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Annual Statement for the year 2021 of the First Catholic Slovak Ladies Association Of The U.S.A.

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES.......cvvuririricrierierienienissieneesssssessessssssssssnes | seenessneenns 1,297,565 | ..ccovverrrrnnn 0.1 [ 1,297,565 | ..o [ v 1,297,565 | ...ccccovvvnnee. 0.1
1.02 All Other GOVEIMMENTS..........cuuiiieeiierierierisreesiesiensesssssessens | coneesseessesessssnsssneens | oeeesseesseenees 0.0 [ [ e | e (1N [P 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | coocereennns 3,495,470 | ovvvvrinnnd 0.3 [ 3,495,470 | oo [ e, 3,495,470 | oo 0.3
1.04 U.S. Political Subdivisions of States, Territories and
P0ssessions, GUAranteed..........ccvurreeeneeneeneernceneieeeesneiseessssssesssnees | ceeereeneinnes 9,811,216 | oo 0.9 | 9,811,216 | oo [ e 9,811,216 | v 0.9
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAraNtBE..........c.evuriiciciieinese et | erieeins 28,988,623 | ....cccevvnvn. 26 [ 28,988,623 | ....oovvvrrreirciineineies | e 28,988,623 | ......ccoceune. 2.6
1.06 Industrial and MiSCEIANEOUS.............covuerveruerirnrieieineieeieniieeieeees | eeeveeens 999,660,621 | ..............90.7 | .......... 999,660,621 | ..ocvvvrverreeirriireinnns | e 999,660,621 |....cccoenvn. 90.7
1.07 Hybrid Securities............. ..2,842,461 2,842,461
1.08 Parent, Subsidiaries and Affiliates............cocreuvernerenrnninineneneens [ v |00 [
1.09 SVO Identified FUNGS..........coovereerrieiiririsesessisesessiseissi [ enneneienissinninnnnnne | eereneeneneend 000 | e
1.10 Unaffiliated Bank LOANS...........coeeeneeneineieineineiieeneinsiseineieesssenenseens [ensessssnssessesssssessenses | eerensessenens000 [,
1.11 Total Long-Term Bonds...........cccoceveuveriereineieeessieseseeseeseseesssssnes | cvnies 1,046,095,956 | ..............94.9 | ...... 1,046,095,956
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated).... ..2,300,921 2,300,921
2.02 Parent, Subsidiaries and Affiliates...........cccrrrenenrirninenrnerinrneinns Lo 0 e
2.03 Total Preferred StOCK.........ovriiriireneneseieeseseeeieeiiesieeisees [ eeeseeeeeens 2,300,921 | oo 02 [ 2,300,921
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | coevvneece. 7,999,430 | ccoverranan 0.7 [ 7,999,430 | .o | e 7,999,430 | .covverrnnnnd 0.7
3.02 Industrial and Miscellaneous Other (Unaffiliated) .............cccvvvereenn.
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other.............cccoceveeviveirerrirerenaen,
3.05 MUtUI FUNGS......ociiiiicieccce ettt
3.06 Unit INVESIMENE TIUSES. ......ooveeieirececereie e . .
3.07 Closed-End FUNGS..........cooverreriiriireiiiesissiiseisssissesssisssisssssssssssnssns | ossssssssssssnnes 102,090 | .o 00 [, 102,090 [ .o [, 102,090 [ ..o, 0.0
3.08 Total COMMON SLOCKS..........covvrrirrirrireirsiseisesessssisssssssisssssssenens [ eesseeesenens 8,398,702 | ..ccovrrrnnn (VR [ 8,398,702 | ..oovvvererernn (V1 [ 8,398,702 | .ccovvrvrnnn 0.8
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAGES......vvueereeerereeereieesnesnseeeseessssssessssessesssssssssssssssnssssss | weeessessessessssssessessnssnns | corssessssensenn 0.0 | oo v | e (U] I 0.0
4.02 Residential MOMGAGES. .....cccvvurerrrrrerenirnsensessesnssnsssssssessssssssssssssesssns | eesesesssssessssssessessnnssns | conssessssessens 0.0 | ervrrerrrrrerrennnnns v | v (1] I 0.0
4.03 Commercial MOrGagES.........c.ovverreeeeeeieeireeiesssiseissississs e ssssssns | eevsesisesssenens 519,809 | .coovovrirrnnnnd (V0 [ 519,809 | .o | e, 519,809 | coovovrrrrinnnn 0.0
4.04 Mezzanine Real EState LOANS.........cocovevvrereenienrinnesiesnsseinssnsenees | woneeseessssessnsssessnssnnenns | coeesessnsennen 0.0 | v v | v (1] I 0.0
4.05 Total Valuation AlIOWANCE. ........c.overemerererrereiseernsesseseesssssssseessesssnens |ersssssssssessssssssessssesss | osssessassseses 0.0 | o | e (L I 0.0
4.06 Total Mortgage LoaNs............cceveveveeeicreeesieieeseiesesssesesessessssssenes | ceeversseseseenns 519,809 | ...cooovvuvnend 0.0 [, 519,809 | .oveviereead (01 I 519,809 | ...cccoovvevnnd 0.0
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPEANY........cccoeveverereereesieieesieesessssseseens | coeereveesenns 4,532,333 [ oo 04 [ 4,532,333 [ oo | e 4,532,333 | oo, 04
5.02 Properties Held for Production of INCOME..........ccoeeveveereeieerersienes [ veereeeeesieeesieens | cevereieinann 0.0 [ | v | s (1] I 0.0
5.03 Properties Held for SAlE..........ourrrurrerienrenrireirnensissieessssssssesssssssnnes | essssessssssssssssssessssesss | eosssessssssesns 0.0 | o | e (L] I 0.0
5.04 Total Real EState.......covvveieeiiecieiieciseineiseineineiseiseeseeseeseeneens [ eeveeeenenens 4,532,333 | oo 04 [ 4,532,333 | oo (1 [ 4,532,333 | oo 0.4
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)........ccoccverernenneennenenenennesnensennes | v 11,635,867 | .vvvvvcrrennnee 1A s 11,635,867 | .cooeveererinernerincrnes | v 11,635,867 | ..ovvvvrercrenee 11
6.02 Cash Equivalents (Schedule E, Part 2)..........cccovcevevvvevnevnernrncrnens [ covvreevenens 6,000,000 | ..cooerrrnnnes 05 [ 6,000,000 | .coovvereerireirneirieinns [ e, 6,000,000 | ..ccoverrreennen 0.5
6.03 Short-Term Investments (Schedulg DA)..........ccocveveevevrereeveerieniens [rorierisiiesisiesesisiisnens | eoersiessinnans 0.0 [ e | e (L I 0.0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| ccccou.e. 17,635,867 | ...ccoovvncee. 16 | 17,635,867 | ..oovvvveererrererrae, 0 17,635,867 | ....cocovvneee. 1.6
7. CONrACt LOBNS......coirireireieieieie e ssesssnsensens [ eevessssenees 1,927,530 | .ccoovvrnienn 0.2 [ 1,927,530 .o [ e 1,927,530 | ..cocvirrne. 0.2
8. Derivatives (SChedUlg DB).........ccccevuriererreiieisissinsessssessssssssessssesssssens | cosssesssssssssssessssessnnss | sesiessessnssnens 0.0 | oo [ | e (U] I 0.0
9. Other Invested Assets (Schedule BA)..........cccoonernrrnnennrnneerneincrnenens | wovevnennns 20,504,953 | ....ccovvennne 1.9 | 20,504,953 | ...covvvverrcrncrncrnenen | e 20,504,953 | .....cccovvunee. 1.9
10. Receivables for SECUMLIES..........uvrieererirerirnereesssseessissseseenees | seveessessessesesssenies | ceeeesesesennnens 0.0 [ [ e | e (1N [P 0.0
11. Securities Lending (Schedule DL, Part 1).......cccoceeeverernerieiesnsiieiienienes [ eoneevesissessssissessniens | coevvesssssnen 0.0 | [ reienns )00, SO PR, ). 0, G P XXX
12. Other Invested Assets (Page 2, Line 11)........ccoovvvvvvvmnenevveiinnnersvisinnseessins Lo, | s 0.0 | Lo | o, 0 ] 0.0
13. Total Invested Assets
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN..........ovuriiierireieiecrsteie sttt st

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cvirierrirriririreiseeeie ettt st sssseseas

...................... 4,714,352

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........corririnrircreseeese et esaees

Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3.ttt s sttt bttt s b eesennas

3.2 Totals, Part 3, COIUMN 1 ...ttt et sttt e sttt s bt sesennas

Total gain (10ss) on disposals, Part 3, COIUMN 18............cviuiiereiiiee ettt et sttt s st s st et s b b st s s saesas

Deduct amounts received on disposals, Part 3, COIUMN 15...........ciiiiieeeceeee ettt ettt a st s b s s se s

Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 15........ ittt sttt sr s

6.2 Totals, Part 3, COIUMN 13......coeiieieissieie sttt ettt r s

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

7.2 Totals, Part 3, COIUMN 0. ..ottt s bbb bbb bbb ssen s

Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 11ttt bbbt en

182,019

8.2 Totals, Part 3, COIUMN 9.ttt bbbttt

182,019

Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+6-T-8).......c.cccriueiirirrieisriesss et ssess st ssessesens
Deduct total NONAAMILEA MOUNTS.........c..iiuiieiieiiee bbb bbbt

Statement value at end of current period (Line 9 MINUS LINE 10)........c.ovuiieiiiiericieiesissiess sttt sb bbbt

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHiOK YEAI...........cuucucvecieciieeiee et

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cccceieiueeicieieeee ettt bbbt ssenaas

...................... 4,532,333

..................... 4,532,333

...................... 546,520

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cocueieieiirieicse e

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12, ...ttt b bbb bbb bbbttt

3.2 Totals, Part 3, COIUMN 1 ...ttt bbb bbbt a bbb seen s

Accrual of discount
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbbt saes

5.2 Totals, Part 3, COIUMN B.......oieiiiceicctee ettt bbbt bbb bbbt saes

Total gain (10ss) on diSPOSalS, Part 3, COIUMN 18...........oiriieieiscineiieie ettt b bbb bh bbbt
...................... 26,489
...................... 221

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

Deduct amortization of premium and mortgage interest points and COMMItMENE FEES...........ovururirierierreer et

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 3.ttt bbb s bbbttt been s

9.2 Totals, Part 3, COIUMN 3.ttt sttt bbb seen s

Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 1. ..ottt sttt a st a ettt sas st saes et

10.2  Totals, Part 3, COIUMN 10 ...ttt ettt st a st b st et s st sass s sees e

0

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........ccccovvrrnrrnennernrneennernirnienns
TOtAl VAIUBHON GIOWENCE..........ooueerieritieieiitiis sttt bR
SUDLOLAI (LINE 11 PIUS LINE T2)......eeeieiecieteiciietete ettt ettt s ettt b b s et s st se bbb en st s s e ses s st nse s e
Deduct total NONAAMItEA BMOUNTS. ...ttt ettt bbb bbb bbbt

Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14)........covueieiireveieeesie et

S102

...................... 519,810

..................... 519,810

...................... 519,810
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........coiuririierereieieeissie sttt ettt 13,786,274

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........vimrrrririrrnsirseesee st ssesssssesseseas 6,874,530
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........covirinrrriereeseeese et esaees 6,874,530

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coevieieeeieiseeese ettt b s bbbttt bbbt s et st nt st
3.2 Totals, Part 3, COIUMN 12.........cviiieeieeieisetese ettt bbbt a st b sttt s bbbt sesess st ne s e 0

ACCTUAL O QISCOUNL........oovevicvieese ettt ettt e b bbbt bbb s e s s s bbb e s b bes s b et s b e s st b s b b s bt s b e b s s s ss st e st ettt s b s s s see st entes et

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13

5.2 Totals, Part 3, COIUMN O.........vuieieiieecteee ettt ettt e sttt st en e bes s sse s s sneenas 0
Total gain (10ss) 0N disPOSalS, Part 3, COIUMN 19..........ciiiiiriieiciieesie sttt sttt a bbb st es s b bbb e s e s b st bbb s s b en s e s st enas
Deduct amounts received on disposals, Part 3, COIUMN 16...........cccvveeiireieie ettt ettt ss bbb bbb s e sa bbb bbb en st e s s s e st enes
Deduct amortization of premium @Nd EPIECIALION. ..........c.cuiveie ettt a bbb st s bbb se et b b st s s st s s bt s e seneaes 155,851

Total foreign exchange change in book/adjusted carrying value:

9.1 T0talS, Part 1, COIUMN 17....c.oiiririiiici st

9.2 Totals, Part 3, COIUMN 14 ...ttt 0
Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 5. ess s

10.2 Totals, Part 3, COIUMN ...t s 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccccerurireierieriieieiesse sttt st s 20,504,953
Deduct total NONAAMILEA BMOUNTS. ..ot bbb

Statement value at end of current period (LiNe 11 MINUS LINE 12).........ccviuiieiiiicieissiieieiesiesise ettt st ettt 20,504,953

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........vvuririierireieiesissiee sttt ss sttt 986,779,889
Cost of bonds and Stocks aCQUIFE, Pt 3, COIUMN ..ottt sttt bbb s sttt et bbbt e st s et et en s s baen 129,808,251
ACCTUBI OF GISCOUNT. ...t e8RS RS 419,685

Unrealized valuation increase (decrease):
41 Part1, Column 12................
4.2 Part2, Section 1, Column 15... 192,844
4.3 Part2, Section 2, COIUMN 3.t s 1,061,374
44 Partd, COIUMN T eeeieeietseesssseesseeess st 87,491 1,341,709

Total gain (10ss) on diSPOSalS, Part 4, COIUMN 19..........ciiiiiiiieieiiesie ettt s st s e st 6,902

Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7..........cccuiriieisiesee ettt st nes 57,185,841

Deduct aMOTHZAtION Of PIEMIUML.........cciieiciiieee ettt et s e bbbttt b e b e s b st s st et e e b b e s s be s s st et n bttt s s et s st s s st ettt enen 6,110,004

Total foreign exchange change in book/adjusted carrying value:

8.1 PArt 1, COIUMN 5.ttt

8.2 Part 2, SECHON 1, COIUMN 19. ...ttt bbb

8.3 Part 2, SECHON 2, COIUMN 16..........eiuuuirirreimirieeiiseeisress st bbb bbb

8.4 Part 4, COIUMN 15, .ot s bR 0

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

9.1 Pt 1, COIUMN 14 .ottt

9.2 Part 2, SECHON 1, COIUMN 17 .....cuouiiiririreiiisieeisessie iR

9.3 Part 2, SECHON 2, COIUMN T4......coouiiiieieeiiiieceies st sss bbb

9.4 Part4, COUMN 13.......iieririeeii e 0

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cc.cueieircieieineieiiesesse st sesens 1,734,988

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-+10)..........ccovuriuiiierieiicieieese ettt bbbt e 1,056,795,579

Deduct total NONAAMILIEA AMOUNTS...........cciieieicieie sttt bbb s s E bR s b8ttt s bbb s bbbt s st n e

Statement value at end of current period (LiNe 11 MINUS LINE 12).........cciuiieiiiciieieiteeise ettt et bbb sttt a st 1,056,795,579
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States... ..1,297,565 .1,392,111 .1,315,927 ..1,287,164
Governments (Including all obligations 2. Canada........
guaranteed by governments) 3. OthEr COUNTIES.......cvecvriiieis [ erriieieiesietesesesiisisssssssines | aesessesisssssesssssssssssssssssssesins | svessessesssssessssssesssssssessessnsens | sressossessssssessssnsessessssansassess
4. Totals.............. ..1,297,565 ..1,392,111 .1,315,927 ..1,287,164
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS. ..o | e 3495470 | oo 3,666,202 | ..ooooerins 3479832 | oo 3,520,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtalS. ..o | e 9,811,216 | oo 10,654,625 | ...oooverinn 10,223,571 | oo 9,800,000
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. ..o | e 28,988,623 | ....cooivieriiiinnas 31,632,647 | oo, 29,793,562 | ..o 27,335,274
Industrial and Miscellaneous, 8. United States..........cccovcuvercnes | v 966,526,370 | ....coovvvneen. 1,088,226,250 | .......covevenee 1,001,036,697 | ....ovvvvirunen. 871,613,916
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada........ccoeueeuriiierieeiens | e 28,289,897 | ..coovverieian 31,619,727 | oo 29,140,132 | oo 23,859,000
and Hybrid Securities (Unaffiliated) 10. Other COUNMES.....cccerrerrreres | crnreeeserersrreaneens 7,686,815 | oovoverenireicienans 9,395,402 | oo 8,014,364 | ..ooovvrveriinerinnns 7,372,000
11, TOtaIS. o | v 1,002,503,081 | ....coovveens 1,129,241,379 | oo, 1,038,191,193 | oo 902,844,916
Parent, Subsidiaries and Affiliates 12, TotalS....coeieiiiiisiisiissins [
13. Total Bonds.......ocuuemmmsessssssns | covvivivcnieens 1,046,095,956
PREFERRED STOCKS 14. United States... ..2,300,921
Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other Countries. .......ccueuieines [ onsrnsincisciscinciscisesiseninas
17. Totals...
Parent, Subsidiaries and Affiliates 18, Totals. ..o [ | oo
19. Total Preferred Stocks.. ..2,300,921
COMMON STOCKS 20. United States............... ..8,344,189
Industrial and Miscellaneous (Unaffiliated) 21, CaNada.........cevveeiereireereieees | s | e
22. Other Countries........cocoveioneie | covvircniisiiniissicnene 54,513
23, TOtalS...coovvererresrissriessciisrines | e 8,398,702
Parent, Subsidiaries and Affiliates 24, TOtAIS......veiieiieiicisiiiciieis e | s | srrenni e
25, Total Common StockS.....cuns | ceveveesriirnrieennns 8,398,702 | ..oovvvrrrririciinnns 8,398,702 | .ooovvvrverirncrinnns 2,635,973
26. Total STOCKS....ucummsrrrssssnssasss | coveeeriiiiscniienns 10,699,623 | ..ooovveericiinnns 10,695,822 | ..cooovvrenriiiiennns 4,744,412
27. Total Bonds and Stocks...... | ......ccoeee..e. 1,056,795,579 | .oovvvvvrn 1,187,182,786 | .....cocvevvevn 1,087,748,497

Si04




Annual Statement for the year 2021 of the First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE D - PART 1A - SECTION 1

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

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

U.S. Governments

1 NAIC T | e 109,912 | i 457,280 | ..o 359,958 | oo 310,815 | .o [ e )9, GO D 1,297,565 |....coocvvvinricinnnd 0.1 | 2,709,778 | oo 0.3 | 1,297,565
1.2 NAIC 2e s | srinsisinssss s esienins | sotenenrieses s | sresiensn s | s | s | e KKK e | evesennssssssseneen 0 [ 0.0 | [ e 0.0
1.3
1.4
1.5
1.6

1.7

2.1
2.2
2.3
24
25
2.6

2.7

GoIs

3.1
3.2
3.3
3.4
3.5
3.6 NAICG.

....15,000

3.7 Totals.. ....15,000 . A | 3,495,470

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

4,947,331 9,487,291
73,502 |.... 173,925 |...
.150,000 | ...

............... 9,903,376 | ..o 1.0 | nn..9,487,291
173,925 |....
.150,000

Totals, 9,811,216

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

5.1 NAIC T | e 1,365,343 |............. 11,120,381 | ..oovvvrnnns 5,246,503 |.....ccovvene. 5,287,910 | oo 201,993 | oo XKX i | 000000 23,222,130 | 2.2 [, 22,161,503 |...ccovviirriiniinnnn .3 | 22,115,688
5.2 ...24,997 2,120,487 2,571,280 1,049,729 | oo XXX o e 5,766,493 |06 [ 5,814,837 B [ 5,766,493
53
54
55

5.6




Annual Statement for the year 2021 of the First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12

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

Industrial and Miscellaneous (unaffiliated)

............. 31,614,756 |.............81,130,208 |...........123,393,500 |.............66,447,707 | ........ XXX.cerosrrrres | rvvneee. 314,805,919 e 271,242728 | 284 | ... 277,836,548 | .............36,969,371
............. 80,311,369 |...........114,753,888 |...........267,340,993 | ..........151,712,360 | ........XXXoceresroreres | revne...619,082,124 cereeeeeen 78,792,550 | i 59.2 1 .0.....599,489,000 | .............19,593,124
............... 7,641,214 ....28,953,305 |.............14,155,626 ....5,054,765 | ... XXXeirvrrines | evrnene.. 55,904,908 cerenenen.03,308,456 cereeennnn:D5, 703,447 | ................201,461
............... 4,082,563 2,740,417 |...............1,651,227 e XXX e [ eeree.8,374,207 cereeeneennnn8,508,244 reeeeeennnn0,342,136 |...............2,032,071
................. 500,716 | ceovvveereeeenn 992,747 | e [ e | e XK e [ 1,493,462 cevneeneennnn 1,498,661 cevnrneeneenn 1,493,462 | o
................................................................................................. 329,002 SOOI ) PO
....................................................................................... 929,679,640 coen.940,864,594 | ............58,796,027

....048,522

90IS

. Unaffiliated Bank Loans
10.1 NAIC1
10.2 NAIC 2
10.3 NAIC3...
104 NAIC4
10.5 NAIC5
10.6 NAIC6
10.7 TOMAIS......coveiveiiciciecce e




Annual Statement for the year 2021 of the First Catholic Slovak Ladies Association Of The U.S.A.

