees | L 100,000 | ... 100,000 | o, 101,205 100,000 | oo | oo 0 12/01/2027.
57429l AL 0 |MARYLAND TRANSN-LTD OBLIG REV. .. | 07/01/2021. | Sink PMT @ 100.0000000......ccccccmewcwee | | 40000 | ... 40.000 | oo 10,895 | ..vvvrverennn 10,001 | e, (1) @1) 10,000 07/01/2022.
626207 YF 5 |MEAG TXB-PLT VOGTLE... .. | 04/01/2021. | Sink PMT @ 100.0000000 X ..2,488 2,456 | ... (456) (456) 2,000 04/01/2057.
59259Y DJ 5 |METROPOLITAN TRANSN AUTH NY. woe |- [ 1171512021, | MATURITY....oooooeemnneenevesesssssssnnenen | | 100,000 100,000 101,130 | oo 100,095 | ....... (95) (95) 11/15/2021.
612201 FU 2 |MONTCLAIR CAREDEV AGY.....ccooceemrrmmerirerirnns .1 09/01/2021. | Sink PMT @ 100.0000000.... 9,952 |....... 48 48 09/01/2027.
660043 AB 6 |NHUDSON NJ SEWERAGE AUTH GROSS RE... | .. | 10/01/2021. | CALLED @ 142.1151000......ccccoommmmmmmm | . 56.846 | oo 40.000 | oo 82180 | oo 41808 |....... (51) (51) 06/01/2042.
63607V AA 4 |NATIONAL FIN AUTH FED 2.872 7/1/20 ..|.. [ 10/01/2021. | VARIOUS [ X2 I () (0) 07/01/2035.
64542P BH 7 |NEW HOPE CULT EDU-A2 4.25 7/1/203 .. | 09/14/2021. | Raymond James..........cc..ccommmvvecvmmmmncces | L 474500 | 200000 | 204,988 | ... 204,100 |...... (224) (224) 07/01/2031.
645916 TV 9 |NEW JERSEY DEV AUTH .. | .. | 04/01/2021. | Sink PMT @ 100.0000000..........cccommmmwc | | 25000 | 25000 | oo 25,563 | ... 25000 | oo o, 0 04/01/2025.
64972H QZ 8 |NEW YORKNY CITY TRANSITIONAL FIN........... .. [ 07/15/2021. | Sink PMT @ 100.0000000........oocoomveeeen | L 20.000 | 20,000 | o 20,001 | ... 20,000 [ coveeererreererees | v () (0) 07/15/2025.
660043 AG 5 |NORTHHUDSON SEW AUTHN J GROS SR...... .. [ 10/14/2021. | CALLED @ 121.1770000. 50,117 |...... (498) (498) 06/01/2032.
76904K BX 9 |RIVERSIDE CA REDEV AGENCY 1012312021, [ VARIOUS.......ovoosnrrvvvvvviiissssssssssssissinns | 45,000 | 45000 | oo 45.000 | oo LET0/0[0 I TN B 0 10/01/2024.
852413 AQ 6 |STAFFORD CNTY & STAUNTON VA. .. 07/19/2021. | CALLED @ 100.0000000. . 25000 | oo 0 02/15/2025.
914440 TC 6 |UNIV MABLDG-SR-UNREF 4.212 11/1/2............. . | 0412812021, | EXChaNGE.....occcccvvereeveresereeessreresn } 64606 | 64607 | ... 6 6 . | 11/01/2038.
914760 W6 6 |UNIVERSITY OK REVS SER B BOOK ENTR....... .. 107/01/2021. | Sink PMT @ 100.0000000........coocvevweeeen | 20000 | 20,000 | 20,430 | ... 20,115 |....... (115) (115) [ vooererevriennens | eevriirreessnni 20,000 | ocvvvooonceriinns | e, | e (| 1,327 | 07/01/2024.
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93878L AN 7 |WASHINGTON DC CONVENTION & SPORTS..... | .. | 06/14/2021. | CALLED @ 100.0000000.........ccomsmmrmmrrr | 100,000 | .......... 100,000 | .......... 101,204 {05 OSRSOSOOO [pvpoeveporey ([0 0[4] 1) IVUPURPORRPIORY [POPOORRPSOROOOOR) [NPPPOPOORRPOORIOR | ) (PRI 3,383 | 10/01/2021.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS........... .coccrervvrinnrviiiinscssissessssssssssssssssissssssssssssssssssss | 1293472 | ... 1,292,984 | ....... 1,323,910 0 (5,262) 0 ... 1,301,345 | ..oooooo.oo..0 | ......(34,248) | .......(34,248) | ....... 78,125 XXX
Bonds - Industrial and Miscellaneous