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

L0IS

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
1121 NAIC Tttt (d)........ 17,478,485 | ............ 51,520,306 |............. 87,427,053 |........... 129,232,832 |...ccveennn 66,649,700 | ..ooeererrirrirrcineene (V1N 352,308,375 | ..o 33T | XXX e [ e ) 0.9 SO IS 314,232,562 |..cvvuenne 38,075,813
11.2 NAIC 2 4,988,511 |..covvnnne 84,033,205 | ........... 115,419,980 |........... 270,661,218 |........... 152,762,089 | ..ooveeereiieeicins (V1N I 627,865,003 | ...oovvrirriennen80.0 [ oo XXX [ ) .9, GO DU 606,744,031 |............. 21,120,972
11.3 NAIC 3... 249,998 |.... 7,641,214 |. .28,953,305 |.. 14,155,626 |... 5,054,765 56,054,908 55,853,447 ....201,461
114 NAIC K. ..o ssessssssssesssssenss | (Q)eeeiesineieieinnnn. 0 | eivernnnd,082,563 | ... 2,740,417 | e 1,551,227 | e (0 SRRSO 0 I FOSTRRRN 8,374,207 | .oovvvvrreinneend0.8 | XXX e XXX [, 6,342,136
11.5 NAIC 5. enssssessessesssnsesens | (@) eereeneeneneininenn. 0 [ e 500,716 | ool 992,747 | 0 [ 0 [ oorenereernrneneenen 0 [(€)eeiinne 1,493,462 | ..o 01 [ XXX e XXX [ 1,493,462
11,6 NAIC B..oeceeereeeneeeeesensneseesssesseesseesenssssssensesses | (D)erieisssiisissnnnnns [0 RO o I SOOI RORURORR | ) [FTTTSTOTORRRRRRRRN 0 ) [FSTORORRR R 1 [ (<) I 1 IS X [STUND 0.4, RO [TORND 0.4 O [PSOORRn L I 0
117 OIS oot | freesenieeens 22,716,993 |.......... 147,778,003 |......... 235,533,501 | ....c...... 415,600,903 |........... 224,466,555 (b)....1,046,095,956 984,665,640 |............. 61,430,316
11.8 Line 11.7.:a52 % Of COL 7..oveiiieeieieiieisissssnsssisnssssrsssnes | ovsrssssisnsnsenneas 2.2 | i 141 | e 22.5 | oo 39.7 | o 21.5 0 | e, L0 X [ 0.0, GO TSR 0.9 R DTRG00I ISR 941 | e, 5.9
12. Total Bonds Prior Year
120 NAIC T | ceesnssennes 16,323,233 |...ccovveee 59,787,352 |............. 82,733,234 |........... 136,605,461 |............. 20,136,582 | ...oevreereeeeeereieireireiees | e ) 0.9 GO PR ) 0.9, GO PO 315,585,860 | ..oovvvveiririninns 323 | 284,763,127 |...coene 30,822,733
12.2 NAIC 2.ttt | ressenineans 34,214,332 |....ccce.e. 55,395,935 |........... 131,812,899 |........... 263,781,609 | ........... 102,522,927 | ..o | v ) 0.9 SO I )., SO DR 587,727,703 | covvviereieis 60.1 | .o 570,755,989 |.....cevvnee 16,971,714
12.3 NAIC 3e. et eses | ctetsesstsssensesnsssssenenns | ereeeenseeseens 720,722 42,677,981 | .o 14,306,064 5,753,689 | .o [ ) 0.9, GO PR ) 9.9, GO PO 63,458,456 | ..o 6.5 | 60,339,785 |...ccccvvvnnee 3,118,671
124 NAICA4... ..2,936,964 |.. ..3,409,769 |... 8,508,244 . .6,244.147 |.. 2,264,097
12.5 NAIC5 1,498,661 | o022 [ 1,498,661 | ..coovveecrreiene
12.6 NAIC6 ceerernenenenensnessenees | aereenssnsssssesnssssnsns | s | seonereerenensn s 0205002 | eiiniieiininsnnsnsnsninnns | areneenens XK e [enneneee XK | Q)i 329,002 0 329,002
12,7 TOAIS. .ot enes | ceveenesennns 50,537,565 977,107,925 | ..o 100.0 |.oceneee 923,930,710
12.8 Line 12.7.35@ % 0f Col. 9....cvuiiiiiiiiiiiciiiiisssnssssisisninnins | srissesssenssssssesenas 5.2 | e 120 |67 | 2.8 | 132 0.0 [ b XXX [ e XX [ 100.0 [.ooivrnienes 0., S IS 94.6
13. Total Publicly Traded Bonds
13,1 NAIC 1ot | resseneneans 17,466,469 |............. 50,267,184 |............. 78,796,037 |....ccco.u. 112,659,254 |............. 55,043,618 | ...ovvrrriieieiirines | e 314,232,562 | ...cooveis 30.0 | .o 284,763,127 | v 291 | s 314,232,562
13.2 4,988,511 | 77,481,509 |........... 115,419,980 |........... 260,019,902 |........... 148,834,129 | ..o | e 606,744,031 | .ooverern 58.0 | e 570,755,989 | ...ovivriirirerins 584 | .. 606,744,031
13.3 249,998 |....cocovinee 7,641,214 | ..o 28,751,845 |............. 14,155,626 |.....c.ccone.. 5,054,765 | ....coeveriviniirereiines | e 55,853,447 | oo 5.3 [ 60,339,785 | ..o 6.2 [ 55,853,447
134 NAIC ..ot nenes | ctneseeesses e eesntenenns | ceneessseeeens 2,050,492 |...ocoveenne 2,740,417 1,551,227 | oo | et | e 6,342,136 B | 6,244,147 B | 6,342,136
135 . ...500,716 992,747 |.. ..1,493,462 1,498,661 | ... .02 . .1,493,462 |..
13.6
137 TOtAIS...oeee | e 22,704,978 |........... 137,941,115
13.8 Line 13.7asa % of Col. 7..... . 2.3 ..14.0
13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.........cccocvvvcvicis | overererereririrerennas 2 .. 132
14. Total Privately Placed Bonds
14,1 NAIC Toicincenercererneenesssieieeseninesenesssninnns | seneenennenienenens 12,018 v, 1,253,121 |...............8,631,016 |............. 16,573,578 |..oovvvrenne 11,606,082 | ..o | e 38,075,813 | oo 36 | 30,822,733 | .o 32 | ) 0,9, OO O 38,075,813
142 ...6,551,695 ...10,641,316 10003,927,960 | e | e 21,120,972 | oo 2.0 [ 16,971,714 | oo 1.7 | ) 0., CON S 21,120,972
14.3 2201467 [ 201,461 | . 0. 3,118,671 ....201,461
14.4 ..2,032,071 2,032,071
145 w0 0.0 |0 0.0 e XXX [ s 0
14.6 w0 e 0.0 0 0.0 [ XXX [ 0
147 TOAIS...oeerecr s | seerenenerenines 12,015 | .o 9,836,888 |.....covvune 8,832,477 |..covveuvn. 27,214,894 | ............ 15,534,042 | ....covvvvrvirireenn0 [ 61,430,316 | .cooovvcrvvrvrinenen 5.9 i 5377215 | 54 | ) 0,9, OO S 61,430,316
14.8 Line 14.7 as a % of Col. 7..... - .00 | .. ..16.0 | ... 144 . 443 .100.0 |.. . ...100.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11........cccvivrninne | cornrrerrernninninnenas 0.0 | s 0.9 | s 0.8 | i 26 | 15 0.0 | SRS RN 0,9, CONNIO PUPONTD 0,0, CONTRTI DUTRITD,¢,0, CORITNTI DUTRONTN, 0,0, CONNTNTR PR R RPN 5.9
(@) Includes $.....61,430,316 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b)  Includes $.....793,910 current year of bonds with Z designations and $.....2,790,739 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.
(¢) Includess.......... 0 current year of bonds with 5GI designations, §.......... 0 prior year of bonds with 5GI 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; NAIC46§...... 0; NAIC5S.......... 0; NAIC6S......... 0.
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Annual Statement for the year 2021 of the First Catholic Slovak Ladies Association Of The U.S.A.

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 3 4 5 6 7 8 9 10 " 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

101

1.02
1.03
1.04

U.S. Governments
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

..169,512 |.

...359,958 |.

169,512

359,958

201

2.02
2.03
2.04
2.05

PR 0

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

301

3.02

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....

...99,911

5,000 |.

80,559

9,911

,568,475

,495,470

4.01
4.02
4.03
4.04
4.05

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

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

.............. 3,858,880

5,020,832

590,473 |.oviireeen 341,030 | | e XX 9,811,216 | 09 [ 10,327,216

.............. 9,811,216

5.01
5.02
5.03
5.04
5.05

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

601

6.02
6.03
6.04
6.05

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

7.01

7.02
7.03
7.04
7.05

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

8.01

8.02
8.03
8.04
8.05

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
Affiliated Bank Loans - Issued
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SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

Distribution by Type

1
1 Year
orLess

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% of Line 11.08

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

1
Total
Publicly Traded

12
Total
Privately Placed

9.
9.01

SVO Identified Funds

Exchange Traded Funds Identified by the SVO

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

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

10.
10.01
10.02
10.03

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

TOtAIS. ....vcvvecvcice et

1.
11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year
1SSUET OblIGAtIoNS.........cvucveieiirieisere e
Residential Mortgage-Backed Securities.

Commercial Mortgage-Backed Securities.....

Other Loan-Backed and Structured Securities..

SVO Identified Funds...
Affiliated Bank Loans...

Unaffiliated Bank Loans...

Line 11.08 @5 @ % Of COL 7......oeviriireice e

.......... 981,826,439
.............. 2,596,573

12.
12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year
ISSUET OBlIGAtIONS. . ... v
Residential Mortgage-Backed Securities..

Commercial Mortgage-Backed Securities.....

Other Loan-Backed and Structured Securities..

SVO Identified Funds
Affiliated Bank Loans

Unaffiliated Bank Loans...
Totals.....cccorireirireirrinens
Line 12.08 as a % of Col. 9..

............ 50,048,001

..... 489,564 |...

.360,244

13.
13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds
ISSUET OBlIGAtIONS. ... v
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
SVO Identified Funds...........

Affiliated Bank Loans...

Unaffiliated Bank Loans...
Totals.....ccorierririeiinen,
Line 13.08 as a % of Col. 7......

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

14.
14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08

Total Privately Placed Bonds
ISSUET OBlIGAtIONS. .......vecvirieciieie e
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

SVO Identified Funds
Affiliated Bank Loans

Unaffiliated Bank Loans...
Totals.....cccorieiiieinns
14.09 Line 14.08 as a % of Col. 7......

14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11...............cccoeree.
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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 2 3 4
Total Bonds Money Market Mutual Funds Other (a)

SLIS

1. Book/adjusted carrying valug, DECEMDET 31 OF PHIOM YEAI.......c.ceieiiirireieiiisie sttt sttt ten s | eessessessesesses e s s s s s s st s st es st bensenas 6,000,000 [ ...ovvveireiirieieiisieie e sesnies | sttt 6,000,000 [ ...ovoveerrieieieiene e

2. Cost of cash equivalents acquired

119,290,062 |....oovvvriiriinririsicsi s

3. ACCIUAL OF QISCOUNL......ooviiiiiieiieii ittt | Hbebb bbb bbb 0 [ s | e | Sh et bbb
4. Unrealized valuation INCIEASE (AECIEASE).........uuivreiriiriieieiieieie ettt bbb sa bbbt b s s s bt essessnssnss | Sebsessssessessesesses e s s s s s bbb s s bt s bbb n s s b sses 0 | oottt ettt | ebetesa st s et s ettt s et n s st en s s bnta | Hietstebset et e st R e b bR Rttt ann
5. Total gain (I0SS) ON QISPOSAIS..........cevevireriiircteisieie sttt ettt s e b b s bbb bbb b s s s e b b s et e s s st s st ebesssaebasans | oaebessassesesssseses s sese b s e s e s s s e et b ae bbb st et s e st s ens 0 [ ettt st ssaetes | cheseeaet e s bbb bbb s b bbbt s e s et s s s eaesasaebebenne | Hbsaebesasaeae b st ettt bbb e At st b et bbbt et s e
6. Deduct consideration reCeIVEd ON QISPOSAIS............ccuuiveiriireiiiiteieiee sttt b bbbt ss s b bbb s s e s banses | bebsssesessssesessssesesssssebessssesessnsebenanseeas 119,290,082 | ....ovoeeevevireecirercte ettt snetenens | ebeeeres s aees 119,290,002 [ ....ooovevicecreiieeiiere e
7. Deduct amOrtiZation Of PIEMIUM.........cciiueiicteiei ettt bbb bbb s b s st s s s b s s et e s s seaebnns | saesesssssesesssseses s sse b s e s e s s s aebessn s s b st et s s s s ees 0 [ ettt et tes | chebisea et s et b b s et s s b bbbt seea b s e st et s et benne | Hbsaeteses et st a st b R s e e bbb s bbbt s e
8. Total foreign exchange change in boOK/adiUSEA CAITYING VAIUE............cccveveviieeicicceese ettt s st s s ssesas | stesissessssssssssssssssssssesssssssesses s bessesasbnssssesanasseesas 0 [ ettt e seaetes | chesisea et st e b st s s bbb b s a et s e st s ansebebenne | Hbsaeteseseae b st e bt et b s s e a bbb st s et s e
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........ccceuieviieiireisiieee ettt | eresetssissesessss s et sssb et es s es s ses et ensns b s st enenseaesnsnns 0 | ittt ettt n s sa bt erensnaetes | chetiseaeteseret et ssaetebnsetes st et benseretessesebessnsetessssnteranse | 4bstetessseaetasestetessaet et e A e b es e ea et s At et s h et st b s naeee

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

11. Deduct total NONAAMItIEA AMOUNLS............cccuiiiieieiiciccce ettt s s s b s s b s s s s ssssesessnsesesas | oebebssesesssnsesessesesessasetes et eb et s et ebensesenessnsetensnsenas 0
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SCHEDULE A - PART 1

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

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year's Impairment Change in B./AC.V. Exchange Change | Interest Incurred and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB.JA.C.V on Encumbrances Incurred

Properties Occupied by the Reporting Entity - Administrative
HOME OFFICE.......oviiiiieiieriieseiessiessiessi et ssssssssinns | eessisnes BEACHWOOD................. 05/31/2007. | ..o | i 6,935,837 4,395,524 7,000,000 | oo 173,898 | ovvooevieriinreiinneies | cevevieeesinsssisessinnees | e (173,898) | cvvvveveeerirerrirenies | oeeeiereneienns 386,935 | ..o 204,916
LAND - CHAGRIN BLVD..........ccoovvvinneee ... | BEACHWOOD.. 12/31/1953. | 12/31/2003. 20,100 ...20,100 7,000,000 | ..o 0
HOME OFFICE ... | BEACHWOOD.. 12/01/2010. | ..cvvriirane 35,684 ...25,797 892
HOME OFFICE - IMPROVEMENTS... . | BEACHWOOD.. 07/01/2017. | cevooeecernnn | e 52,219 2,611
HOME OFFICE - IMPROVEMENT BEACHWOOD.. 12/19/2018. | ... 6,301 630 .
HOME OFFICE - IMPROVEMENTS... ... | BEACHWOOD.. 04/18/2019. | ..o 1,213 B (1,213)
HOME OFFICE - IMPROVEMENTS... .. | BEACHWOOD.. 04/18/2020. | .....cocovvreneee 1,212 I (1,212)
HOME OFFICE -IMPROVEMENTS.... . | BEACHWOOD.. 08/11/2020. | ... 1,563 s (1,563)
0299999. Properties Occupied by the Reporting Entity - Administrative... (182,019)
0399999. Total - Properties Occupied by the Reporting Entity.... ..(182,019)
0699999. Totals...... (182,019)
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Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

E02, EO3
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SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 1 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
Mortgages in Good Standing - Commercial Mortgages - All Other
12733291 | v CHICAGO.....ouiiriiiiisie st IL 12/15/2005. | ...oovevnrennn 4.88 | .o 271,265 | .cvoevecenniineienrreeieeiens | reernensensnnssenseesT80) [ it [ | e | e esisens 590,000 |07/28/2005
20763579. . | BRIDGEVIEW. IL 06/13/2008. | .......covvnvns 483 | s 248,544 | ... | e (B1) | i [ | e | s 515,000 |01/09/2006
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other. 0 (221) 0 (O - 1,105,000 XXX
0899999. Total - Mortgages in GOod StaNiNg.......c..vvuureriiiiirieiiei s 0 (221) (O P 1,105,000 XXX
3399999. Totals 0 (221) | vovvverene (U (V] [ 1,105,000 XXX
General Interrogatory:
1. Mortgages in good standing §.......... 0 unpaid taxes $.......... 0 interest due and unpaid.
2. Restructured mortgages §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §$.......... 0 interest due and unpaid.
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SCHEDULE B - PART 2

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

Loan Number

Location

4

City

3

State

Loan Type

5

Date Acquired

6

Rate of Interest

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

NONE
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SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

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

Mortgages With Partial Repayments

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

12733291 CHICAGO Lo [ 12/15/2005. | coonvvreriens | e 284,697 0 14,629 | .ovovverereeeriens 0

20763579 BRIDGEVIEW Lo [ 06/13/2006. 259,663 0 11,861 | oo 0

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

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

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

0 0

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

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

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

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

0299999. Total - Mortgages With Partial Repayments 544,360 0 0 0 0 0 0 0

0599999. Total Mortgages...........cc.ccoeeerverneenne 544,360 0 0 0 0 0 0 0
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SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC Desig-
nation, NAIC Current
Designation Current Year's| Year's Other-
Modifier and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
SVO Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative Originally | and Less Increase | (Amortization) | Impairment | Interestand | Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B./AC.V. Income Investment | Ownership
Surplus Debentures - Unaffiliated
JOHN HANCOCK LIFE INSURANCE COMPANY JOHN HANCOCK LIFE INSURANCE
41020V AA 9 |(USA) COMPANY (USA .. 10/17/2003| . 2,271,740 2,245,600 2,046,483 ..(19,918)
604074 AA 2 | MINNESOTA LIFE INSURANCE CO............. MINNESOTA LIFE INSURANCE CO................. eeveveeene | 0911812013 oo | 1,279,730 | ........... 1,214,740 | ....... 1,104,994 (25,175)
638671 AC 1 |NATIONWIDE MUTUAL INSURANCE CO... NATIONWIDE MUTUAL INSURANCE CO........ 1.GFE......... 09/19/2002] ....ovvvee | vorerirns 3,335,400 | ........... 4,169,190 | ......... 3,195,050 | .oocvrvviricnirs ..(13,019)
638671 AN 7 | NATIONWIDE MUTUAL INSURANCE CO... NATIONWIDE MUTUAL INSURANCE CO........ 1.GFE...... 07/13/2021| oo | v 6,874,530 | ........... 6,042,120 6,870,319 L(4211)
644162 AB 5 | METROPOLITAN LIFE INSURANCE CO.... METROPOLITAN LIFE INSURANCE CO.......... 1.FFE.... 05/02/2005 .......ccce | woerirnns 3,840,000 | ........... 3,401,280 | ......... 3,142,721 | o ..(61,829)
677412 AD 0 | OHIO NATIONAL LIFE INSURANCE CO OHIO NATIONAL LIFE INSURANCE CO . [10/31/2002| . ..2,195,800 2,361,900 2,066,009 (12,318)|.
PRUDENTIAL INSURANCE COMPANY OF
743917 AH 9 |PRUDENTIAL INSURANCE COMPANY OF AMERICA .. AMERICA ..109/18/2002] .......ccoo. | e 2,293,540 2,079,377 cen(19,383) |
2799999. Total - SUrplus DEDENUrES = UNGFFIIALEA. ........cv ettt sttt eie | fessesset et eesesseb et eeses et et enses et et ensen e et entessneneens 22,090,740 | ........21,857,290 | ....... 20,504,953 | ......ccccceee...l0 | oo (155,851)
4899999. Subtotal - Unaffiliated 22,090,740 | .........21,857,290 | ....... 20,504,953 | ..o | (155,851)
5099999. Totals 22,090,740 | .........21,857,290 | ....... 20,504,953 | .....coovevieren0 | e (155,851)
Line Number
1A 1A 1B 0 1C s 0 Do 0 1B s 0 1F ....8,373,575 1G ....10,065,369
1B. 2A ) 2B e 2,066,009 20 0
1C. 3B 0 3C ..
1D. 4B 0 4C
1E. 5B 0 5C .
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

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

CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired | Strategy Time of Acquisition Made After Acquisition jAmount of Encumbrances| Ownership
Surplus Debentures - Unaffiliated

638671 AN 7 |NATIONWIDE MUTUAL INSURANCE CO......ovuiiiiiririnsinsssissssssssssssssesssssssesssssssssssssssssssssssenssssssnssssnss | oosssesassnees OH........... NATIONWIDE MUTUAL INSURANCE CO.... 07/13/12021. [ oo | e 6,874,530
2799999. Total - Surplus Debentures - Unaffiliated..........coooveiiieieies s 6,874,530 0 0 XXX
4899999. Subtotal - UNaffiliated............cccoveieriiiieieieie ettt 6,874,530 0 0 XXX
5099999, TOAIS..........vveeeeeereeeeee e ete | Lekeseeee LR eees | HeeeieLe oLt | ereieeies 6,874,530 0 0 XXX
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SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./AC.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./AC.V on Disposal | Consideration Disposal Disposal Disposal Income

NONE
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SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912810  FT 0 |UNITED STATES TREASURY......ccooiiiiiiriiriiieniiissiisssesssessssisseenns [ v L A37.468 | 27,494 | 20,000 ....20,694 (35) | covvevrerierrienns [ e | 24500 [ 4172 [FAo| s 340 | oo 900 | 09/11/2008. | 02/15/2036.
912833 X9 6 |UNITED STATES TREASURY @ | [ [ TA i | e 34750 77.467 125,000 ....65,387 2,983 | oo [ e s [ 4.724 |NIA..... 06/20/2008. | 11/15/2035.
912833 X9 6 | UNITED STATES TREASURY. SD.. | v [ LA e [ 1,390 [ 77.467 .....5,000 2,615 119 L 4.725 [N/A..... 06/23/2008. | 11/15/2035.
0199999. U.S. Government - Issuer Obligation: XXX 150,000 ....88,697 0 3,066 | oot 0 XXX XXX | i 340 | oo 900 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36202A P76 [G2000446 - RMBS.........cooooorriiiiiinniieeeieseisessissssssssissesiesssissssins | oeeens ...100.937 233 231 230 0 | oo [ [0 7.500 [ 7.792 | MON.. 12/17/1992. | 11/20/2022.
36202A S99 [G2000544 - RMBS..........coooooriiniiiiriensiessissssssssssssesssnsssnsnens | s ...100.743 236 234 233 0 [ e | ovveeeinneensneennns | 000 7.0000 | e 7.193 | MON.. 02/18/1993. | 12/20/2022.
36202A TA 5 |G2000545 - RMBS ...100.330 134 133 133 (0) | oo | eereereneirereiienens [ e 1500 | e 7.579 | MON.. 12/30/1992. | 12/20/2022.
36202A YU 5 [G2000723 - RMBS.........ccoooooimiiimiiiiniisniisniisssissssssssssssssssssssssesns | connees ...100.964 304 301 300 [(0) 1 TSSO ISP OOy o104 I B 7.534 | MON.. 01/27/1993. | 01/20/2023.
36202B  3Z 6 [G2001716 - RMBS.........omiriereiireieineeeeeeeieeeesseseesessessessessesessssssssssssssns | oeeees ...104.122 75 72 72 0 [ oo | verevreneiseneniens | e 720000 | e 7.218 | MON.. 01/01/1995. | 05/20/2024.
36202B  HT 5 [G2001142- RMBS........cccoooimiiiriiiniienississiisssssssnssssssssesssens | s ...100.320 98 98 97 (0) | cvvrerereerrernnnn | eerererieeerserisennns | eeenn7.0000 | e 7.026 | MON.. 05/25/1993. | 05/20/2023.
36202B  KZ 7 [G2001212 - RMBS.......oiriiereiereeiisnneeeseeesesessesssseseessessessesssssesssssessssnss | oeeees ...102.273 269 263 262 (0) | covrerereererinein | eerrreeiseerserisneinns | e 7.0000 | e 6.991 | MON.. 06/17/1993. | 06/20/2023.
36202C 6J 7 |G2002673 - RMBS ...110.400 | ....... 1,002 907 968 () | cvvrrereerrrinnne | verrerieriseiiienins | 0008500 | e 2.834 |MON.. 04/13/2011. | 11/20/2028.
36202C  CE 1 [ G2001869 - RMBS........coooooreiiriieriieniisseiessiessesesssissssissssisssienens | ceevens ...100.393 55 55 55 (0) | oo | e [ 200.8.000 | e 8.009 |MON.. 09/26/1994. | 09/20/2024.
36202C  EM 1 [ G2001940 - RMBS.........cooooriiriiriscisssesssssnsssssssssissssnnns | anniees ...103.321 217 210 209 0 [ | vveeenserennerenens | 0000:9.000 | e 9.303 | MON.. 02/15/1995. | 01/20/2025.
36202C HH 9 [G2002032 - RMBS.........cooooiveerecreesiesiseseesssisssesssessssesssssssesssssssssssesens | eerins ...100.346 67 67 66 0 [ oo | evererreneiseneniens | eeeen 720000 | e 7.201 | MON.. 01/01/1995. | 07/20/2025.
362020  5F 4 | G2003546 - RMBS..........ccoomimiiriiininrisnessssnsssnsssssssnnennns | anniees L5676 | 1,273 | o 1,101 1,230 (B) | cvvrrereerreinnne | verrerierineiieeniens | 0008500 | e 1.660 | MON.. 04/12/2011. | 04/20/2034.
36204Q G3 8 |GN 376518 - RMBS........coooreiiriieceiieceiieseiseseisesesiesessesessesessessienens | ceevens ...100.380 338 337 337 (0) | oo | eerevreneireneiienins [ 2008.000 | v 7.945 | MON.. 05/17/1994. | 05/15/2024.
36204W  CP 0 |GN 381778 - RMBS.......ccvviriiiiriieineisieiseesessssissesssisssesssssssnssssenss | sessee ..100.384 | oo 2,107 | oo 2,099 2,094 () [ e | ervrreeseiieinnnens | 000 7.500 e, 7.528 | MON.. 04/25/1994. | 04/15/2024.
36205K  JU 7 [ GN 392775 - RMBS........ooveereieceiireiieseiieceisesessesessessessesesssesesoseseinss | coeeees ...100.390 658 655 855 | orvvereeiereeienneinn [ e | e | s | 20008.500 | i 8.372 | MON.. 01/01/1994. | 12/15/2024.
36207R  3A 1 | GN 440093 - RMBS.......oovviiririirinieinsisisisssiesessssissesssssssssssssssssssenss | sonsee ...100.365 98 98 98 0 [ oo [ e [0 7.000 | 7.170 | MON. 01/01/1997. | 02/15/2027.
362165  LL 4 | GN 184031 - RMBS..........cooiiiieiiireiiiceiieceiiesesiesesssesesssssesssssesssesessenesos | v ...100.318 208 208 207 (0) | covrrererrerrnenn | eerrreriseerserisnnens | e 7.0000 | e 7.036 | MON.. 04/19/1993. | 04/15/2023.
36223N XC 3 |GN 313075 - RMBS.......ccooorrirriineisseisseissesssissssssssnssssssnnins | anviees ...100.770 213 211 21 (0) | covrrereerreinnn | eerireriereserieenins | 000e8.000 | e 8.083 |MON.. 05/17/1994. | 08/15/2022.
36224H  MD 5 | GN 328956 - RMBS..........cooriiiriiireiieceiieneiesessesesiesessssessesessesssenees | cneeens ...100.261 238 237 236 0 | oeveeeerneernenines [ erverrrseiserineiinens [ 7,500 [, 7.680 | MON.. 12/16/1992. | 12/15/2022.
36224L  MC 8 |GN 331655 - RMBS.......ooviriiiiieieirinseisiseisnsssss s ssssssessensssssnns | avsenes ..100.298 | oo 1,368 | oo 1,364 1,360 T | e | e | 007,000 |, 7.201 [MON.. 10/19/1992. | 10/15/2022.
36224P  MD 7 |GN 334356 - RMBS.........cooooieiereiineiiereiieceiiesesiesessessssesesssesessesesenns | oeeees ...100.815 875 868 864 2 | [ [0 7.000 [ 7.545 | MON.. 11/18/1992. | 11/15/2022.
38373Q 2D 2 | GNR 2003-046 HB - CMO/RMBS.........ccovriieriiieirniisiseissisisssssssesssssesnes | sevee ...108.822 4,315 (1) ] coevereerrernnneres [ vereresserssineins [0008.500 [ 5.009 | MON. 11/16/2010. | 06/20/2033.
383735 3V 7 |GNR 2003-26 MB - CMO/RMBS.........coourvimerermeeeseeesneesssesssssssssssssnnes | oneees ...105.874 ....34,097 (147) | oo e | .5.500 | ..o 3.744 | MON... 03/14/2013. | 03/20/2033.
38373V Al 9 [GNR 0259 CB - CMO/RMBS.........coovvviririnrieiinninenienissinsiiesinsinenses | wevene | [ vnvevencdb | TA v [ v 4,655 | 99.990 4,468 (15) | cveververrerrnnineres [ vvverrssisersninnens [ 0008000 [ oo 4.272 |MON.. 09/02/2013. | 08/20/2032.
38373V NQ 9 |GNR2002-63 NY - CMO/RMBS.........ocoorveirriiceiiereeiceieenesisnesseneseenenes | coeeeee ...103.240 4,751 (15) | covveeereeerreees [ e | 2.6.000 | ..o 4.146 |MON.. 11/08/2011. | 09/20/2032.
38373W W6 1 | GNR 0232D WB - CMO/RMBS.........cooorriireiireiieeiiesesisessissesisssssennns | ceevens ...100.017 4,250 (22) | covveeerrrnerireens [ e | 208500 [ 3.799 |MON.. 07/05/2010. | 05/20/2032.
38373Y 2H 6 [GNRO37B TJ - CMO/RMBS.........coovuieieieierieriesiessenisseisssssessssessensns. | cveens ...106.504 ..29,172 (230) | covvereeviereiienns [ e | 2.5.500 | 4.542 |MON.. 09/09/2013. | 01/16/2033.
383742 DY 6 |GNR 2007-079 BM - CMO/RMBS........ccooviimiiiiiininninsiceiissiesisnissinns | cvviee ...109.827 8,971 (9| oo | e | 200.8.000 | e 3.737 | MON.. 09/02/2011. | 08/20/2037.
383742 M3 4 | GNR 2008-034 PG - CMO/RMBS.........cmrrermrrermreeseeesneesnsesssessssssssnnees | seneee ...108.237 ..17,047 (7) | oo | eerrerirseesersnens | 2005250 | e 4.466 |MON.. 01/26/2011. | 04/20/2038.
38374B DD 2 |GNR 0362A AE - CMO/RMBS.... ...106.612 3,679 (B) [ ooeevererrereennirs | eereirnneiireeeiiinnens [ 205,000 | Liece 4.426 | MON.. 12/24/2010. | 07/20/2033.
38374B  E9 0 [GNR 2003-70 MD - CMO/RMBS..........ccomrermrmmennenirieesnsesessesssessenesssenes | cveens ...108.559 ....78,866 (394) | oo [ e | .5.500 | 3.854 | MON.. 08/23/2013. | 07/20/2033.
38374D  PQ 6 | GNR 2008-002 MD - CMO/RMBS...........oovvvirrrinerineiieneisnsiisneissneiiins | cvviees ..112.446 10,020 [ s | e 23 | s | e [ 2005500 | i 3.318 |MON.. 06/07/2012. | 01/16/2038.
38374D TL 3 |GNR 2008-027 JD - CMO/RMBS.........ccvumrierimerieeieniseesessssssnesssensssninns | rneens ...109.811 ..97,647 (815) | covvevveveereiieees [ e | 5750 | 4.668 |MON.. 04/21/2014. | 08/20/2037.
38374F 3T 9 |GNR 2004-026 ED - CMO/RMBS...........ooomviirrieneireneieneieneisnsissnsinns | v ..110.310 ..12,413 (28) [ v [ 105,500 | 3.781 |MON.. 02/03/2012. | 04/16/2034.
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SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
38374F  6X 7 | GNR 2004-030 UD - CMO/RMBS..........covomrrirrrirnrrirnerisessisessissssissnnes | v 1A.. ...109.178 22,032 | oo, 20,180 ....21,296 (31)].. O 5.500 |...... 3.295 |[MON... | ... 09/09/2013. | 04/20/2034.
38374F  HC 1 |GNR 2004-016 EC - CMO/RMBS..........cosmieimriiimeieneiieneissessseisneiens [ v 1A .. ...109.098 | .. 33,261 | oo 30,487 ....32,150 (247)] .. B 5.500 |...... 3.945 |MON... | ... 04/02/2013. | 02/20/2034.
38374F  HH 0 | GNR 2004-016 GC - CMO/RMBS..........ccovvimiiiiierinniniceiiesiesississiens | v 1A.. 2 110.088 | oo 12,226 | coovverrenns 11,108 ..11,675 (23) | covveeeerirnerireens [ e | 005500 [ 4.038 |MON... | ... 11/17/2010. | 02/20/2034.
38374G  2Z 4 |GNR 2004-042 AD - CMO/RMBS... A e | 813 99.970 756 756 791 (2) | coerererveernreiinens | e | 2008.000 | e 4.657 |MON... 04/23/2010. | 03/20/2032.
38374G  SA 1 |GNR 2004-037 B - CMO/RMBS...........covvveirirririrnirieneieeesiesssiessiieneeins | cevvens 1A.. 2 110.895 | 64,002 | ...cooovvirnrnenn 57,714 ....65,026 (222) | covvervreriienns [ e | 26000 ..o 2.832 [MON... | ... 06/04/2012. | 04/17/2034.
38374H  6M 7 | GNR 2004-069 GC - CMO/RMBS............ccoomrvrerriimeeienenienessnesisenesinnens | ceevens 1A .. L1095 | 19,400 | 17,463 ...17,945 (24) | covvreeeereeniienne [ e | 005500 | 4.748 |MON... | ... 07/07/2010. | 04/20/2034.
38374 YA 8 |GNR 2004-086 C - CMO/RMBS.........cocovviiiiiinriciiesiesissicssissiiesienins | crviens 1A.. ..112.257 ....63,841 (820) | covvevrvveeriienns [ e | 2.5.500 | 3.973 [MON...| ... 02/05/2014. | 10/20/2034.
38374K 2D 4 |GNR2005-033 AY - CMO/RMBS... ...109.027 4,307 (1) [ v [ [0.5.500 | ... 2.777 [MON... | ... 09/02/2010. | 04/16/2035.
38374K  RU 9 [GNR 2005-003 OC - CMO/RMB: ...109.157 ....59,295 (112) ] v [ [ 205,000 | ... 3.917 [MON... 09/08/2013. | 01/20/2035.
38374K  UY 7 |GNR2005-013 PE - CMO/RMBS... ...107.507 ...41,021 (57) [ evereererrvnrnes e [ 005,000 | ... 2.308 [MON...| ... 12/24/2012. | 02/20/2035.
38374L XL 0 |GNR 2005-051 DC - CMO/RMBS ...110.132 . 4,035 (B) [ v | cerevreneineeeiienens [ 205,000 | e 4.370 [MON... | ... 02/16/2011. | 07/20/2035.
38374M U9 8 | GNR 2006-017 TW - CMO/RMBS ...112.457 ...9,184 8,228 (2) | oovevrreeerrennnnes | eevrersneenseriinnees [ 20008000 | o 5.795 |MON...| ... 07/14/2009. | 04/20/2036.
38374M W4 7 | GNR 2006-017 QB - CMO/RMBS. ...112.894 37,408 | .o 33,135 ....35,361 (75) | covvoererrerrirenes [ e | 26000 [ .o 4.294 [MON...| ... 02/17/2011. | 04/20/2036.