01166V AA 7 |ALK 2020 TRUST 4.8 8/15/2027 ...........corvvvverrrrenn. .. 1 09/02/2021. | Sink PMT @ 100.0000000........ccoovvvceveene | | 15678 | v 15678 | 16,246 | vovvvvve 16,204 | ....... (262) (262) 08/15/2027.
023771 S2 5 |AMAIRLIN 16-3 A 3.25 10/15/2028 -1 10/18/2021. | Sink PMT @ 100.0000000.......ovecccvveeveeee | 8,991 | 4,991 | 4,930 4,944 | ... 48 48 10/15/2028.
023761 AA 7 |AMAIRLN 17-1 AA 1st lien 3.65 2/1.... .| 08/17/2021. | Sink PMT @ 100.0000000.... ....9,685 9,639 |....... (139) (139) 02/15/2029.
00206R  BA 9 [AT&TINC GLOBAL NOTE.......cccoooimmmiiinrriinnnens .. | 04/16/2021. | Raymond James... 124,663 | ... 102,375 | o 101,981 | ....... (16) (16) 08/15/2041.
04650N AB 0 |AT&TINC - | 04116/2021. | Hilltop Securitie: 368,223 | ......... 300,000 | ......... 295,398 | .... 296,201 | ..... 32 32 09/01/2040.
00206R DH 2 |AT&TINC5.15..... .| 04/16/2021. | Hilltop Securities... 240,804 | ... 200,000 | ooo.... 203,991 | ... 203,585 | ... (28) (28) 03/15/2042.
06051G EE 5 | BANK AMER CORP FIXED <[ 01052021 | MATURITY o |, 100,000 | .......... 100,000 | ......... 105,002 | vovvvvee.e. 100,007 | covveeeeccccerens | oo U @ 01/05/2021.
11043X  AA 1 |BRIT AIR 2019-1 3.3 12/15/2032. .| 12/15/2021. | Sink PMT @ 100.0000000.... 2413 2413 2,464 ) (51) 12/15/2032.
155431  AA 7 |CENTRAL STORAGE 4.823 2/1/2038. .| 11/02/2021. | Sink PMT @ 100.0000000..........coommmvreees | 8,832 | .............8,832 | . 19,964 ) (1,132) 02/01/2038.
191216 BW 9 |COCA-COLA CO/THE .| 05/20/2021. | CALLED @ 107.7850000. | ) 107,785 | ......... 100,000 | .......... 101,323 ) (51) 06/01/2026.
12626P AL 7 |CRHAMERICAINC.......cccoovviinriiinrienncnnis . 1017152021, | MATURITY ...ooovvirrinninnisneieneiis . . 215,000 | v, 215,000 | .......... 229 657 ) (75) 01/15/2021.
12665U AA 2 |CVS PASS-THRU TR 4.704 1/10/2036 .| 12/10/2021. | Sink PMT @ 100.0000000..........ccommmmweeee | 3,676 3,676 4,054 ) (358) 01/10/2036.
24736X AA 6 |DAL2015-1AAPTT 3.625 7/30/2027... .. | .. | 07/30/2021. | Sink PMT @ 100.0000000.... 3.068 1068 3214 ) (146) 07/30/2027.
268648 AN 2 |EMC CORP .. [ 10/29/2021. | CALLED @ 104.4630000.............coeommrces | 104,463 | ..........100,000 100,489 ) (50) 06/01/2023.
369622 SM 8 | GENERAL ELEC CAP CORP.........cccovvviierniiiines ..102/11/2021. | MATURITY | . 100,000 | ........ 100,000 | v.ooov.... 103,767 ) (49) 02/11/2021.
412822 AE 8 |HARLEY-DAVIDSON INC........ccoooommmviimriiiinnii .. | 04/16/2021. | Hilltop Securities.............ccocowvurrvrinriinnns . . 315,279 | oo 300,000 | ......... 308,743 ) (56) 07/28/2045.
419838 AA 5 |HAWAIIAN AIRLINE 3.9 1/15/2026 .| 07/15/2021. | Sink PMT @ 100.0000000.... 22,647 22,647 ...22,467 140 01/15/2026.
26208L AE 8 |HONK 2019-2A A2 3.981 10/20/2049.. .| 10/20/2021. | PRINCIPAL RECEIPT. 1000 1,007 (6) 10/20/2049.
477164 AA 5 |JETBLUE AIRWAYS 4 11/15/2032.. .| 11/17/2021. | Sink PMT @ 100.0000000.... v 8,544 | 8,774 (223) 11/15/2032.
48125X GW 0 [JP MORGAN CHASE & CO | 03/25/2021. | CALLED @ 100.0000000........coooovvvvvvwcwcws | L 400,000 | oo, 100,000 | ... 100,000 0 03/25/2031.
48125X SN 7 |JP MORGAN CHASE MULTI STEP UP... .| 06/10/2021. | CALLED @ 100.0000000.. 200,000 200,000 | ......... 200,000 0 06/10/2031.