38374M  WR 6 | GNR 2006-001 LE - CMO/RMBS LAN23T 25,736 | e 23,136 ....24,387 (B7) [ v v [ 05,500 | oo, 3.965 | MON... 09/02/2010. | 06/20/2035.
38374N XV 4 | GNR 2006-057 NW - CMO/RMBS 2:108.262 | oo 17,482 | 16,148 ....17,068 (16) | covveveevieerrireens [ e | 2.6.000 [ ..o 4.543 [MON... | ... 01/05/2011. | 10/20/2036.
38374T  AG 9 |GNR 2009-010 PH - CMO/RMBS... 2 110.980 | e 16,647 | 15,000 ....15,239 (49) [ v e [0 4500 | 4.202 [MON... | ... 03/05/2014. | 02/20/2039.
38375D E6 1 |GNR 2008-094 CY - CMO/RMBS... 2112420 | 41,595 | 37,000 ...39,722 (445) | covvoeeercienes [ e | 25000 | .o 3.786 [MON...| ... 09/05/2012. | 12/20/2038.
38375D KN 7 | GNR 2008-058 PE - CMO/RMBS LAMST3 20,325 | 18,216 ...19,327 (B1) [ v e [ 005,500 | oo 3.949 |MON... | ... 04/02/2014. | 07/16/2038.
38375) 5E 1 |GNR 2007-024 LB - CMO/RMBS . . ..110.215 756 | 10,666 ..11,622 9 [ e | e | 00055000 | 3.335 [MON... | ... 06/05/2013. | 05/16/2037.
38375L  NL 0 |GNR 2007-056 PE - CMO/RMBS.........cccovurmriirrirnniersisssiesesissesesssssnnsenes ..108.963 | ..coviiiin 27,919 | e 25,623 ....26,696 (30) | cvvverrrernnineires [ vrereennisersinniins [0005.500 [ i 4,503 |MON... 11/17/2010. | 10/20/2037.
38375L P79 | GNR 2007-070 PE - CMO/RMBS ...109.425 ....12,469 (17) | covvererreeeirenes [ e | 25500 | .o 2.279 [MON...| ... 04/08/2011. | 11/20/2037.
38375P CH 2 |GNR 2008-001 LB - CMO/RMBS. . . ..107.778 4,632 (2) [ oeerrreerrieenries | e [ 2005500 | e 4.743 [MON... | ... 02/15/2008. | 01/20/2038.
38375P  LP 4 | GNR 2008-009 PE - CMO/RMBS............oovvviririieriiceiiineiiesesiscesiseesenins ..112.521 ) ...11,691 (120) | covveevevrereirenes [ e | .5.250 | 3.977 |MON... | ... 05/21/2012. | 02/20/2038.
38375P SY 8 |GNR2008-013 HG - CMO/RMBS... ...107.413 L913 | 37,159 ...39,521 (A1) [ oo [ [00.5.250 | 3.816 |MON... | ... 04/09/2012. | 11/20/2037.
38375X DJ 0 |GNR2008-047 P - CMO/RMBS 2112580 | 64171 | oo 57,000 ....59,933 (635) | +everrereerrrrnes [ erverirreineriiniinens [ 005,500 | 4.208 |MON... 05/09/2012. | 06/16/2038.
38375X QU 1 [GNR 2008-069 EP - CMO/RMBS... ...110.305 ....10,437 ()] oeeerrreerrirnennines | cerversseineeeinneens 2005750 | i 4.604 [MON... | ... 03/14/2011. | 08/20/2038.
38375X RD 8 | GNR 2008-069 PE - CMO/RMBS... ...116.400 ....22,081 (149) | covveeevereiieens [ v | 005750 | 4.992 [MON... | ... 04/26/2011. | 08/20/2038.
38375Y  3M 2 | GNR 2009-002 PX - CMO/RMBS........ccoovvirrirerniieirerississeressssssissnsssssens ...115.044 ....30,405 (138) [ overerrvrrreerernne | vevrverversesenrennne [ 0005.000 [ oo 4456 |MON...| ... 11/01/2013. | 01/20/2039.
38376F AG 7 | GNR 2009-061 QE - CMO/RMBS, ...116.728 ....37,603 (320) | covvevveriererienns [ e | .5.500 | 4.465 [MON... | ... 07/10/2014. | 08/20/2039.
383760 JB 1 |GNR 2009-104 KB - CMO/RMBS.........coovireriirriririersisssiesesissiessssssssenns ..120.232 ....556,516 (A25) [ oovvevvrseirerinne | eevverierseneiiennne [ 0005500 [ i 4.366 | MON... 08/13/2014. | 11/16/2039.
38376 LF 9 | GNR 2009-104 NC - CMO/RMBS ...111.363 5,752 B | oo [ [ 005,000 | 3.178 |MON... | ... 08/27/2012. | 11/20/2039.
38376P 4G 2 |GNR 2009-127 PB - CMO/RMBS..........coooirvirrrirerieeiiesssiesesieesssssseien 111,184 8,728 9 [ | e | 005,000 | e 3.212 [MON... | ... 03/28/2013. | 12/20/2039.
38376T WS 7 |GNR 2010-001 NM - CMO/RMBS ...118.002 ....65,317 (554) | covveevevererienns [ e | 5000 | 3.975 |MON... | ... 06/10/2013. | 01/20/2040.
911760 LQ 7 | VENDE 1998-2 G - CMO/RMBS ...116.679 2,232 (29) | cvvvereeierriienns [ e | 208750 [ 3.316 [MON... | ... 09/16/2011. | 06/15/2028.
911760 LY 0 | VENDE 1998-3 E - CMO/RMBS! ...115.988 3,909 (A ] [ [006.500 | 3.430 |MON... | ... 05/20/2011. | 03/15/2029.
0299999. U.S. Government - Residential Mortgage-Backed Securities. XXX .1,263,910 .1,137,164 1,208,868 0 )| .. XXX XXX XXX XXX
0599999.  Total - U.S. GOVEIMMENL. ... s XXX 1,392,111 .1,287,164 1,297,565 0 ,309) | .. XXX XXX XXX XXX
U.S. States, Territories & Pc (Direct and Guaranteed) - Issuer Obligations
207720 AA 0 | CONNECTICUT ST.....ovvirreiceiimeeisenesienesissessesesssssessenesssesesssssssssenssns | evevene | oo | coneevenns T IDFE i | s 99,820 |..122.661 | ........cooeouce 122,661 100,000 ...99,911 9 [ s | e | e 5295 |.... 5.309 |AO...... | covervrenae 1,324 | 5,295 | 10/20/2010. | 10/01/2029.
373384 J7 2 | GEORGIA ST...cooouiiiiiiciiiissiissisiicsissisisssssissssssississsssssnins | cnsiens 2|1AFE. o | i 3,269,141 |..103.622 | .............. 3,424,707 | oo 3,305,000 3,283,280 1,901 | s | e | e 4.380 |...... 4469 |FA....| o 60,316 | ........ 144,759 | 08/02/2013. | 02/01/2031.
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3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
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574192 5C 0 |MARYLAND ST.....oiiiiiiiiiriineniinsssiesssiesssissssssssssesssssssssssssssssssnness. | svins ...100.660 ...15,000 ....15,000 0 IV 4.300 |...... 4.300 |MS...... 04/13/2011. | 03/01/2022.
594612 BK 8 [ MICHIGAN ST......ccoouiiiiiiiimiiiiniisssiesssiissssissssssssssssssssesssssssssssssssssssens | coeoans ...103.735 ...103,735 100,000 ...97,279 185 e 3.800 | ...... 4.102 |MN...... ..3,800 | 06/03/2013. | 05/15/2033.
1199999. U.S. States, Territories & Possessions - ISSUr OblIgations........ e XXX .3,666,202 ..3,520,000 3,495,470 2,095 XXX XXX XXX 154,499 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)..........ooovvrrrverersiesinsisinieeneinneas XXX ..3,520,000 3,495,470 2,095 XXX XXX XXX 154,499 XXX XXX
U.S. Political Subdivisions of States, Territories & Pc (Direct and Guaranteed) - Issuer Obligations
05914F MM 9 |BALTIMORE CNTY MD......ccooooimiiimimimemienesienesisesesisenessesessesssssnssaenees | coeeees ..114.270 140,000 140,607 (A7) [ oo e [0.3.569 | ... 3.519 01/14/2013. | 08/01/2032.
067626 HP 9 |BARKER CYPRESS MUN UTIL DIST TEX......oivvuumiiierieerniieseieenreiienees [ v ...100.736 ...50,000 2050,000 | oo | | | |00 3.625 [ 3.625 09/11/2014. | 04/01/2034.
073545 LY 9 |BEACHWOOD OHIO CITY SCH DIST......ccoooiriiimriimiiineiieseissseiseniis [ v L116.223 1,220,342 1,050,000 1,050,000 [ ..o | e [ e | e | 08125 5.125 08/19/2010. | 12/01/2026.
094171 ES 0 |BLOOMFIELD TWPNJ . 112.331 120,000 120,891 (156) | oo [ e [ 24250 L 4.085 01/20/2012. | 01/15/2027.
119677 LH 3 [BUFFALO N Yoo | aneeens ...105.897 ...50,000 ....50,239 (72) | oo [ v | 2.3.540 [ 3.376 04/30/2013. | 02/01/2025.
154686  FT 1 | CENTRAL OHIO SOLID WASTE AUTH.......coooiiviriiinneinreiiereiseseiseniions | ceveens ...107.100 ...50,000 20250,000 [ oo | e [ s | e | e 4625 | 4.625 08/13/2013. | 12/01/2028.
167486  MF 3 | CHICAGO ILL........oioiiciiiieiccceisseeseseisessese s | aneeens ..111.310 ...75,000 213502 | | 288 [ i | 205,164 | L 5.635 05/20/2015. | 12/01/2026.
199492 BR 9 | COLUMBUS OHIO........cociiiiiriiiiiiineeieeeisesiesssiessseessssesesiesssiesesens | cnevens ...102.723 ...50,000 B9576 | e | e84 [ e | 200203.000 | 3.199 10/07/2013. | 08/15/2026.
235308 RA 3 |DALLAS TEX INDPT SCH DIST. ...107.013 3,000,000 | .cooererererveinrinens | eerrrreeen(13,416) [ o | e | 208450 | i 6.450 09/27/2013. | 02/15/2035.
242559 MX 7 | DEARBORN MICH........ccooiiiriiiriiiriineniissseieeseieessiessiesssiesesisssiesenes | v ...104.508 89,938 | e | D [ e | 200.3.625 | 3.640 08/20/2014. | 04/01/2032.
295407 U4 0 |ERIEPA ... | i ..111.404 ...85,000 200:85,000 | oo [ e [ | | 41780 4177 06/03/2015. | 11/15/2028.
295407 V9 8 |ERIEPA ..o | i ..111.404 400,000 400,000 | oo [ e | e | e | B AT8 | 4177 06/03/2015. | 11/15/2028.
295407 WB 3 |ERIEPA ... | i ...108.571 ...15,000 215,000 [ oo [ [ | | 1780 4177 06/03/2015. | 11/15/2028.
306801  J4 4 |FALMOUTH MASS.........coooiiiriiiireiiereiisseiiseseiiesessseseisesessssssisessessssinns | v ...102.993 ; ...50,000 20280,000 [ oo [ e [ s | s | 0000 3:5000 | e 3.500 01/12/2015. | 07/15/2028.
425506  3H 3 [HENNEPIN CNTY MINN.....ccooiiiiimrinririrrnisinnisieinssesesssiessesssesssssesssnss | rnnene 2102725 | e 35,954 ...35,000 ...34,817 192 | e [ | 200 3.500 | 4.087 07/18/2011. | 12/01/2022.
483206  4C 9 |KALAMAZOO MICH.........cooriiiriiiceiieceiieseiiecesiesesiesessesesesesessesessenees | oeeees ..106.444 | ... 1,170,884 | ............. 1,100,000 1,113,729 (4,340) [ ..o | e | e 4B70 | 4.210 04/10/2015. | 12/01/2044.
494134 4V 8 | KILLEEN TEX .ottt nsisssessssssssnienne | aveenne ..101.703 100,000 ....99,756 1483 | v [0 3125 [ 3.300 05/07/2013. | 08/01/2030.
516408 HJ 3 |LANSING MICH CMNTY COLLEGE.........ccccommiimmmiimmniiinirinnisceeieenienns [ v ..101.171 ...25,000 2B T19 | | s 46 | s | e [ 24000 | L 4.238 09/10/2013. | 05/01/2027.
534366 AW 9 |LINCOLN NEB WEST HAYMARKET JT PUB AGY........cccouvvimnmiiiinniiiiniiins [ o ...137.785 100,000 100,000 | oo v | e [ e | 0:5.800 [ 5.800 12/02/2010. | 12/15/2035.
564377 6F 1 | MANSFIELD TEX ....ooiiiiieiiireiiereiiieceiieseeisesesiesessesessesessesessessssesesseness | v ...100.250 200,000 200,000 (81) | covveeerieerrienes [ e | 4648 [ 4.648 01/11/2012. | 02/15/2032.
587335 HU 7 |MERAMEC VY SCH DIST NO R-lll MO FRANKLIN.........cccovvvrerrrrnrirerrernnes | cores . ...116.457 ...50,000 20:D0,000 | oo | e | e | e | 009491 | 5.490 08/05/2010. | 03/01/2027.
64763F QG 7 [NEW ORLEANS LA.......iiiiiiiiiieiieceisereiseseiesessesesesssssesssssessssnsiinns | e 2|1.FFE 102,829 |...103.012 100,000 100,260 (B78) | covveeeverrrenes [ e | 8961 | 4.558 10/23/2012. | 09/01/2030.
64763F RG 6 [NEW ORLEANS LA......coiiiiiiiriiieiinnieesisse e isssienienes | v 2|1FFE 50,550 |...102.963 ...50,000 ....50,068 (T1) | o e | 4400 | 4.247 03/03/2013. | 12/01/2029.
64763F UG 2 [NEW ORLEANS LA........iiiiieiceieceiseceieseiesesesessssssesessesesssnssens | oeeees 2{1FFEei| o, 1,710,000 |...107.544 | .............1,839,002 | .............. 1,710,000 1,710,000 [ oo | cevvieneiieeeiieennes [ e | evenensenensnnennens | 00040000 | 4.000 04/29/2015. | 12/01/2031.
648516  3F 7 [NEW ROCHELLE N Y...ooiiiiiiiiieieiiiriessissiessseessssss st ..102.415 100,000 100,193 (156) [ oovvrevrrrreererrnne | cevrverierrsnireneninne [ 003156 [ 2.991 04/10/2013. | 03/15/2024.
64966H MV 9 |[NEWYORKNY ...119.315 ...95,000 ....93,593 107 | oo | e | 00005.208 | e 5.404 08/19/2010. | 10/01/2031.
655711  HL 6 |NORFOLK CNTY MASS ..101.330 100,000 099,260 [ o | s 30 | oo | e [ 2000 3.250 | 3.306 11/19/2012. | 09/15/2039.
675583 HL 5 |OCONEECNTYSC ...102.630 ...25,000 28526 | e | ) B6 | ..o | oo [ 2002 3.600 | i 3.946 08/13/2013. | 04/01/2028.
751265 QK 8 |RALSTON NEB.........cocoovrurrirnnnee ...100.010 150,000 150,000 | oo [ [ s 205,000 | 5.000 05/22/2012. | 09/15/2031.
777543 SB 6 |ROSEMONT ILL......ooooivirriiecriiencienas ...120.608 100,000 100,423 (18) | covverreviererienes [ e | 8750 [ 6.703 12/07/2010. | 12/01/2035.
791697 BX 2 |ST LOUIS MO SPL ADMINISTRATIVE BRD TRANS ..116.199 ...75,000 i T5,000 | v | e | e | | ennd 7500 | 4.749 11/18/2011. | 04/01/2029.
806466 NS 3 | SCHENECTADY NY CITY SCHDIST......... ...110.784 ; 100,000 100,303 (48) [ v [ [ 04300 | 4.238 06/14/2012. | 07/15/2027.
82620Y FP 3 |SIENNA PLANTATION TEX MUN UTIL DISTNO 1...ccvvouiviiiricniiieni ...102.084 51,042 ...50,000 2080,000 | e | | | |20 3.625 [ 3.625 08/07/2014. | 09/01/2032.
835240 H9 6 | SOMERVILLE MASS ...105.426 52,713 ...50,000 89,926 | s | s 10 | oo [ e | 03625 [ 3.650 11/04/2013. | 10/01/2028.
850752 LP 9 | SPRINGFIELD MASS L121.987 | e 182,981 150,000 150,687 (105) | oo [ e [ 20.6.000 | ... 5.900 06/24/2010. | 06/01/2027.




A E

Annual Statement for the year 2021 of the First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE D - PART 1

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

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
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948101 QC 7 |WEBSTERMASS.......ccoooovvviiirrir 2106250 | .oiieennn53,125 | 50,000 ...49,729 O 3.375 |.... 3449 (Do | v 75 | s 1,688 | 07/15/2014. | 06/15/2030.
969129 EU 5 | WILLAMALANE PK & REC DIST ORE.......cocooiiiiiinriiinniissiissiisssinissiienns ...102.051 100,000 ....99,476 e 3.000 |...... 3.084 | J....... 1,500 | 3,000 | 04/12/2013. ] 01/01/2029.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations XXX ..9,800,000 9,811,216 XXX XXX | e 118,668 | ........ 486,573 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: XXX . . ..9,800,000 9,811,216 XXX XXX | s 118,668 486,573 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligati ts and Their U.S. Political Subdivisions - Issuer Obligations
047059 EK 2 | ATHENS-CLARKE CNTY GA UNI GOVT DEV AUTH 106455 | 31,937 | 30,000 229,902 | o | e 88 [ s | 20030625 | 3.801 08/15/2014. | 12/15/2034.
051249  GQ 7 |AUGUSTA GAWTR & SEW REV.........coovriiriiiriiiirniiineeissiiseseeieseiienns 2101359 | 50,680 | e 50,000 89818 | | e T [ i | 200203.000 3.040 11/19/2012. | 10/01/2032.
051249  HE 3 |AUGUSTAGAWTR & SEW REV.........ccoooviiriiirriiincieneissiseneisnniinns ..103.395 | 51,698 | 50,000 250,083 [ o | e (88) [ e | 2043000 | 4.201 07/26/2013. | 10/01/2026.
084213 AP 2 |BERKELEY CNTY S C UTIL REV ...103.788 100,000 100,000 v [ [ 2003.000 [ 3.000 05/09/2013. | 06/01/2027.
18571P AR 6 | CLERMONT CNTY OHIO PORT AUTH ECONOMIC DE.........ccccoccouvvvunnens LA0ATTA | 52,386 | 50,000 ....50,080 (83) [ ooverneererreernes e [ 05750 | 5.569 12/09/2013. | 12/01/2033.
186371 BT 6 | CLEVELAND OHIO ECONOMIC & CMNTY DEV REV... ..109.423 | ... 1,148,942 | L 1,050,000 1,050,174 (33) [ s e [ 203,750 | 3.746 04/22/2015. | 12/01/2026.
200588 NJ 6 | COMMERCE CITY COLO SALES & USE TAX REV . 107.289 | i 53,645 | 50,000 ....50,000 e | e |20 3375 | 3.375 04/21/2015. | 08/01/2033.
232263 JW 4 |CUYAHOGA CNTY OHIO ECONOMIC DEV REV.......ccoooommriirarrireririrecnnes ...105.280 935,000 955,249 | ..o | ceerreinnd (10,704) | .vvvvereeereenns [ e [2005.500 | 4.221 10/02/2014. | 10/15/2033.
243001 DD 3 |DECATUR ALA SWR REV. . 101.895 | 50,948 | 50,000 ....50,042 (66) [ ..o [ [0.3.250 | 3.112 04/26/2013. | 08/15/2028.
26678P DH 0 [DURHAMN C LTD OBLIG.......ccoooommrvimrrrirrrrieriiereienas 2 06.747 | e 53,374 | 50,000 20250,000 [ oo | s [ s | s | 00 3:370 | e 3.370 03/03/2015. | 06/01/2031.
295195 AB 7 |ERIE CNTY PA GEN AUTH LEASE REV. .101.055 | 25,264 | 25,000 28997 | | s 12 | s [ | 4750 | 4.799 04/24/2012. | 04/01/2022.
31331J 3M 3 | FEDERAL FARM CREDIT BANKS FUNDING CORP. ...118.200 250,000 247,065 356 [ oo | eereerienineinenns | 2043000 | s 4.500 12/22/2010. | 11/24/2028.
31331K  J5 0 |FEDERAL FARM CREDIT BANKS FUNDING CORP. ...108.213 250,000 248,716 M [ s | e | 20000:3.350 | s 3.495 10/03/2013. | 10/21/2025.
3133EA 5P 9 |FEDERAL FARM CREDIT BANKS FUNDING CORP. ...111.993 100,000 ....95,293 367 | oo | e | 200:3.050 | e 3.590 05/19/2014. | 07/19/2032.
3133EA  G6 9 |FEDERAL FARM CREDIT BANKS FUNDING CORP.......cccocvierernriiirerins ..112.020 250,000 232,212 149 | e [ | 203,100 | 4.000 06/26/2013. | 08/06/2031.
3133EC JZ 8 |FEDERAL FARM CREDIT BANKS FUNDING CORP. ...112.837 500,000 506,425 (594) | cververerrirriens [ e [003.220 | 3.059 05/09/2013. | 03/26/2031.
3133EC  WN 0 |FEDERAL FARM CREDIT BANKS FUNDING CORP. ..112.461 250,000 250,502 (T9) | cvververrernnineres [ vevernrsersnnnens [ 00003720 [ 3.680 11/01/2013. | 08/05/2027.
3133ED RR 5 |FEDERAL FARM CREDIT BANKS FUNDING CORP.........ccccoovvvimnrrinnniens ...127.188 200,000 201,993 (55) [ oovernerrerrseries e [200.3.930 | 3.863 08/21/2014. | 08/01/2044.
349298 QQ 5 |FORT WAYNE IND SEW WKS IMPT REV ...102.020 | .. . 100,000 299,705 | s | e 25 | | e [ 20 3.500 | L 3.537 04/10/2013. | 08/01/2031.
373541 YA 7 |GEORGIA MUN ELEC AUTH PWR REV.......ccccooiiiiiiniiiiiniierissceireceis L6675 | e 291,688 250,000 251,027 (144) | v [ [ 204980 | 4.900 01/18/2012.| 01/01/2028.
385493 EG 2 | GRAND FORKS N D SANTN REV.......ccocviiviriieiineierinsisninines ...104.531 26,133 | oo 25,000 2B TTB | e | v, 18 | oo [ [ 2003.000 | e 3.099 03/03/2015. | 09/01/2032.
437887 HU 9 |[HOMEWOOD ALA EDL BLDG AUTH REV 101527 | 2,538,175 | .ovvverenne 2,500,000 2,500,000 | .ovourererereerininens [ e [ | e | 03450 | 3.450 10/27/2021. | 12/01/2042.
454624 6B 8 |INDIANA BD BKREV. ...100.249 25,062 | .o 25,000 28254 | e | 53 | e [ |20 3.500 | 3.833 08/15/2014. | 02/01/2033.
45469N  CX 4 | INDIANA CNTY PA INDL DEV AUTH REV.......ooiiiiiriiieriiiereeiecerieceiienes ...101.068 | ........c........50,534 | oo 50,000 20250,000 [ oo | e [ e | e | e 40000 | 4.000 06/14/2012. | 05/01/2030.
46613P D2 9 |JEAFLAWTR & SWR SYS REV......ovvvrviviiviiciirinns L13420 | 34,026 | 30,000 ....31,981 (A91) [ cooveeverrereriens | e [00005.000 [ 3.118 09/26/2012. | 10/01/2025.
506485 CM 1 |LAFAYETTE LA PUB IMPT SALES TAX......coiriiimrrmrneiinneissessecesieneninns ...100.721 100,000 100,045 (134) | ovverererersrernes [ e [200.3.000 | oo 2.862 04/26/2013. | 05/01/2026.
522510 BB 1 |LEBANON IND ELEC UTIL REV ...100.166 100,000 100,000 | oo [ [ e [203.000 | 3.000 05/20/2013. | 07/01/2026.
576000 LA 9 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED..........c.cccccvvenrunenne ...118.347 100,000 101,917 (247) | oo [ e | 4885 [ 4.543 08/26/2011. | 07/15/2028.
593791 EM 4 |MIAMI UNIV OHIO GEN RCPTS. 142,788 | .5, 711,520 | 4,000,000 4,854,441 | oo | e (43,953) | ..ovvvrrrrierriins | e [ 8772 | 4.643 07/21/2014. | 09/01/2035.
59447P VU 2 |MICHIGAN FIN AUTH REV. ..103.806 | ...oovvvern 31,142 | 30,000 294827 | | s 50 | oo | e [ 2003750 | 3.997 08/15/2014. | 05/01/2031.
60412P DY 3 |[MINNESOTA ST MUN PWR AGY ELEC REV.... 2 A06.541 | 53,271 | 50,000 ....50,084 (28) | cvovererrernrineres [ vererrnrisersriniens [0 3750 [ 3.685 09/24/2014. | 10/01/2034.
646136 XR 7 |NEW JERSEY ST TRANSN TR FD AUTH 147591 | 2,951,820 | 2,000,000 2,571,280 | oooeverereceivninens | i (19,120) | .vvvvererenernes [ erreriseenceiieeiinens [ 8.561 |, 4.335 01/23/2018. | 12/15/2040.
647677 A 2 |NEW ORLEANS NAVY HOUSING LLC.......ccooorvriririrrineriseneieceiieennes ...128.145 150,000 151,193 (A1) ] oo [ [0 5754 | 5.681 02/14/2012. | 12/15/2038.
64972G BU 7 |NEW YORKNY CITY MUN WTR FIN AUTH WTR & ...103.995 150,000 149,677 | oo | e 53 | e | e |00 3.125 | 3.168 03/21/2013. | 06/15/2027.
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658203 V6 8 |NORTH CAROLINA MUN PWR AGY NO 1 CATAWBA ...108.913 150,000 151,558 (230) ] .. O 3672 |.... 3479 [J...... 2,754 12/11/2012. | 01/01/2028.
658207 NX 9 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP... ...100.000 | ..covvcierrreni20,000 | oo 20,000 ....20,000 (71| .. I 3.363 |...... 3.000 07/23/2012.| 01/01/2022.
67756D BU 9 | OHIO ST HIGHER EDL FAC COMMN REV... 2:106.202 | oo 37T | 35,000 234799 | | s 25 | e | e | 04250 | L 4.349 09/12/2013. | 10/01/2028.
67884F DU 7 |OKLAHOMA DEV FIN AUTH LEASE REV. ...105.233 100,000 100,552 (B71) | oevereeerverrerines [ v [ 4500 | 4.004 08/26/2011. | 06/01/2023.
681810 JU 2 |OMAHA NEB SAN SEW REV. ...102.650 150,000 150,000 | ovoouvverrrireriiies | e | cevvisreiinneinnes | e | 000:3.250 [ 3.250 12/18/2012. | 11/15/2037.
68285T AH 2 |ONSLOW CNTY N C LTD OBLIG ..103.250 | oovicieeen25,813 | 25,000 ....25,038 (40) [ oo [ [ 204,000 | 3.831 08/13/2013. | 06/01/2026.
68608) SB 8 |OREGON ST FACS AUTH REV.......ccoomvivimiriinnriireriirennes ...106.756 53,378 | oo 50,000 ....49,935 5 [ e | e | 125 | 4.140 04/14/2014.| 11/15/2032.
69647R  BJ 2 |PALM BAY FLA SPL OBLIG ...109.441 .2,188,820 ..2,000,000 211,872 | i [ s (61,488) | ...covvvvvereiies | cervrveniiieniiiinns [ 108315 | 3.003 03/03/2015. | 10/01/2040.
70643U CQ 0 | PEMBROKE PINES FLA COMMUNICATIONS SVCS T ...106.745 .2,134,900 ..2,000,000 2,024,015 (8,081) [ cooouvverrrirries | e | o708 | 4.238 10/02/2014. | 10/01/2033.
709221 TG 0 |PENNSYLVANIA ST TPK COMMN OIL FRANCHISE..........ccoccoovvvririiannens ...139.510 20,927 ...17,165 (87) [ v [ [ 06,378 [ 5.048 07/03/2012. | 12/01/2037.
724795 BG 3 |PITTSBURGH & ALLEGHENY CNTY PA SPORTS &........ccocovoririnrrinninns ...108.250 .1,082,500 1,000,000 FSUTSTOUSPOUOPOOUR OVPPOUROTOUROPUORPOOORN VOPOR. ot .2 N IR 4.521 11/13/2014. | 12/15/2030.
73358W TZ 7 |PORTAUTHNY&NJ ...108.508 2,029,487 (9,846) | ..o | e | e 4426 | e 3.862 12/22/2014. | 10/15/2034.
73674N BN 0 | PORTLAND ORE RIV DIST URBAN RENEWAL & RE ...101.312 ....50,084 (180) | covveveeverererienes [ e | 2:3.980 | 3.604 07/23/2012. | 06/15/2023.
736754 LT 7 |PORTLAND ORE WTR SYSREV...... ...102.722 289,790 | | 28 [ e | 2023.000 | 3.069 05/13/2013. | 10/01/2028.
767169 EE 1 |RIO RANCHO N MEX GROSS RCPTS TAX REV.. ...104.560 039,390 [ oo | DY [ e | 04050 | 4.267 08/26/2014. | 06/01/2030.
790417 AU 3 | ST JOHNS CNTY FLA INDL DEV AUTH REV. ...106.340 | .............2,126,800 | .............. 2,000,000 1,954,929 | ..o | v 798 [ e | 000040000 | 4.135 10/08/2020. | 08/01/2050.
796311  CY 2 | SAN ANTONIO TEX MUN DRAIN UTIL SYS REV. ...102.340 100,000 299,591 | | o83 [ e | 200003.250 | 3.308 05/20/2013. | 02/01/2030.
816434 CF 9 | SELLERSBURG IND WTRWKS REV. ..101.080 | .oooivieireni25,270 | o 25,000 w8752 | e | 22 [ s |20 3.375 | 3.499 09/28/2014. | 07/01/2031.
829594 JY 7 |SIOUX FALLS S D SALES TAX REV. 2:102.023 | 51,012 | 50,000 89,668 | ..o | 22 [ | e | 20003.500 | e 3.569 05/19/2014. | 11/15/2033.
85732P  CB 4 |STATE PUB SCH BLDG AUTH PAREV......cccovvmiriririiernieireieiiseiesininns 2 A27.052 | 12,705 | e 10,000 w1062 | e | e (132) | e | v [ 000,495 | L 4.633 07/02/2012. | 09/15/2028.
880591 30 0 | TENNESSEE VALLEY AUTHORITY.....cocoommrvimamvimeneerennrirenneirsnneiseneennnenes | evveee [ oo | coeneeeend | TA it | eriie022500,000 | ... 25.460 500,000 500,000 [ ..ooocveomrrereriiienes | cervierenieennieeeies [ e | e | e 2134 | 2.134 06/02/1998. | 06/01/2028.
914046  XZ 5 |UNIVERSITY ALASKA UNIV REVS......cooivmriiriririininiieissieessseienines ..103.097 100,000 96,472 | e | e 196 | i | [ 00003.250 | 3.577 04/10/2013. | 10/01/2035.
924214 LB 3 | VERMONT MUN BD BK 2118582 | 59,291 | 50,000 250,364 | s | e 26) [ e e | 2000.3.960 | 3.877 08/23/2012. | 12/01/2032.
953564 EC 1 |WEST KNOX UTIL DIST KNOX CNTY TENN WTR&.............. ...101.428 100,000 299,210 | s | i30T [ s |20 4600 | 4.951 04/24/2011.| 06/01/2024.
956695 C8 1 |WEST VIRGINIA ST WTR DEV AUTH WTR DEV RE ...100.956 100,000 299,106 | oo | B2 [ e | 20003500 | 3.596 04/10/2013. | 07/01/2033.
956725 EJ 0 |WEST VIRGINIA WTR DEV AUTH INFRASTRUCTUR ..101.015 150,000 149,674 | ..o | i3 | [ [0 3.000 [ 3.022 01/29/2013. | 10/01/2033.
958638 QK 7 |WESTERN MICH UNIV REVS........oiiiiiiiiirieiereiieceiiecesiesesiesssiesesinens 2107502 | 96,752 | 90,000 289,342 | | 208 [ | | 20005.250 | 5.529 05/10/2011. | 11/15/2024.
963270 FA 6 | WHEELING W VA WTRWKS & SEW SYS REV. . LA04.242 | 52121 | 50,000 ....48,596 crrrees [ |00 3379 | 3.813 11/05/2013. | 06/01/2029.
968254 CA 8 |WILKES-BARRE PA FIN AUTH UNIV REV........cooiviiiriiirnriineiireneerenesneees [ cvvene [ oo | oveniiins 1[2CFE i | o 1,052,340 |...101.298 | ............ 1,012,980 | .coovvvennnee 1,000,000 1,049,729 (1,362) | cvovverrereerennns | eevrerireeirsernsinns | 000.5.000 | e 4.629 01/22/2020. | 03/01/2043.
986093 BT 8 | YONKERS NY INDL DEV AGY REV......cciiiiinrirninsiinnssersnssssseisssessssissnes | anenens | oo | svssennens 2[1BFE. .o | v 102,000 |...100.334 [ ....ccooeverenee 100,334 100,000 100,000 crnnsennns [ | 209,000 ] 4.999 [AO...... | oovrnrnnns 1,250 | oo 5,000 | 04/23/2012. | 10/01/2037.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations...............ccocurriiiriiiniississii s | ceeees 28,359,241 XXX | e 30,053,543 | ........... 26,010,000 27,608,538 | ...ccoocovvniienn0 | s (152,986) | ....ooorreenane 0 XXX XXX | 204,282 | ..... 1,170,293 XXX XXX
U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
312909  3W 2 |FHR 1250 J - CMO/RMBS.......coomrveimreerneiineessneessseesssnsssssesssssssssessnns | ceieee 1A.. ...100.665 90 89 1(0) 1TSS ISP OOy 41004 N B 9.249 | MON.. 04/05/1993. | 05/15/2022.
312910 3Q 3 |FHR 1311 K-CMOIRMBS..........ccocoommiirniinniisnsinsissiesssiss s [ covi ...100.967 590 583 [(0) 1 STEURTOURTOON EPSPUURPPOUROPOUROPOR BOOPOON 21004 I BNV 7.085 | MON.. 05/19/1993. | 07/15/2022.
312910  B6 8 |FHR 13121- CMO/RMBS..........cooreeicericeiieceeiesesieseeiesesissesessssenens | v ...101.395 143 140 (0) | e | cererreneireeeiienens [ 200.8.000 | eece 8.055 | MON.. 07/25/1994. | 07/15/2022.
312912 AP 3 |FHR 1367 KA - CMO/RMBS ...101.529 .1,217 1,255 [(0) 1 STEUSTOURRPOON EPPPOURPPOUROTOUROPORN BVOPORL 104 I BN 6.530 | MON.. 11/09/1993. | 09/15/2022.
312913 QR 0 |FHR 14391 - CMO/RMBS...........cooirieiierireiisenissesieseeieseseeseseeseseennns | v ...102.026 653 639 (0) | e | eererenerreneriienens [ e 1500 | i 7.467 | MON.. 11/02/1995. | 11/15/2022.
312913 WW 2 |FHG G4 D - CMO/RMBS........corviireeimceiireiinseieeseiissesissssissessissssesnnseies. | v ...102.134 213 207 (0) | oo | e [ 2008.000 | e 7.865 | MON.. 12/30/1992. | 12/25/2022.
312914 DS 0 |FHR 1459 M- CMO/RMBS...........coiiericriiniineiisseeieesiesesesneseeseseenens [ v 102,903 | o 1,210 1,173 (1) ] oo | eererreneireneirenens [ 21500 | i 7.457 | MON.. .88 |03/25/1994. | 01/15/2023.
312914 VY 7 |FHR 1474 E - CMOIRMBS.........oovvviiivireiinneiieeesiesesieseiiesssiesesissssieees | v ...102.095 97 95 [ oo | eerviernninnnninnenns | e | oseeennsssensnnns | oeen 120000 | e 6.302 [MON... | ..ccovvrrirri L [ 7 | 01/06/1995. | 02/15/2023.
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313370 J7 0 |FHR 1578 K- CMO/RMBS..........ovvviririririeeiieesisssisssisssssesesiesesieees | v 1A.. ...103.756 22,102 | oo 21,302 ...21,263 9)].. B (O 6.900 |...... 6.880 [MON...| ... 02/08/1994. | 09/15/2023.
313371 FB 3 |FHR 1577 PV - CMO/RMBS..........ccooooiriiiiiiiniisnieseissesiesesisseseennnens [ v 1A .. 103463 | . 10,441 | 10,091 ...10,072 3)]. B 6.500 |...... 6.497 [MON... | ... 09/30/1993. | 09/15/2023.
3133T3  PK 8 |FHR 1652 PL - CMO/RMBS.........coovervirrriniiesiiesiiessissssiesssisesssinns | v 1A.. 2104244 | 22,420 | 21,508 ..21,472 (9| oo | e | e 7.0000 | i 6.977 |MON... | ... 02/24/1994. | 01/15/2024.
31358K F3 7 |FNR 91162 GA - CMO/RMBS 1.A ]2100.000 | oo | s | s | s | s | s | e | 00n8.250 | 8.250 MON... 08/24/1994. | 12/25/2021.
31358M  WZ 3 |FNR 9249 L - CMO/RMBS.........oovviiriririiniireiiessniesesissssisessiesssieeens | v 1A.. ...100.446 245 244 243 0 [ oo | evereirsneiseneinnns | e 720000 | e 7.316 |MON... | ... 02/09/1996. | 04/25/2022.
31358P D2 0 |FNR 1992-135L - CMO/RMBS I 1A .. ...101.544 139 137 136 [(0) 1 USSR VUPUUPORRRROOORY UOPOOY (X 0[4 I BN 7.335 |MON... | ... 11/13/1995. | 08/25/2022.
31358P  HT 7 |FNR G9235 E - CMO/RMBS.........cooveeiriimriiiieiiesiiesesieeesiesssissssissenens | oeeees 1A.. ...101.206 197 195 195 | oo | oveerieneiseenienns | eevvieeseisseesnnns | e | e 1900 s 7.500 |MON... | ... 03/13/1996. | 07/25/2022.
31358P HV 2 |FNR G9235 EB - CMO/RMBS ...101.091 69 68 (51: 1 [FOTRURTURRURPRU FPUOPIURRURTRURT DUSRPIORRTIURRTRURNN RSPIURRTRRRTRRRTOR UOPOOY o104 I IR 7.500 |MON... | ... 12/06/1995. | 07/25/2022.
31358P  MX 2 [FNR 92149 H - CMO/RMBS.......... ...101.037 1,314 (1) ] o | eerreeisersernnenns | 000 7.0000 | e 6.847 |MON... 12/09/1993. | 08/25/2022.
31358Q AN 5 |FNR1992-161 H - CMO/RMBS............ccoooimivireiireiieneiieneiieseienesisneiis ...101.609 580 (0) ] e | eereeveneiieneiienins [ 212500 | i 7.540 |MON... | ... 03/01/1996. | 09/25/2022.
31358Q BR 5 |FNR 1992-G53 J - CMO/RMBS ...100.911 139 1| s [ e | 7000 [ 6.224 [MON... | ... 02/27/1996. | 09/25/2022.
31358Q HC 2 |FNR92159 PL - CMO/RMBS, ...101.562 679 (13) | oo e | 27000 [ 0.751 [MON... | ... 03/02/1994. | 09/25/2022.
31358R  BM 4 |FNR92195C - CMO/RMBS.......... ...101.345 712 (1) ] e | eerevrereireneiienens [ e 1500 | i 7.402 |MON... | ... 03/13/1996. | 10/25/2022.