61747TW AF 6 |MORGAN STANLEY SR UNSECURED.. .| 01/25/2021. | MATURITY... 195,000 195,000 | ..ccoveuee 195,587 (5) 01/25/2021.
674599 CG 8 |OCCIDENTAL PETROLEUM COR .| 07/15/2021. | CALLED @ 103.0000000.. 103,000 100,000 | .........106,877 (435) 06/15/2025.
679574 AG 8 |OLD DOMINION ELECTRIC .| 12/02/2021. | Sink PMT @ 100.0000000.... e 10,417 | 11479 | ... (888) 12/01/2028.
694032 AT 0 |PACIFIC BELL - DEBENTURES .| 04/16/2021. | Hilltop Securities...............coouwvvvvcvivsvvieisas | 249896 | 200,000 | .......... 226,484 | ... 207,890 |....... (380) 03/15/2026.
78387G AQ 6 |SBC COMMUNICATIONS .| 04/16/2021. | Hilltop Securities..............coouewvvvcimvmvcceneee | k13041 | 100,000 | ..o.oe... 105,881 | vovvvvrer. 104,374 |....... (63) 09/15/2034.
84858X AA 2 |SPIRIT AR 17-1 3.65 2/15/2030. .| 08/16/2021. | Sink PMT @ 100.0000000 LAT054 | 17,59 | .....ccoee..... 17,556 | ....... (502) 02/15/2030.
87236Y AF 5 |TD AMERITRADE 3.3 4/1/2027... .1 09/24/2021. | Exchange...........cc..ovmevvvvvvenmevriisssnvncinss | L 300073 | ooonnnn.300,000 | oo 300,120 | cooorrrrr.300,081 | vovorerri (9) 04/01/2027.
90931E  AA 2 |UNTD AIR 19-1 A 4.55 8/25/2031 .| 08/25/2021. | Sink PMT @ 100.0000000.........covssevvrcrns | 09228 | 0,228 | 9,626 | ..ccoovvnn 9,564 | oo (336) 08/25/2031.
911684 AD 0 |US CELLULAR CORP .| .. 09/03/2021. | Hilltop Securities . . 260,996 |...... (381) 12/15/2033.
00908P AB 3 |AIR CAN 2017-1A 3.55 1/15/2030 A|07/16/2021. | Sink PMT @ 100.0000000.... . N 5,632 | coovrrrrrnnnn, 5,632 5834 | ... (202) 5,632 . 01/15/2030.
65504L AK 3 |NOBLE HOLDING INTLLTD... - 02/09/2021. | Initial Data Setup....oooecvveerevveessieenn | 4,500 | ..oovovee 300,000 4500 |....... 0 4,500 B I () 03/15/2042.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS..............coirvviiririiiiiiriiiins i | 3,385,027 | ...... 3,380,681 | ....... 3,181,063 | .......... 3111589 | oo 0 0 (5,627) () 3,121,604 [ ..o 0 ... 248,176 | ......248,176 | ... 115,702 XXX
8399997. Total - BONAS = PAt 4........oo.ooi s o | 5,807,880 | ....... 5,793,664 | ....... 5,659,664 | ........... 5,548,144 | ................. 0| .(13739) | oo ([ (13,739) | .o [V 5,550,047 |...ccovuuen 0 ... 216,209 | ....... 216,209 | ..... 223,720 XXX
8399999. TOHAL = BOMGS...... s bR | 5,807,880 | ....... 5,793,664 | ....... 5,659,664 | ......... 5,548,144 | ....cco....... 0. (13,739) | ccovvoee. (V] (13,739) | oo [ 5,550,047 | ..covovvvrennad 0 ... 216,209 | ....... 216,209 | ..... 223,720 XXX
Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred
G68603 15 1 |PARTNERRELTD 5.875........coccvumemvireriiireciirienns [ o 05/04/2021. | CALLED @ 25.0000000.........cvvvveeeimmmmnn | 7,728.000 | oo, 193,200 2500 | oo 200,715 O oo 200,715 | oo | (7,515)| . 4792 XXX
949746 72 1 |WELLS FARGO & CO...ovvvoevvvrrrssrcvrnrsssnivnnriss | o 09/15/2021. | CALLED @ 25.0000000........cc.coocrrcccc | | 4.786.000 | oo 119.650 | oo 25.00 | oo 121,534 0 XXX
949746 74 7 |WELLS FARGO & CO 5.2%PFD........cccoccouvvrcrunnncs | 06/15/2021. | CALLED @ 25.0000000..........covvveeremmmer | 4,000.000 | ......... 100,000 | .ovceerrein25.00 | ... 100,000 0 [ | rrrererennn 100,000 | v | e XXX
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