31358T  4H 9 | FNR 1993-21 KA - CMO/RMBS.. ...102.649 452 | oo e | e | | 1700 | 6.793 |MON... 03/11/1994. | 03/25/2023.
31359B  PE 1 |FNR 1993-122 M - CMO/RMBS . ...103.414 4,668 (2) | oo | e | 0008500 | e 6.487 [MON... | ... 09/22/1993. | 07/25/2023.
31359D 6L 2 [FNR 93178 PK - CMO/RMBS...........ccovviiriineiiinnisneineisseienssinsiis ...103.908 7,287 (B) | veverrererenriis | cemeinneiienniienins [ 206,500 | Lo 6.390 [MON...| ... 09/30/1993. | 09/25/2023.
31359E YT 2 |FNR 1993-199 PX - CMO/RMBS ...104.099 ....15,796 (9) | e | cererrereirereiienens [ 2008500 | Lo 6.417 [MON... | ... 11/05/1993. | 10/25/2023.
313596  E2 8 |FNR 1994-51 LL - CMO/RMBS ...105.054 998 (B) | oo | e [ 208750 | i 5.997 |MON... | ... 04/21/2008. | 03/25/2024.
31359H JE 5 |FNR9455H - CMO/RMBS ...105.099 ....10,644 3 | | e | e 720000 | 7.188 |MON... | ... 03/30/1994. | 03/25/2024.
31359H Q8 0 |FNR G946 PY - CMO/RMBS........ ...103.975 139 () [ e | ervrreenniieninen | 007,750 |, 3.724 |MON... 12/04/2007. | 05/17/2024.
31368K LD 6 |FN 192124 - RMBS ...100.768 360 (0) | covreeereererinenn | eerreeiseerserisnnins | oo 7500 | v 7.441 |MON...| ... 12/24/1992. | 12/01/2022.
3136AA 3V 5 |FNR 2012-149 KB - CMO/RMBS ..101.215 218,799 | e [ 32 | e | e [ 000023000 | 3.262 [MON... | ... 11/25/2015. | 01/25/2043.
3137A7 H2 9 |FHR 3800 HE - CMO/RMBS ...102.956 7,154 (142) | oo [ e | 4500 | 1.817 |MON... | ... 10/17/2012. | 01/15/2040.
3138ON  EZ 4 |FN 630252 - RMBS ...110.272 838 (B) | v | e [ 2008000 | i 3.205 |MON... | ... 05/04/2011. | 03/01/2032.
31392C CN 2 |FNR 0222A GQ - CMO/RMBS ...115.847 2,782 (23) [ v e [ 08,750 | 2.008 |MON... 06/23/2009. | 04/25/2032.
31392C CS 1 |FNR 0222A GC - CMO/RMBS. ...116.164 ...21,292 (45) | covvoevrreerrreens [ e | 08500 [ 5177 [MON...| ... 10/01/2010. | 04/25/2032.
31392E  JK 7 |FNR0253E EL - CMO/RMBS ..112.237 ..47,927 (101) | o [ e | 26000 | ..o 4447 [MON...| ... 02/29/2012. | 09/25/2032.
31392) 6V 6 |FNR0323D CH - CMO/RMBS..... ...110.285 1,540 () [ e | ervrrneneieisnnens | 000.5.000 ... 3.925 [MON... | ... 04/04/2011. | 04/25/2033.
31392) UW 7 |FNR0318D TB - CMO/RMBS ...108.753 ....15,556 (107) | covveeeerrererienes [ e | .5.000 | ..o 4.246 [MON...| ... 03/27/2012. | 04/25/2032.
313920 BG 8 |FHR 25058 D - CMO/RMBS ..112.930 7,390 (14) | covveerrrnerreens e | 0025500 [ 3.455 | MON... 03/05/2012. | 09/15/2032.
31392W  LQ 1 |FHR 2515E HC - CMO/RMBS ...113.995 ....92,667 (185) | covvevvererererienes [ e | 2.6.000 | ..o 4.735 [MON...| ... 02/28/2012. | 10/15/2032.
31392X  XT 0 |FHR 2524B HC - CMO/RMBS ..112.551 ....10,507 (10) [ oo e 106,000 | ..o 4.328 |MON... | ... 04/06/2012. | 11/15/2032.
31393A  6C 6 |FNR 0339B MT - CMO/RMBS ...101.899 ..12,194 (9) | vevereereenniies | eererieneirereiienens [ 205,500 | v 5.360 [MON... | ... 11/01/2004. | 05/25/2023.
313938 D6 9 |FNR0341E PN - CMO/RMBS............... ...110.348 987 (B) | ererrrirenniins | cervirnneiienniinnnns [ 205,500 | i 2.721 [MON...| ... 07/01/2009. | 05/25/2033.
31393D 2D 2 |FNR2003-75LL - CMO/RMBS ...110.324 5,000 | ovoomevieiiieniiins | e | e | e | 0:0.000 [ 4.946 [MON...| ... 06/24/2009. | 08/25/2033.
31393 GM 5 |FNR 0371A HD - CMO/RMBS ..110.375 02,902 | s | | s | s | 0085000 [ 5.423 |MON... 11/01/2013. | 08/25/2033.
31393F MH 6 |FHR 2523B AP - CMO/RMBS, ...109.678 2,039 (8) | -oevevereererrerirs | cererienerireneiienens [ 205,500 | Liece 3.933 |MON... | ... 09/02/2010. | 11/15/2032.
31393F  PW 0 |FHR 2544D KE - CMO/RMBS... ..112.354 2,044 (B) | -oeevereerererrirs | cereviereiireeriienens [ 2005500 | e 2.916 |MON... | ... 01/28/2011. | 12/15/2032.
31393F ZW 9 |FHR 2531B PM - CMO/RMBS .. 111.281 903 (3) ] e | eererreneireneiienens | 205500 | i 1.823 |MON...| ... 02/16/2011. | 12/15/2032.
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31393G XD 1 |FHR2541ABL - CMO/RMBS........oomiivirriineiieerieesiesssisessssssssssseenene | aevvens 1A.. 17,175 |...111.064 ....16,255 (26)| .. I I 5.500 |...... 4.219 |MON... | ... 04/02/2014. | 12/15/2032.
31393H  FH 0 |FHR 2543 LL - CMO/RMBS........cooriiiriienieeienisisesiesiessseesesissiaes | eeens 1A .. ...109.965 2,021 2] B 5.500 |...... 5.044 |MON... | ... 07/24/2009. | 12/15/2032.
31393J  3Z 9 |FHR 2554C MN - CMO/RMBS..........covuoriirriineiiseiieseiesessssesssssssennns | v 1A.. L4 2,097 ) [ oo | e | 00035000 | e, 3.398 [MON... | ... 02/16/2011.| 01/15/2033.
31393L  FT 5 |FHR 2564D AC - CMO/RMBS. 1.A ..111.523 6,115 )| e e | 05500 | 2.911 [MON... 02/08/2011. | 02/15/2033.
31393Q XY 3 [FHR 2610 VB - CMO/RMBS..........ccococviiiiiiniinniicciiesiciinessisssissienins. | s 1A.. ...104.683 9,186 | oo [ e [ | | 22.5.500 | L 5.769 |MON... | ... 11/01/2004. | 07/15/2024.
313937 L6 1 |FNR2003-109 YB - CMO/RMBS.........covoererrinriesiesissssissiessiesssssssesins | avviens 1A .. ...113.367 226,253 | s | e (128) [ s | 2000.8.000 | 5.473 |MON... | ... 12/12/2012. | 11/25/2033.
31393U  JE 4 |FNR2003-127 EG - CMO/RMBS..........ooommiririiiririnreiieseiieeesiesssissnsins | ceevens 1A.. ..113.756 5,325 | oo | e (18) | o e | 206000 [ 4.141 |MON... | ... 09/04/2012. | 12/25/2033.
31393X 5K 9 |FNR 2004-36 CB - CMO/RMBS...........covmviirriiniiineiisnesissesissesessssiennns | e ...109.956 215,894 | | e (B) [ e | 2022.5.000 3.514 |MON... | ... 04/02/2012. | 05/25/2034.
31393X SN 8 [FNR 2004-25 UC - CMO/RMBS ...115.065 w1986 | e | e (16) | i e | 00005.500 [ 4.867 |MON... 01/04/2012. | 04/25/2034.
31394A  WJ 1 |FNR 2004-60 AB - CMO/RMBS ...102.692 218534 | | e (89) [ i | 2022.5.500 | 4.507 [MON...| ... 04/25/2012. | 04/25/2034.
31394A WK 8 |FNR 2004-60 AC - CMO/RMBS. ...109.612 25,855 | s | e (228) [ e | 20025500 | 4428 [MON...| ... 04/02/2014. | 04/25/2034.
31394B RM 8 |FNR 2004-92 TB - CMO/RMBS.. ...112.938 284,025 | e | erenend(85) [ e | 2002.5.500 | 4.379 [MON...| ... 09/02/2013. | 12/25/2034.
31394C BZ 4 |FNR053A CU - CMO/RMBS ...110.898 285,375 | e | e (B4) [ i e | 20025500 5.275 [MON...| ... 07/27/2010. | 02/25/2035.
31394D A7 5 |FNR2005-48 TD - CMO/RMBS ...113.104 212,289 | | rinend(35) [ s | 2205.500 | 4.388 |MON... 01/09/2012. | 06/25/2035.
31394D SU 5 |FNR 2005-38 TC - CMO/RMBS ...114.551 AT13 [ s | () [ e | 2000.6.000 | e 4.969 [MON...| ... 10/12/2009. | 05/25/2035.
31394E 4D 7 |FNR 2005-68 BE - CMO/RMBS.. ...110.851 88435 | e | e (B73) [ s | 200.5.250 | 3.573 |MON... | ... 01/28/2013. | 08/25/2035.
31394E W3 8 |FNR 2005-70 KC - CMO/RMBS. . ...109.884 TA52 | oo | eevvrenerneenenne(8) | e e .5.500 [ 3.786 [MON...| ... 04/02/2014. | 08/25/2035.
31394E X6 0 [FNR 2005-70 KP - CMO/RMBS.........cocooimiiinniinnineisnsieensisseisnniens | e ...112.396 216,636 [ s | e (TT1) i i | 2022.5.000 | 4.159 [MON...| ... 09/27/2012. | 06/25/2035.
31394G  YZ 0 |FHR2665LL - CMO/RMBS..........cooovoriiiereiiireiereieseiseceisessiseseieneis | ceevens ...110.498 TA26 | oo | eevvreeerreenenne(8) | o e .5.500 [ 4.939 [MON... | ... 08/24/2009. | 08/15/2033.
31394K  R8 9 [FHR 2696 DG - CMO/RMBS.........coooirierieririntiieiissiiesiesissisesisssienes | cviens ...108.898 5,391 | oo | cenrrnenrnennenee(T) | e [ | 0005.500 [ 4.276 |MON... 02/21/2011.| 10/15/2033.
31394P VY 6 [FHR 2743 PH - CMO/RMBS........cooiieieieierieriesenessssiseessessesisssssnnns | sviens ...113.083 1,165 | e [ (3) | oo | e [ 2005.500 | e 4.046 [MON... | ... 11/02/2009. | 02/15/2034.
31394U  S6 0 |FNR 2005-110 GL - CMO/RMBS.........coomviriiiiniiirieriesisreississsiesienes | s ..111.905 218563 | i [ (21) | e [ | 2005.5000 | L 3.631 |MON...| ... 08/31/2012. | 12/25/2035.
31394V EP 1 [FNR2005-122 PY - CMO/RMBS..........cooourremrieeireceisseiesssessseseesssssiessieens | sviens ..114.073 T8 | i | e (1,033) [ e | 2000.8.000 | 4.291 [MON...| ... 07/11/2013. | 01/25/2036.
31394V JR 2 |FNR 2005-120 PB - CMO/RMBS..........ccooimmiiriinnicnniseisssssseinniis | s ...115.932 8,207 | .ovevvvvenvrrinenrirnns | eerereenrrrenenens(10) | o [ | 20.6.000 | oo 4.503 |MON... | ... 04/02/2014. | 01/25/2036.
31394Y  H9 8 |FHR 2793 PE - CMO/RMBS........oooooeeeeeeveeeereeseeeeseseesesesesessenesessnesenne | ceeeene ..111.240 2,909 | oo | eerrreeerireeeieene(8) | e e | 22.5.000 [ 3.354 | MON... 09/02/2013. | 05/15/2034.
31395M  SA 8 | FHR 2933D EN - CMO/RMBS........ooveiieriiiiiiinnieiesieeiesississesiessinees | cvveene ...120.935 wBBTAT | s | e 282) | e e | 00005500 [ 4.335 |MON... | ... 01/30/2013. | 02/15/2035.
31395T M9 2 |FHR 2963 DE - CMO/RMBS..........cvtveuiviirierrinineisesissssnsssessssissensssssenes | aveeens ...111.898 9,669 | ..o | e 1) | e [ | 26000 | 4.596 |[MON...| ... 05/25/2010. | 04/15/2035.
31395T XX 7 |FHR 2973 DD - CMO/RMBS.......ovviirirririieiinniiienissisiiessessiessnninns | cvviene ...105.865 w4018 | | e (18) | e e | 00005500 [ 5.428 |MON... | ... 01/28/2010. | 02/15/2035.
31395U YD 7 |FHR 2996 DD - CMO/RMBS..........cooirviireiimeeieceeiesesiecesienesisenesesenesinnes | ceevens ...106.609 285,164 | s | e (B7) [ e e | 20025500 | 5.323 |MON... | ... 12/21/2009. | 04/15/2035.
31396E P4 2 [FHR 3066 EE - CMO/RMBS...........cooomirierieriiirniisnieriesiesisssssessisssiens | cviens L A111.817 1,292 | | (B9) | e [ | 20055000 | L 5.386 | MON... 01/27/2011. | 11/15/2035.
31396F WU 3 |FHR 3081 CQ - CMO/RMBS.........cooivieieiirneiienenieneeiesesieseseeseseseneses | v ...110.483 7,018 | oo | e T | e e [ 2.5.500 [ 3.002 |MON... | ... 02/03/2012. | 12/15/2035.
31396) 2C 8 |FHR 3126 CY - CMO/RMBS.........coourviirriiriiinreiinseiisesissssisesssosssisnns | v ...115.040 9,227 | oo | e 13 | [ | 20.6.000 [ 2.909 |MON... | ... 09/01/2011. | 03/15/2036.
31396L 3T 5 |FNR2006-114 HE - CMO/RMBS...........ccoooiiiiireiineiieneiseseeseseieseiieneiens [ v ...114.100 5,301 | oo | eervrenerreeneeeneT) | oo e 205500 [ 4.643 [MON...| ... 05/26/2010. | 12/25/2036.
31396P  FP 1 |FNR 2006-124 B - CMO/RMBS..........ccoooirviirinerinesiieesissssisesssssssissens | oeeees ...115.595 w1851 | e | e (15) | i e 20006000 [ 2.276 [MON...| ... 02/01/2013. | 01/25/2037.
31396R  2H 9 |FHR 3152 LB - CMO/RMBS...........oovvveecresereeseseesesisseseesssessssssssissssess | arvvene ...107.192 3,394 | | eernenenenneens(19) | e [ | 02.6.000 | 4.318 |MON... | ... 11/15/2010. | 05/15/2026.
31396W QN 9 | FNR 2007-72 B - CMO/RMBS ...110.407 5,398 | oo [ e (9) s | e | 20.8.000 | e 3.787 |MON... 09/27/2010. | 07/25/2037.
31396W QT 6 |FNR2007-72 DB - CMO/RMBS..........ccoooorveimeiineeieneiiesesiesesissesesnenins | ceeeens 111,128 1,722 | i [ conrecrenecieed(B) | oo | e [ 2005750 | i 1.592 |MON... | ... 07/09/2009. | 07/25/2037.
31396W Y8 3 |FNR2007-76 EB - CMO/RMBS...........cooiivirrireiieeeieceiiesseiesesieseieeeens | ceevens ...116.273 388 | oo [ v () | oo | e [ 208,000 | L 0.338 [MON... | ... 08/19/2009. | 08/25/2037.
31397B 2W 0 [FHR 3213 PE - CMO/RMBS........ovooeereecreeneseeseseeseseesssesessssssesessnsssnns | cesnene ...111.346 212585 | | e T i s | 202.8.000 | 2.543 [MON...| ... 09/24/2010. | 09/15/2036.
31397E QH 1 [FHR 3270 AT - CMO/RMBS........coooiiiiiriciissiciiissisiseissieseississis | cviens ...110.194 965 | e e (8) | s | s [ 205,500 | L 0.999 | MON... 12/23/2010. | 01/15/2037.
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31397 LW 2 |FHR 3348 HT - CMORMBS................. 1A.. .. 113170 5,416 )] B IO 6.000 |...... 5.697 [MON...| ... 04/23/2010. | 07/15/2037.
31397J VU 5 |FHR 3349 MY - CMO/RMBS 1A .. ...111.405 7,243 (18) B 5.500 |...... 2417 [MON...| ... 02/10/2011. | 07/15/2037.
31397L 3R 8 |FNR2008-61 MC - CMO/RMBS 1A.. ...113.834 229,132 [ | s M | e e | 005500 | 4.712 [MON...| ... 01/04/2011. | 07/25/2038.
31397N GV 1 |FNR2009-10 PG - CMO/RMBS. 1.A ..112.514 127,284 (T9B) | .ververerrrrrnes [ errerirveineriinirinens [ 005,500 | 4.531 [MON... 01/28/2013. | 03/25/2039.
31397N QQ 1 |FNR 2009-25 PG - CMO/RMBS..........cccooiiieririiiiniinsiiesiesissiiensissiiens | s 1A.. ...106.633 8,890 (B) | cvvvvereererrneins | eerreeirseiseriiniinns | 0005500 | e 3.816 |MON... | ... 12/08/2011. | 04/25/2039.
31398G QW 2 |FNR2009-111 CY - CMO/RMBS...........ccooirreiirveiireeiereeenesienesenesssnenes | ceevens 1A .. .. 112,192 ....14,998 (126) | covveevevererienes [ e | .5.000 | oo 3.939 |MON... | ... 08/31/2012. | 03/25/2038.
31398P  HR 3 |FNR 2010-35 KP - CMO/RMBS..........coooomrviriiieeiiseeieeeeiesesiesesisseiiens | e ...124.861 6,668 (B0) | covveveerererrienns [ e | 2:6.000 [ 4.727 |MON... | ... 06/27/2013. | 04/25/2040.
31398P  HY 8 |FNR2010-35 LP - CMO/RMBS..........ccoommviimirinniiinciseiissesissesissesinens | s ...120.561 ....55,281 (248) | covvoeveereienes [ e | 26000 | 5238 |MON... | ... 01/28/2013. | 04/25/2040.
31404B QG 0 |FN 763755 - RMBS ...110.961 972 ()] o | | 2008500 [ 3.799 |MON... 05/04/2011. | 02/01/2034.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities..........ccocoovviienneas XXX | e 1,479,104 | ..coceov. 1,325,274 1,380,085 0 [0 [ 0 XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations................. XXX | e 31,532,647 | ............ 27,335,274 28,988,623 0 ... (158,071) | v 0 XXX XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obligations
00206R  BH 4 [ATET INC....oivioieiiieiieceieceiereieseiesessesesesesesssseseesessiessisssennees | crevens ..113.151 150,000 140,899 coerevrnnennnneens | e [ e300 | 4.758 03/18/2014. | 12/15/2042.
00206R  FU 1 |AT&TINC ...128.079 ..2,325,000 2,928,617 ) [ e | e | 8,150 | 3.650 01/29/2021. | 02/15/2050.
00206R LV 2 [ATETINC....ivieieiiceiiriieneieseieseisseisses s | arevens ..101.185 ..2,000,000 2,028,264 )| e [ e | 03650 | 3.581 12/29/2020. | 09/15/2059.
002824 AV 2 | ABBOTT LABORATORIES...........ccoooviimriiimriineisnsisseissssnsissnsisnsis [ v L144572 2,891,440 | 2,000,000 2,362,471 ) [ e | e | 20008.000 | e 4.480 07/24/2015. | 04/01/2039.
002824 BA 7 |ABBOTT LABORATORIES..........coovvuriiireiiereiiereiieseissenesiesesisesesseseis | cviens ...100.441 100,000 100,038 )| e [ e | 002550 | 2.362 02/05/2016. | 03/15/2022.
00287Y  AQ 2 [ABBVIE INC......ccooooiriiiriiinnieseisssiisesessss s | s 2106425 | 53,213 | 50,000 ....50,309 )| e [ | 00.3.600 | 3.391 06/01/2015. | 05/14/2025.
00287Y AR 0 [ABBVIE INC.......coooomiiiieiiieiieceiissesiiesesiesesiesesiesessesess e | s ..119.813 | . 3,594,390 | ..ooooone 3,000,000 3,058,303 ) [ oo | s | 28500 | i 4.302 04/19/2017. | 05/14/2035.
00751Y  AE 6 |ADVANCE AUTO PARTS INC......coviiriiirrmrieiinisieinsieiessssssessssseessssenses | rnnene ..109.224 | .............. 2,184,480 | .....ccoucee. 2,000,000 2,008,351 ) [ e | e |00 3.900 | e 3.840 05/14/2020. | 04/15/2030.
008117 AG 8 | AETNAINC ... | i ...109.343 1,653,266 1,515,367 ) | e [ e | e 7.250 [ 7.101 04/09/2009. | 08/15/2023.
008916  AJ 7 [AGRIUM INC.....ooiiiiiiirrisisiisisissrsie et sisssesssnssnsns | avsnes ...140.456 1,917,224 1,678,955 | ..o [ v (10,881) [ v | errvrirerenisrirnninns | 000n6.125 |, 4.311 10/10/2017. | 01/15/2041.
010392  EB 0 | ALABAMA POWER CO......cooiviiriiiriiireeieseeiesesiesessesesseseseesessesssseness | v ...104.635 5,345,802 5,136,912 (29,064) | ..veveverererrines [ e [0 5.875 |, 5.255 08/11/2005. | 12/01/2022.
010392  EC 8 | ALABAMA POWER CO.......coovviiiviiinriisniiisscisseisssisssssssssssssssssssssness | o . ...987,300 |...128.827 | . 11,288,270 | .... . 992,707 456 | .o [ e |0 5.700 | 5.790 11/18/2003. | 02/15/2033.
012725 AD 9 |ALBEMARLE CORP.........coovvvmrriiircrsnnerenniennssssesissnsisssssisssesissssssnsenns | evinene | oo | oo 1,2 | 20 FEuiiiiits | s 1,229,381 |...130.559 | .......c...... 1,403,509 | ...occcvvenee 1,075,000 1,221,525 (B,736) [ coooovverceriereies | vererieneireneiiens | 0005450 | i 4480 [JD.cooo. | oo 4,882 | 58,588 | 10/29/2019. | 12/01/2044.
013104  AC 8 |NEW ALBERTSONS LP......oviiiriireriiierinisinsisiersssiessesssssessensssissssesssins | svsenes ...113.805 2,304,551 | oo 2,025,000 2,050,492 (4,675) | .ooocvererinricnies | eevverrerinrieniins | e 1750 | i 7413 | Do | e 8,975 | L 156,938 | 08/30/2001. | 06/15/2026.
018490  AQ 5 |ALLERGAN INC.......ooiiiiriiiceiiereiiereiieresiesesiesesiessssesesssesessssssssssens | v ...101.109 ....26,603 317 | s | e [ 2002.2.800 | oo 4.068 (MS..... | o223 | 756 | 06/20/2014. | 03/15/2023.