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

F Current Bond

0 Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred.............cooouvuuiiiinriiiinniniiisisisssssssisssssssisnns | 412,850 XXX | 422,249 0 0 0 0 0 (9,399)] .........(9,399) | ....... 11,296 XXX
8999997, Total - Preferred SICKS - P 4.....c.veivsvs vttt st | 412,850 XXX | 422,249 0 0 0 0] 422,249 | o0 | (9,399)| oo (9,399) | oo 11,296 | XXX
8999999, Total - Prefermed SIOCKS ... vvsvsrss sttt st s | 412,850 XXX [ 422,249 0 0 0 0 | s 422,249 |0 | (9,399) | o (9,399) | oo 11,296 | XXX
9899999. Total - Preferred and Common Stocks e — 412,850 XXX | 422,249 | oo 0 0 0 0 | 822,249 |0 [0 (9,399) | o (9,399) | oo 11,206 | XXX
9999999, Total - Bonds, Preferred and Common Stocks R 6,220,730 XXX | 6,081,913 | ......... 5,970,393 | oo 0| (13,739) | v 0 | (13,739) | v 0 .5972,296 | ..ooooooeoo...0 | ....206,810 | ......206,810 | ..... 235017 | XXX
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Sch.D -Pt. 5
NONE

Sch.D -Pt. 6 -Sn. 1
NONE

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Huntington National Bank Columbus, OH 333,249 | XXX
Huntington National Bank MM Columbus, OH 301,612 | XXX
0199999. Total - Open Depositorie: XXX 0 0 634,861 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 634,861 | XXX
0599999. Total Cash XXX XXX 0 0 634,861 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 906,645 | 4. April 900,376 | 7. July. 948,297 | 10. October 348,320
2. February 559,149 | 5. May 1,068,790 |8. August 91,571 | 11. November. 91,628
3. March 679,623 | 6. June 1,006,126 | 9. September. 834,836 | 12. December. 634,861
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
RJBDPO 00 3 [RAYMOND JAMES BANK DEPOSIT PROGRAM.. 12/31/2021

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

9999999. Total - Cash Equivalents

8¢3d

Line Nuber
1A.

1B.
1C.
1D.
1E.
1F.

o o o oo

1B

1F ..

2B

3B ..
4B ..
5B ..

o o o o o
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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 i | et | ebetb st ettt enbens | eereteb sttt nens | sbenienense e sienienee | erenees

2. AIASKAL. e K | L | s ees | st ens et | cereri et en et eniees | ereent st | seenienes

B0 ANZONA. et AZ | i [ bbb enn | sttt | cbreri st ees | ersest ettt | fenienes

A ATKANSES ... AR | s | et | ersent ettt | festnb et nienes | cereniner st | erienenes

5. CalIfOMNIA. ..ol OA | it | ettt | eesen ettt | estenb ettt | cereriee e niens | erinines

6. Colorado.... . e sttt es | crieriene ettt ees | eereene ettt | enteer et | cereenenes

7. ConNECCUL......cvvvvererervrirririias CT | crireriirine | cerrriemsesse ettt res | cetenb e en ettt ens | ersentent st tres | entesens et entenes | erresrnes

8. DEIAWAE. ..o DE [ i s | festess et | ceresi ettt nes | ersene st | ceeneeres

9. District of COIUMDIA. ........civrceecrDC [ i it ens | frestesb ettt | cbreri et et ens | nersen sttt | entenes

10, FIOMAA. ... L s | e | ettt | st ess e | ceiene et nenes | erieneres

1. Georgia..

12. Hawaii....

13.  Idaho..

14.lllinois.