020002  AY 7 |ALLSTATE CORP.....ccovitiieiiicissisierissiesessssiessssssisssssssssss e sssssesses | avsenes ...118.966 . 1,164,291 (5,266) | +vvvvvevererrerireires [ ererernniserinnenins [ 0005200 | i 4.000 [JJoooois | 023978 | 52,000 | 07/27/2016. | 01/15/2042.
020039 DC 4 |ALLTEL CORP.......cooiiriieiicceiceeieeeiseiessssiseesessesessesessessesesesesenenes | v ...139.264 ..2,000,000 2,289,003 | ..o [ s (19,284) | ..o | e [ e 1875 | 6.000 [JJ..cee | e 78,750 | e 157,500 | 12/24/2003. | 07/01/2032.
02209S  AE 3 |ALTRIA GROUP INC.....ccovviiiririririiieiesisiesssissisnssssesssssesesssssessessnnes. | revene ..164.136 | .............. 2,870,739 | oo 1,749,000 2,970,083 | .o | e (49,218) [ vvevvrerrercviines | ervrirernnisrirsninns | 000.9.950 | ..o 4150 |MN......| .........24,654 | ........ 174,026 | 08/02/2016. | 11/10/2038.
022249 AU 0 |HOWMET AEROSPACE INC........ccoiivriieiireiireiiesesiecesieseseeseseeseseenns [ v 118757 | .............5,937,850 | .............. 5,000,000 5,297,522 | covvoivvreeeiieeei | v (40,487) | ..o | cererveneiveneiiennns [ 08750 | i 5575 | .. | ... 155,625 | ... 337,500 |08/11/2005. | 01/15/2028.
023135 AN 6 | AMAZON.COM INC......ccooivimiiriiiiiiiciirisninssissiesiiesississssssiinns | erviene ...107.306 100,000 100,584 (203) | .ovorvirriniinns [ [ 20.3.800 | 3571 | D | 274 | 3,800 | 09/03/2015. | 12/05/2024.
023135 BM 7 | AMAZON.COM INC........ooiiiiiriiiiiireiiiseiieceeiesesiesesiesesseesesiesesesenesinns | cviens ..128.413 . 4,004,862 (6,798) | ..ooovverrriceien | wvererereireneiiens | 04250 | 2756 |FA.....| .........45,688 | ......... 63,750 | 08/04/2021. | 08/22/2057.
023576 AA 9 | AMERANT BANCORP INC......ccooosviriiiiiiniinciieiieniiesississiesiesisessnsians | cvviens ...101.285 .1,012,850 1,000,000 | ..o | e | e | e | 205,790 [ 5.750 |JD.ccvec | v 160 | 57,500 | 06/16/2020. | 06/30/2025.
024836 AD 0 | AMERICAN CAMPUS COMMUNITIES OPERATING PA.........cccoooimiviimnniis [ o ...106.910 .3,207,300 2,902,452 | coooeveereneeniennens | e 14348 [ s | e | 20003625 | 4257 [MN......| .........13,896 | ....... 108,750 |04/13/2018. | 11/15/2027.
025816 AZ 2 | AMERICAN EXPRESS CO. ...159.748 .3,194,960 2,770,792 | covovvvvevevivnncnnis | eeeereeenn(31,078) [ o [ e | 2008150 | i 4.721 .......163,000 | 03/13/2017. | 03/19/2038.
025816 BK 4 | AMERICAN EXPRESS CO........ccourviimiiiimeiiineeinsesisesesiesesssssessssssssssesnns | v ...106.929 50,320 [ e | e (105) [ v | 20003.625 | 3.387 | D | v 131 | 1,813 | 06/01/2015. | 12/05/2024.
03027X AB 6 [AMERICAN TOWER CORP et | s ..102.710 100,000 100,037 | oo [ e (33) [ [ 123,500 | 3.465 |Jdocins | e 1,468 | 3,500 | 02/05/2016. | 01/31/2023.
030955 AN 8 | AMERITECH CAPITAL FUNDING CORP..........ccccooummmrimmmrimnniiieneissneinnns [ v ...119.351 020 | 2,000,000 2,119,842 | oo [ e (16,405) | s | e [ 2006550 | i 5.375 | .o | e .80,406 | ... 131,000 |07/07/2003. | 01/15/2028.
031162 BV 1 JAMGEN INC......ooroiceeccess s | cini 105376 | 52,688 | ... 50,000 20B0,068 | ..o | e (29) | e e |00 3,625 [ 3561 [MN......| o196 | 1,813 | 09/22/2014. | 05/22/2024.
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03522A  AJ 9 |ANHEUSER-BUSCH COMPANIES LLC ...126.684 .3,800,520 ..3,000,000 3,487,844 | ...ccoviiricnns [ i (10,006) B O 4.900 |...... 3.845 |FA.....| e 61,250 | .......... 73,500 | 03/09/2021. | 02/01/2046.
03523T BF 4 |ANHEUSER-BUSCH INBEV WORLDWIDE INC ...162.659 ..3,000,000 4,427,133 (56,129) | .. B 8.200 |...... 4.248 06/05/2017. | 01/15/2039.
03523T BQ 0 |ANHEUSER-BUSCH INBEV WORLDWIDE INC 109259 | 54,630 | i 50,000 88,931 | | s 93 | i | e | 2003750 | L 4.199 04/21/2014.| 07/15/2042.
035242 AP 1 |ANHEUSER-BUSCH INBEV FINANCE INC ...107.456 350,000 352,375 (567) | covvevrevererrvienns [ e | 2003650 | 3.460 02/13/2017.| 02/01/2026.
037411 AK 1 |APACHE CORP.........ccoovvvrrnnen. L A18.574 | 1,185,740 | 1,000,000 1,081,347 | oo | e (16,297) | ..evvorrvvieririrns | cervvreneirennineenns [ e 1950 | 5.779 02/19/2003. | 04/15/2026.
037411 AR 6 |APACHE CORP..........ccccooururnnn. ...122.539 ..5,000,000 6,102,335 (52,443) | ..o | e [ 208,000 | oo 4.031 08/22/2012. | 01/15/2037.
037735  CK 1 |APPALACHIAN POWER CO............... ...138.682 ..2,406,000 3,019,996 (26,808) | .....oovvvrrinrinns [ [ 108700 | 4.421 04/28/2017. | 08/15/2037.
037833 AK 6 |APPLEINC........ L0244 51,207 | 50,000 ....49,366 456 | oo [ | 02400 | 3.379 10/22/2013. | 05/03/2023.
037833 AL 4 |APPLE INC ...118.025 235,000 222,320 359 | coeereeeveeeienies | eveeeviieeieniieniiens | 00023850 | oo 4.236 06/20/2014. | 05/04/2043.
037833 AT 7 |APPLEINC........ LA27.917 2,558,340 | 2,000,000 2,186,306 (5,201) [ covoovverreviennis | e | 4450 | 3.826 , 08/02/2016. | 05/06/2044.
039483 AM 4 | ARCHER-DANIELS-MIDLAND CO ...127.462 ..3,000,000 3,191,707 (30,531) | e | e [ e 1500 | L 6.049 (MS.....| .o 66,250 225,000 | 12/24/2002. | 03/15/2027.
039483 AN 2 | ARCHER-DANIELS-MIDLAND CO ...127.565 . ..2,000,000 2,111,373 L(15,354) | s | e [0 8750 | 5.636 135,000 | 12/09/2009. | 12/15/2027.
039483 AS 1 |ARCHER-DANIELS-MIDLAND CO ...137.108 12,742,160 ..2,000,000 2,224,341 L(18,679) | v | e [ 207000 | i 5.420 140,000 |03/23/2004. | 02/01/2031.
040555 CK 8 | ARIZONA PUBLIC SERVICE CO ...141.357 3,615,912 ..2,558,000 3,357,690 39,654) | .ooovovviineiiinns [ e | 8875 | 4.021 ..175,863 | 01/21/2015. | 08/01/2036.
052769 AD 8 |AUTODESKINC...... ...108.724 2,744,194 | .. ..2,524,000 2,535,356 (3,204) | oo | e | 375 | s 4.225 110,425 | 09/11/2018. | 06/15/2025.
05329W AN 2 |AUTONATION INC. ...104.962 2,099,240 | .............. 2,000,000 1,950,975 | ..o | e 15,893 [ s | 20023.500 | 4419 (MN....| .......8,944 | ... 70,000 |07/18/2018. | 11/15/2024.
053332 AM 4 |AUTOZONE INC.... ...100.100 89,983 | e | DY [ e |20 3.700 | 3.822 [AO...... | v 391 | 1,850 |07/23/2013. | 04/15/2022.
053611 AB 5 |AVERY DENNISON CORP............... ...125.657 . 2,004,835 (302) | covvereverriienns [ e | 2.6.000 | 5.970 120,000 |01/22/2003. | 01/15/2033.
05465C AA 8 | AXOS FINANCIAL INC ...107.588 | . 2,044172 | ... . 1,918,211 (4,352) [ ..o | e | e 4875 | 4593 [AO...... | coove 23,156 | .......... 95,970 | 09/17/2020. | 10/01/2030.
057224  AK 3 |BAKER HUGHES HOLDINGS LLC.......coovierreirerriirinnieiensssienesssseensenes | evivens | oo | cvvverenens 1|1.GFE........ 5,294,624 |..126.112 | covovvevinne 5,395,071 | .covvvrnnns 4,278,000 4784442 | ..o | e (59,397) | ..vevrerrrinrinns [ e [0 6.875 |, 4.862 |JJ.ooes | e 135,619 294,113 | 09/09/2013. | 01/15/2029.
06050W FZ 3 | BANK OF AMERICA CORP ...109.475 100,000 299,316 | s | e [ e | 204050 | 4120 [FA...| o 1,530 | oo 4,050 |08/07/2014. | 08/15/2034.
06051G  JA 8 | BANK OF AMERICA CORP 2, ..120.590 | ...cc0.ee...3,617,700 | oo 3,000,000 3,658,965 | ....coverevrrvrniinnns | cevrreennd($,515) [ s [ e | 204083 | 2.933 09/10/2021. | 03/20/2051.
064227 AB 7 |BANK OF N T BUTTERFIELD & SON LTD 25[1.GFE i | s 492,490 |...103.766 500,000 493,990 | oo [ 986 | s | e [ 205,250 | i 5.486 05/21/2020. | 06/01/2028.
06684N AL 3 |BAPTIST HEALTH......oooooiviirriiinniinciiencisseineis 2|1.FFE 2,016,120 |...106.245 | .............2,124,900 | .............. 2,000,000 2,013,448 | oo [ e (TA18) | s | s [ 204100 | L 4.000 01/22/2020. | 12/01/2049.
07274N° BC 6 |BAYER US FINANCE [T LLC......coooviiiiiriiieriiiereeereeeseseseiseseiseseinnnes | cvevin | o [ e 1/2BFE....... 4,943,280 |...127.885 | .............5,115,400 | .............. 4,000,000 4,737,969 | ..oooovvveverrvneriiens | reeereeene(30,790) | oo [ e | .5.875 | 4.289 04/29/2014. | 04/15/2038.
07274N  BD 4 |BAYER US FINANCE Il LLC 102,053 | 51,027 | 50,000 88,063 | s | e 119 | s | 0000 3.600 [ 4.175 07/15/2014. | 07/15/2042.
075887 AN 9 |BECTON DICKINSON AND CO 125970 | ........... 1,259,700 | ... 1,000,000 1,065,262 | ... | eererreencd D 701) [ v | 000 7.000 | 5.622 11/26/2003. | 08/01/2027.
075887 AQ 2 |BECTON DICKINSON AND CO ...125.580 ..2,500,000 2,602,312 | ccovveverrrerrnenin | cireenend(12,373) | | e [ 2008700 | i 5.940 06/18/2009. | 08/01/2028.
075887 CD 9 |BECTON DICKINSON AND CO. ...120.937 ..3,002,000 3,101,655 | ..o [ evreeeed(17,016) | e | e [ 208700 | i 5.912 12/29/2017. | 12/01/2026.
075896 AB 6 |BED BATH & BEYOND INC.......cccoovviiincicernnivcrvsnissiseinninensenissninnns | evvene oo e L2 [AAFE s | 1,632,121 ] L 90.214 | .............1,461,467 | .............. 1,620,000 1,551,227 | oo | 3,740 | i [ | 8915 L 5.384 04/19/2016. | 08/01/2034.
079867 AM 9 |BELLSOUTH TELECOMMUNICATIONS LLC LA16.157 3484710 | 3,000,000 3,142,362 | ..o [ eeeeeend(33,302) | s | e [ 2072000 | i 5.579 02/25/2005. | 10/01/2025.
079867 AW 7 |BELLSOUTH TELECOMMUNICATIONS LLC........cocvvvvmiricrinrirns ...118.930 100,000 299,957 | s | D | s |20 8375 [ 6.383 04/30/2008. | 06/01/2028.
084664 BL 4 |BERKSHIRE HATHAWAY FINANCE CORP. ..140.857 | ...........2,817,140 | ............. 2,000,000 2,376,631 | .oooeveernceivninnens | errereeen(13,670) [ oo | cevireeneensciinninns | 2005750 | e 4.245 01/15/2013. | 01/15/2040.
084664 BT 7 |BERKSHIRE HATHAWAY FINANCE CORP ...100.949 500,000 502,019 [ .o | erienneenn(5,390) | o e 0000 3.000 [ 1.899 09/26/2016. | 05/15/2022.
084670 BF 4 |BERKSHIRE HATHAWAY INC....... ...100.232 200,000 200,207 [ .oocvoereereneernrinns | vrereeeeenn(2,523) | o e | 0000 3.400 [ 2.118 11/03/2014. | 01/31/2022.
08652B AA 7 |BESTBUY COINC ..112.922 ..2,000,000 1,937,654 | ..o | e 1,599 | e | 4450 [ 5.000 02/01/2019. | 10/01/2028.
08658E AA 5 |CONOPCO INC ...126.961 ..3,000,000 3,339,969 | ..oovvrererceininens | e (85,804) [ oo | e | 1008625 | 4.532 09/23/2010. | 04/15/2028.
09256B  AE 7 |BLACKSTONE HOLDINGS FINANCE COLLC.......ccoovvimrrierrrinnns ...147.528 ..1,430,000 1,828,990 [ ..oovveverremerrnenns | eerrreenn(11,959) [ oo | e | 0000.6.250 | e 4.212 01/18/2018. | 08/15/2042.
093662 AG 9 |BLOCK FINANCIAL LLC ..110.912 ..2,000,000 2,020,526 (5,216) | ..ooovvverrerirennis | vererreneireneiiens | 20005.250 | i 4.929 08/29/2018. | 10/01/2025.
093662 AH 7 |BLOCK FINANCIAL LLC L0711 | 2,142,220 | 2,000,000 2,025,782 (2,560) | ..ooorvvereriennies | s | 03875 | 3.695 08/27/2020. | 08/15/2030.
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096630 AF 5 |BOARDWALK PIPELINES LP ...109.625 .2,192,500 2,024,521 (4,044) B O 4.450 |...... 4190 | ddoons | v 41,039 | .......... 89,000 |01/08/2018. | 07/15/2027.
097023 AG 0 |BOEING CO......ccoooovurrrirnnee ...147.071 1,470,710 1,362,154 (29,203) B 8.625 |...... 4.122 08/15/2012. | 11/15/2031.
097023 AH 8 |BOEING CO... ...116.026 11,160,260 . 1,064,098 (22,231) | coovvvereireneiies | e [ 2007950 | i 5.299 10/29/2004. | 08/15/2024.
097023 AM 7 |BOEING CO... L A17.487 12,349,740 ..2,000,000 2,037,283 (9,325) [ oo | e | 07250 | 6.637 10/21/2002. | 06/15/2025.
111320 AJ 6 |BROADCOM CORP ..114.492 .2,289,840 ..2,000,000 2,035,597 (2,205) | cooocverriricriis | e | 4500 | e 4.309 05/27/2015. | 08/01/2034.
11135F  BG 5 |BROADCOM INC ...104.798 .3,667,930 ..3,500,000 3,397,209 1,369 [ [ e [ 203,750 |, 3.920 . 05/21/2021. | 02/15/2051.
11271L AF 9 | BROOKFIELD FINANCE INC ...105.094 .3,678,290 ..3,500,000 3,699,081 (1,084) [ cooovvvecrieeein | e | 0000 3.500 | e 3.196 |MS......| e 30,965 |... 09/29/2021. | 03/30/2051.
115637 AL 4 |BROWN-FORMAN CORP ...111.382 100,000 101,925 (62) | covvevreverriienns [ e 03750 [ 3.616 | oo | v 1,729 03/26/2015. | 01/15/2043.
118230 AR 2 |BUCKEYE PARTNERS LP ...103.209 ..2,000,000 1,986,741 1,933 [ e [0 4125 | 4.253 01/18/2018. | 12/01/2027.
121897 AD 6 |BURLINGTON NORTHERN SANTA FE LLC.......ccoooomiriiiriiiriiecnieniiinns ...150.380 940,000 1,182,982 | ..o | e (11,485) | .o | e [ 201290 | e 4.787 08/22/2012. | 06/01/2036.
12189T AX 2 |BURLINGTON NORTHERN SANTA FE LLC ...142.402 ..3,850,000 4,569,179 | .ooooivveriieriiees | e (34,110) | v | eereereneireceirenens [ 2008.200 | v 4.449 08/22/2012. | 08/15/2036.
12189T AZ 7 |BURLINGTON NORTHERN SANTAFE LLC ...142.230 ..2,410,000 2,876,733 (20,951) | vvvvvverienernns | cevrernenresserinnenes [ 2008150 | 4.400 12/07/2011. | 05/01/2037.
124857 AF 0 |VIACOMCBS INC... 133612 | .............2,672,240 | .........c... 2,000,000 2,374,521 | oo [ s (13,117) | oo | cereevenecreceineees [ 205,900 | e 4.399 07/27/2016. | 10/15/2040.
124857 AM 5 ...105.935 100,000 100,000 | .ovoooveeriieniiins e | e [ e | 03700 [ 3.699 12/09/2014. | 08/15/2024.
12541W  AA 8 L2742 3,382,260 e 3,000,000 2,979,544 2777 | oo | e | 04200 | 4.325 04/26/2018. | 04/15/2028.
125523 AX 8 ...129.533 ..2,000,000 2,089,221 | oo [ e (10,271) | i | e [ 7875 | 7.089 09/30/1998. | 05/15/2027.
125523 CB 4 ...107.467 . ..3,000,000 2,902,636 | ...ooovvveeeriieenii | e 16,614 | s | s [ 203,400 | L 4.104 01/30/2017.| 03/01/2027.
126117  AE 0 |CNAFINANCIAL CORP ..111.025 555,125 500,000 504,336 | ...coovenriinniiinnns | eerrieennd(2,109) [ e |20 7.250 | 6.748 10/08/1998. | 11/15/2023.
126408 GU 1 |CSXCORP...... ...133.568 | . 5,854,285 | ...cccovovene. 4,383,000 4,807,589 | ...oovvveeerrnerriins | reeereeene(18,808) | oo [ e | 205500 | ... 4717 01/29/2016. | 04/15/2041.
126650 BR 0 |CVSHEALTH CORP 138998 | 4,169,940 | ....ccoooeenee 3,000,000 3,509,940 | ..o [ v (18,146) | s v [0 8.125 | 4.700 01/29/2016. | 09/15/2039.
127055 AL 5 |CABOT CORP ..109.322 | ............ 1,093,220 | .............. 1,000,000 1,024,593 | ... | e 2,918) [ s | 00042000 | 3.612 05/08/2020. | 07/01/2029.
134429 AZ 2 |CAMPBELL SOUP CO. ..107.914 100,000 89,792 | | 294 | [ [ 2002.3.8000 | L 4.570 09/28/2014. | 08/02/2042.
136385 AL 5 | CANADIAN NATURAL RESOURCES LTD. ...131.802 ..2,000,000 2,393,893 | ovveevrvneneennenn | e (16,196) | vvvvrierciins | veeveineeinneeiinnnees [ 20008.250 | oo 4.522 06/19/2019. | 03/15/2038.
14040H BK 0 |CAPITAL ONE FINANCIAL CORP. ...107.348 ..2,000,000 1,945,712 | v | e 10498 | s |20 3750 | 4.412 03/13/2018. | 07/28/2026.
140501  AC 1 | CAPITAL SOUTHWEST CORP ...100.250 | ..............3,007,500 | .............. 3,000,000 3,025,543 | ..o [ eeenrrinnnnnnn(B27) [ | e | 2003375 | 3.170 11/18/2021. | 10/01/2026.
14149Y AW 8 |CARDINAL HEALTH INC... . 115.714 ..2,000,000 2,070,482 | ..oovveevvveirrcnnns [ cevrreennd(1,994) [ | e | 2004600 | e 4.344 10/31/2017. | 03/15/2043.
14149Y BD 9 |CARDINAL HEALTH INC... ...120.604 ..2,000,000 2,370,182 | oovecevrerreeni [ e 9,982) | s | e [ 204900 | i 3.704 08/27/2020. | 09/15/2045.
141781 AC 8 |CARGILL INC. ...120.164 250,000 249,811 [ v | o2 [ | e {07375 | 7.398 11/04/2004. | 10/01/2025.
141781 AT 1 |CARGILL INC. . ...134.001 200,000 191,113 cerevrereeennnns | e [ 008125 L 6.660 05/16/2008. | 04/19/2034.
141784 AM 0 |CARGILL INC............... ..126.200 | ..............3,786,000 | .............. 3,000,000 3,497,574 | ..o [ e (79,997) | v [ [l 7410 |, 4.000 09/26/2011. | 06/18/2027.
141784 BH 0 |CARGILLINC............... ...125.700 ...879,900 700,000 725,824 (B.247) | oo | verevericveniiiens | 008875 | i 6.162 10/17/2003. | 05/01/2028.
14448C AR 5 |CARRIER GLOBAL CORP ...104.696 2,617,400 | .ovvveeve. 2,500,000 2,272,393 8,346 | ..o [ e |0 3377 [ 4.090 05/01/2020. | 04/05/2040.
149123 BD 2 |CATERPILLARINC.... ...107.479 11,074,790 ..1,000,000 1,023,119 L(19,403) | i | e [ 20028.000 | i 5.839 01/21/2003. | 02/15/2023.
149123  BL 4 |CATERPILLARINC......... ...133.308 . ..4,000,000 4,599,262 (32,601) | v [ e 205,300 | 3.880 05/29/2012. | 09/15/2035.
149123 CC 3 |CATERPILLARINC......... ...105.011 ...105,011 100,000 100,301 (133) | covvererereeienes [ e | .3.400 | 3.254 09/18/2014. | 05/15/2024.
151020 AL 8 |CELGENE CORP ..121.123 11,391,703 ..1,149,000 1,322,149 (4,850) | ..oocverreriniis | cevrerireninniiniens | 0005250 | e 4.184 60,323 | 10/02/2017. | 08/15/2043.
169905 AE 6 | CHOICE HOTELS INTERNATIONAL INC ...102.191 .2,043,820 ..2,000,000 2,011,744 (22,711) | o e [0 5750 | 4.549 115,000 | 12/11/2018.| 07/01/2022.
172062  AF 8 | CINCINNATI FINANCIAL CORP ...128.682 5,147,280 ..4,000,000 4,292,903 L(BT443) | e [ [2006.920 | 5.539 |MN......| oo 35,369 | ........ 276,800 | 07/06/2005. | 05/15/2028.
172967 EW 7 |CITIGROUPINC............ ...169.359 5,080,770 ..3,000,000 4,151,103 (40,881) | ..o | e [0 8.125 | L 4.851 112,396 | ........ 243,750 | 10/05/2015. | 07/15/2039.