15.  Indiana...

22.  Massachusetts..

23.  Michigan....

24, Minnesota..

25.  Mississippi..

26.  Missouri.
27.  Montana

28, NEDIasKa......oevieeiirnicencedNE [ e bbb en | fetbeni et bttt st | ebebent et enes | setersenee et | creeeis
29.  Nevada . . . . . ceevrnn | s
30.  New Hampshire..........cccccoeuvvnanee NH | e ettt | s | et | e | eererenes

310 NEW JBISEY e dNU | e e QL L Ll L eenesetntentes | eeneentessennsntentensennenns | seterseeeestensesenneentennens | seeeeneas
32, New Mexico... o e A N IR BB s | s | e
33, NeW YOrK...oovveererrcermrneeeeelNY i [ R N W A B N Bl [ s | e | s

34, North Caroling........cccoereervereeenlNC [t [ M N LN DI ... | s | e | s
35, NOMH DAKOIA.....veereecricrieersdND [ it [ ettt | ettt | setbeen sttt | cetent et | seerrees
36, ONI0....iieierierierierneeeedOH | i [ ettt | ettt | sebbieeti ettt | cebesinees st | sensiins
37, OKIANOMA. ... OK i | st | esiesi et | crreri ettt ens | nersene st | coeneenes
38, OrGON...eerreceerieirrereneeedOR [ i bbbt | ettt | serens st ens | serent et | st
39.  Pennsylvania.......c.cccoeveeeenree e PA [t | e ettt | et tnnens | seeenen st et nees | crensenesase e esiennenns | oereeenes
40, RhOGE ISIANG. ..o R i bbbt | ettt | sbieri et ens | nerene st | s
41.  South Carolina... . . . . . [SVTRURIRIRTONION IO
42.  South Dakota.........cccoveererrieeenSD [ i [ ettt | et | e | e eniens | erienines
A3, TEMNESSER.......ceuvecrrriceerienee IN i | it ees | esiesi et | crieni st ees | eereene et | eneenes
Bh. TEXAS.oooeevreerereerrenieeennseeenen TX | ceiiiriiines | ettt bbbttt | et es bbbttt | sebbeebs et ss sttt | cebeebnees ettt | fhnniaes
45, UBAN..cccccenedUT [ i [ et | sttt | setbees et | cetent et | seeniees
46, VEIMMONL. ..o VT | i | ettt | Hieetsnees bbbttt | sebbieebi sttt | cebent ettt | shnriaes
47.  Virginia... . . . . . et | s
48.  Washington...........cocooveveceee . WA | s | e e terennsesens | eereseese st senaens | sesesenseniese s sntensesetnes | srestesesansesses e tensentenns | eetenens
49, WESEVIFGINIA. ....cvveereecrcinree e WV [ i bbbttt nsenses | fetbensenseb st ens st b st entes | erebentessen et eb st enes | seterseneees st et etensens | creeenas
50.  Wisconsin clWE] e bbb | Hrent bttt e | ceiesbee st bens | ereene st | ceeneenes
51, Wyoming.....oocvvveereereverenenee WY s [ ettt | et nins | et nens | cenrener s | ereeees
52, AMEMICAN SAMOA. ..o dAS [ it | ittt | sttt | chieriene st | nereene st | ceeneenes
B3, BUAM..eicirvcririnrrennineenlOU | i [ ittt | sttt | serbens st | cetent e | i
B4, PUBHO RICO.....oouurerrenerierinenn PR it [ ettt | fenbsees b n et et | sebbnes st es bt | cetent st | shnriaes
55, US VIIGIN ISIANGAS......cvorireviriirrecd V| i ittt bsnnsnns | essesssssesssssnssenssessansns | stsessasssessesssnssesssesssnsnes | sessassessessanssesssnsnnsensses | onnseens
56.  Northern Mariana Islands.. IMP | s | e | Seesent bbbt | st sttt enes | ceierinte st eniens | erierines
57.  Canada......cuvmvirivinrirenns b ne | etseetes et enes | entesess et ssns s tenes | crressesss st enssnsens | serseeenes
58.  Aggregate Alien and Other.......... XXX XXX 0
59.  Total . XXX XXX 0 [
DETAILS OF WRITE-INS

5801.

5802.

5803. ..

5898.  Summary of remaining write-ins for

line 58 from overflow page............... XXX XXX (V1 OO (V1 IO 0 ...
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 8bOVe)......cvuueverrrrcrerarirnes XXX XXX e 0 [ 0 [ 0 [

E29
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