Annual Statement for the year 2021 of the First Catholic Slovak Ladies Association Of The U.S.A.

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

oL'ol3a

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

0 Designation Current Year's

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

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

g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
172967  GK 1 | CITIGROUP INC.......ooiiiiiiiiciiiiiciiesisiissi s | s ...102.052 25,513 | oo 25,000 ....25,050 (85) B O 4.050 |...... 3.694 04/29/2014. | 07/30/2022.
172967  HA 2 [CITIGROUP INC.......oooiiieiresseeceesessessesssesssssssssnsssnsnes | aneeens . ..150.992 | .. 3,019,840 | ......ooece. 2,000,000 2,642,149 | oo [ s (17,478) B 6.675 |...... 4.369 07/05/2017. | 09/13/2043.
189754  AA 2 | TAPESTRY INC...coooiiiiiiiiiiisticcie e | s . ..106.234 | . .2,124,680 ..2,000,000 2,006,253 (1,889) | oo | e | 04250 | e 4.140 01/30/2017. | 04/01/2025.
191219 AP 9 |COCA-COLA REFRESHMENTS USALLC SD.. |. ...100.574 .2,021,537 ..2,010,000 2,017,472 (87,536) | ..vvreverrerearernes [ erreriveineriiniiinens [ 008,500 | 3.999 06/06/2011. | 02/01/2022.
195869  AG 7 | COLONIAL PIPELINE CO.....cooouviimriimcriinneiisreiieseiinseieessisessesesesseseees | ceevens . ...140.768 .7,038,400 | .... ..5,000,000 6,401,239 | .oooooivveieni [ s (106,657) | ...oooverririicens [ e [ 20 7.630 | 4.240 05/23/2013. | 04/15/2032.
20030N  AK 7 [COMCAST CORP.......ccoviiiirririerisericesiesesissesissesissesesesesessseesessesenens | crevens ...144.071 7,203,550 | oo 5,000,000 6,019,640 (51,958) | ..vvvvererirernes [ e [ 2008500 | oo 4.507 03/14/2013. | 11/15/2035.
20030N BH 3 |COMCAST CORP FSSTTRRRRIRTON DR . ..117.183 62,107 ....53,195 (14) | oo [ e | 4250 | 4.208 04/21/2014.| 01/15/2033.
20030N  CK 5 |COMCAST CORP.......covvviiriiiriieseiissiisesisesisesesssessse s | arevens . ..115.472 .3,464,160 3,391,288 (5,912) [ oo | v | 200040000 3.247 05/17/2021.| 03/01/2048.
205887 CD 2 |CONAGRA BRANDS INC . ...126.587 .2,531,740 2,043,075 (1,857) [ coooerveerrieenis | v | 00005.300 | e 5.104 03/28/2019. | 11/01/2038.
207597  CZ 6 | CONNECTICUT LIGHT AND POWER CO.........cccoovmimriiimiirineisneiraneiians [ v . L 17.110 1,417,031 1,290,303 (26,524) | ..o | e [ 1875 | 5.248 05/02/2005. | 10/01/2024.
20825C  AF 1 |CONOCOPHILLIPS.........cooireiereiiereiiereiisereiieseeseseiseseiseseiseseisessienees | ceeeens . ...130.782 2,615,640 2,318,946 (23,159) | .veveererenrinns [ e [2005.900 | 4.059 04/12/2012. | 10/15/2032.
209111 ES 8 | CONSOLIDATED EDISON COMPANY OF NEW YORK.........cccooovvmmmiimnnies [ v . ...139.095 2,225,520 1,963,226 | .....cooovvveiriienns | e (16,045) | ... | e [ 206,300 | oo 4.291 100,800 |05/18/2015. | 08/15/2037.
209111 EU 3 | CONSOLIDATED EDISON COMPANY OF NEW YORK.........ccooovvemmirirmnnnes [ v . 144772 4,645,733 4,154,504 | ..o | e (39,864) | ....oooorvviriiies | cerverereiieniirenens [ 208750 | i 4.224 216,608 | 12/22/2015. | 04/01/2038.
212015  AQ 4 | CONTINENTAL RESOURCES INC ...110.988 . 2,036,476 (929) | covvevveerriienns [ | 4900 | 4.765 8, coerr....98,000 | 08/27/2019. | 06/01/2044.
216831 AB 3 |COOPER TIRE & RUBBER CO.............. 117170 300,000 297,000 | ..o | cerrrereneeendBT | i e | 000 7625 [ 7.863 v 8,735 | 22,875 | 11/04/2004. | 03/15/2027.
219350 AX 3 |CORNING INC ...118.299 ..4,000,000 4127917 | | veeeeeennn(5,808) | e [ 4700 | 4.409 188,000 | 05/27/2014. | 03/15/2037.
224044 BR 7 |COX COMMUNICATIONS INC............cccc. ...133.225 ..2,878,000 3,637,896 | ...ooovvveeerrienii [ crieerene(36,426) | s | e [ 206,450 | L 4.071 185,631 | 10/09/2019. | 12/01/2036.
22541L  AE 3 |CREDIT SUISSE (USA) INC ...142.597 100,000 100,564 | ...ooovvenriieniinns | cevveneiiennena(38) | o e |0 7125 | 7.048 | oo | s 3,285 | oo 7,125 | 11/04/2004. | 07/15/2032.
22822V AB 7 |CROWN CASTLE INTERNATIONAL CORP. . . ...109.548 | . .2,190 960 | ovvvoren 2,000,000 2,003,348 | ..o [ e (TA9) | s | e [ 204450 | L 4404 [FA.....| o 33,622 | ......... 89,000 |07/18/2018. | 02/15/2026.
231021 AJ 5 [CUMMINS INC......viiriiiiriiicineieieeeiesss st ssssssssnssssssssenss. | avsenes [ . ,418, .. 128.632 | oo 3,215,800 | ...cccorenee 2,500,000 2,466,583 e [ e 1125 7.399 [MS.....| wovvienae 59,375 | ........ 178,125 | 02/01/1999. | 03/01/2028.
231021 AQ 9 |CUMMINS INC......cosrviiriiimiiiereiiereiieseiseseiseseisesesssessisessssessssessiennees | v . ...133.145 .2,929,190 ..2,200,000 2,327,154 )| oo [ e | 4875 | 4452 [AO...... | oo 26813 | ....... 107,250 | 12/22/2015. | 10/01/2043.
23331A° BG 3 [DRHORTON INC......ooviiiriririiiiririisissiessssssiessssissesessssssssssssssssssnes | enene . ..103.316 .2,066,320 | ... ..2,000,000 2,005,385 ) [ oo | e | 750 | s 4439 |FA.....| oo 35,889 | ......... 95,000 |12/11/2018. | 02/15/2023.
23338V AC 0 [DTE ELECTRIC CO....coomeieeiireiieseieceisseisessissssssesisesesseseseseseenes | eeees . ...105.455 52,728 | oo 50,000 ....50,302 )| e [ e 203375 | 3457 |MS.oooo | o 563 | oo 1,688 | 07/22/2014. | 03/01/2025.
237194 AE 5 | DARDEN RESTAURANTS INC.......cocooiimiiiiriiiiniiisneisnsisnsisneisssinnnns [ v . ..121.253 | . 4,679,153 | ..occovveene. 3,859,000 4,479,134 )| e [ | 20.6.000 | 4417 (FA| o 87471 | ... 231,540 |12/21/2017. | 08/15/2035.
237194  AM 7 | DARDEN RESTAURANTS INC.......ccoooiriiiiriiierieieneiieceiienesessesisseseenens | v . 115,906 | ........cc.... 1,159,060 | ...ccoovvnnnee 1,000,000 1,018,734 )| oo [ e | 4550 | 4427 (FA..| v 17,189 | ..o 45,500 | 11/07/2019. | 02/15/2048.
239753  BL 9 | TARGET CORP.......ccocosiiiriiriiriseiesisiiesisiisiie s snissiesesiessssens | arviene . ...101.862 500,000 503,382 ) [ e | e |0 8875 | 6.057 |AO...... | cooves 11,094 | .......... 44,375 |02/19/2003. | 04/01/2022.
239753  DJ 2 | TARGET CORP.......coooiiiriiireiieceiereieseiesseessieseiesesssssssssssssienes | v . 124001 | .............4,145,353 | ... 3,343,000 3,486,858 )| oo [ | 08750 | 5.888 (U | co 112,826 | ........ 225,653 |07/18/2003. | 01/01/2028.
239753 DL 7 | TARGET CORP......ccooosiiiiriririciietisiisisisiie s siessssens | anviene . ...125.063 ..1,580,000 1,790,814 ) [ oo | e | 2008650 | L 4.301 |FA..oo| o 43,779 | ........ 105,070 | 11/08/2011. | 08/01/2028.
247025  AE 9 | DELLING ... | v . ...125.421 ..5,500,000 5,768,165 | ..o | e (34,030) | ..cvvoverieeiies | oo [ e 1100 | i 6.153 [AO...... | ccoveeeee 82,439 | ....... 390,500 | 09/09/2009. | 04/15/2028.
253890 AT 3 |DIGITAL REALTY TRUST LP.....otiiiiiieiirieieineieissississssssissssssenssneee | avseees . 2|2 ,026, L 12.812 2,256,240 | 2,000,000 2,018,657 (2,520) | cvoovvererrriirnies | e | e 4450 | e 4.280 | Jdooie | s 41,039 | .......... 89,000 |07/18/2018. | 07/15/2028.
25466A  AJ 0 [DISCOVER BANK.........oovirieireiireeieceeiesenisesesssessssesessesessssessesssoenenes | coeeees . . . ,782, ...105.890 | .............3,176,700 | .............. 3,000,000 2,868,181 25,423 | oo | s | 2003450 | e 4525 [ | e 44275 | ... 103,500 |06/06/2018. | 07/27/2026.
254687 AH 9 | TWDC ENTERPRISES 18 CORP. ..112.613 700,000 730,068 (5,355) | cvvocverrirriiniis | cevverieninrieniiens | e 1550 | i 6.470 | Jdovces | o 24370 | .......... 52,850 | 11/04/2004. | 07/15/2093.
254687 EM 4 |WALT DISNEY CO ...162.963 ..2,634,000 3,564,734 (34,289) | ..o | e [ 10 72850 | 4.804 (MS...... | ... 68,923 | ........ 206,769 | 05/02/2016. | 03/01/2039.
25468P BW 5 | TWDC ENTERPRISES 18 CORP ..141.253 | . . ..2,000,000 2,513,074 . (40,405 | ....ocverriricens [ e [0 7.000 | 3.916 |MS......| oo 46,667 | ....... 140,000 |03/19/2013. | 03/01/2032.
25468P CX 2 |TWDC ENTERPRISES 18 CORP. L1349 ...l 226,898 200,000 192,150 237 | o | e | 2003700 | i 3.978 | D | e 617 | oo 7,400 | 04/21/2014.| 12/01/2042.
254700 AS 8 | DISCOVERY COMMUNICATIONS LLC. ...119.523 .3,585,690 ..3,000,000 3,106,312 (4,708) | ..ooovverrriennies | rnrriinneiinnniinns | 20025.000 | e 4.672 . «.......150,000 | 01/18/2018. | 09/20/2037.
257375  AF 2 |EASTERN ENERGY GAS HOLDINGS LLC.... . . ..118.573 2,371,460 | ... ..2,000,000 2,156,341 (4,439 [ ..o | e | 4800 | 4.240 ,000 | .......... 96,000 | 06/13/2016. | 11/01/2043.
257559 A 3 | DOMTAR CORP......ccooiiiiiiiiriciissicissisis s ssesissins | arsiens . ..102.116 2,875,587 | c.ovvvann. 2,816,000 3,037,581 (5,812) [ oo | e | 00008.250 | e 5.602 176,000 |07/21/2020. | 09/01/2042.
257867 AG 6 |RRDONNELLEY & SONS CO.......ccooiriiireiiimieieneiiesesienessesessenesssenesns [ v . . ..119.375 | .. ...835,625 700,000 682,001 1,833 [ v [ e [ 06,625 | 7.083 790 | oo 46,375 | 04/16/2002. | 04/15/2029.
260003  AF 5 |DOVER CORP.......ccoocmiiiiiiiimieiiiseiieseiiesessesesiesessesesssssssessssessssesesnns | v I . 2126214 | 126,214 100,000 ....92,539 335 | i | e | 208375 | 6.187 |AO...... | oo 1,135 | L 5,375 | 04/30/2008. | 10/15/2035.
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260543 BJ 1 |DOW CHEMICAL CO 2134685 | e TA0TT | 55,000 ....56,165 (108)| .. IV I 7.375 |...... 7.019 03/06/2002. | 11/01/2029.
26078) AE 0 |DUPONT DE NEMOURS INC. ..129.082 | ..............3,872,460 | .............. 3,000,000 3,667,191 (29,699) | .. I 5319 |..... 3.520 03/05/2020. | 11/15/2038.
26138 AS 8 |KEURIG DR PEPPER INC ...106.010 100,000 101,117 (287) | ovverevereereniiiens [ [ 200.3.400 |, 3.072 03/14/2016. | 11/15/2025.
264399 DK 9 |DUKE ENERGY CAROLINAS LLC ...123.633 100,000 ....99,943 B | oo [ e [ 008,000 | 6.010 03/11/2008. | 12/01/2028.
264399 ED 4 |DUKE ENERGY CAROLINAS LLC ...132.794 100,000 100,000 | ovoouvverrrireriies | e | cevvieresisneinens | e | 08450 [ 6.449 11/04/2004. | 10/15/2032.
26439R  AK 2 |SPECTRAENERGY CAPITALLLC 125671 2,513,420 | 2,000,000 1,964,915 2,319 | o [ e | 08750 [ 6.995 04/15/2002. | 02/15/2032.
26442K AB 2 |DUKE ENERGY CORP 2103356 | .o 51,678 | 50,000 2050,000 | e | | | s | 203080 [ 3.050 12/13/2012. | 12/15/2024.
266233 AB 1 |DUQUESNE LIGHT HOLDINGS INC.........ccoovviimmriinnriinniiieniissiisniiisnenes [ v ...125.735 ..2,000,000 2,372,318 | oo [ s (19,572) | oo | e [ 106,250 | oo 4.417 12/04/2017. | 08/15/2035.
268840 AD 1 |EPRPROPERTIES... ...105.661 ..2,000,000 2,012,917 (2,165) [ oo | e | 20045000 4.360 01/08/2018. | 06/01/2027.
277432 AB 6 | EASTMAN CHEMICAL CO ....... L 111.313 1,000,938 (A13) | oo [ e 07250 | 7.200 02/09/1999. | 01/15/2024.
277432 AL 4 |EASTMAN CHEMICAL CO......coorriiriiimeiieneiiseneiseseesseseissssesseseiseseeenns | v ...120.076 3,133,075 (4,004) [ ..ooovverrrrerii | e | 004800 | 4.464 08/31/2016. | 09/01/2042.
278058  AQ 5 |EATON CORP.......ccooiiiiiiriiiriiisseiissiiesssisssssisesissses s [ v ...115.990 . 1,038,941 | ..o | e (10,164) | ..o | cervieniicieriiiinnns [ 206500 | o 5.239 05/02/2005. | 06/01/2025.
278058 AW 2 | EATON CORP.......ccoooiiiiriiiieiieteeieseiiesesiesrssiecesieseseesessesess s | i 137188 | 4,918,190 | 3,585,000 3,768,583 | ..o [ v (17,303) | ..ovverevereiies | cerevreneireceirecens [ e 1650 | i 6.795 01/14/2003. | 11/15/2029.
278062 AC 8 |EATON CORP ...101.886 100,000 ....99,804 229 | oo | e [0 2,750 | 2.990 11/09/2015. | 11/02/2022.
278642 AF 0 |EBAY INC...oooiiiiieiceceieseieseieseieseissesses e sesessissssessinnees | i L1704 4,468,160 | 4,000,000 3,891,294 3,221 | e | e | 04000 [ 4.197 12/03/2019. | 07/15/2042.
291011 AQ 7 |EMERSON ELECTRIC CO.......ooovvvirriiinriiinniisnsisssienessssissssissssenns | cvins ...131.765 ..3,000,000 3,141,110 (9,814) | ..o | v | 2002.8.000 | 5.412 10/29/2004. | 08/15/2032.
292480 AM 2 |ENABLE MIDSTREAM PARTNERS LP.......cc.cooviiiiiiiiiiiiineisrciseseiseneis [ e ...107.087 ..2,000,000 1,962,504 4,004 | .o | e | e 4150 | 4.440 01/24/2020. | 09/15/2029.
29250R  AX 4 |ENBRIDGE ENERGY PARTNERS LP.......ccccooiimviiimriiinriinciissiisneiisnnis | e ...156.506 . ..2,500,000 3,539,699 | ...ocveriiririnnns [ i (19,626) | ....cooovvverniies | cerviienriisnniiennns a0 1375 | 4.480 03/17/2021. | 10/15/2045.
29265A  AS 5 |ENERGEN CORP.........coooiiiiiriiereiiereiiereiieseiisseisessssssesssesssesseeneinas | oeeees ...118.276 2,365,520 | ... ..2,000,000 1,987,850 1,529 | oo | e [ 1125 | 7.250 X 04/28/1999. | 02/15/2028.
29278N  AD 5 |ENERGY TRANSFER LP......ccovviiiiiiierniieersnissiesisississsessssssssesssnsnes | cenee 221357 | 3,640,710 | ..ocoernvnne 3,000,000 3,373,261 | .o [ e (15,451) | ovevvevricnninns [ v 105,800 | ... 4.684 |JD...coo. | v 7,733 | e 174,000 | 12/09/2019. | 06/15/2038.
29379V AT 0 |ENTERPRISE PRODUCTS OPERATING LLC.......ccoooeivriirrrieniiiriiieceins | e ...133.005 .3,990,150 ..3,000,000 3,668,668 (22,402) | ..vooveerniinns [ e [200.5.950 | 4235 [FA....| o 74375 | ........ 178,500 | 10/20/2017. | 02/01/2041.
29736R  AA 8 |ESTEE LAUDER COMPANIES INC.......cccovvimiiirieriiinriissisesienienesssiins | s ...131.693 ..6,197,000 6,281,224 (5,112) | covveveererriinnies | eevverrerisrieniens | 2005750 | i 5.588 09/09/2013. | 10/15/2033.
29736R  AC 4 |ESTEE LAUDER COMPANIES INC ...141.572 100,000 ....95,187 178 | oo | e | 2000.8.000 | e 6.500 04/30/2008. | 05/15/2037.
30161M  AG 8 | EXELON GENERATION COMPANY LLC.. 125117 1,535,186 | .............. 1,227,000 1,546,572 | ..o | e (11,975) | oo | e [ 206,250 | Lo 4.160 07/21/2020. | 10/01/2039.
30251B  AB 4 [FMRLLC ..o | s ...145.390 | .o 4,361,700 | oo 3,000,000 3,731,223 (26,315) | ..veveererinrines [ ererirseeneiiineiinens [ 206450 | 4.457 07/17/2018. | 11/15/2039.
302590 AA 1 |FNB CORP.......ooiiiiiierrissi s sesssssssiens | orviene ...103.922 .1,039,220 989,426 1,221 | s | e |2 4.950 | 5.131 06/12/2020. | 02/14/2029.
31428X  BA 3 |FEDEX CORP.......ooiiiiiiiiceiieceiesesieseiiesssiesess e esessesssseneees | s 111784 .3,353,520 2,947,735 2,973 | oo | e | 00003900 [ onee 4.073 03/30/2017. | 02/01/2035.
31428X BB 1 [FEDEX CORP....ooiiiitriieieieseie et sssnssssensssssssensns | senene ..112.236 2,244,720 2,085,391 (2,273) | oo | e | 100 | i 3.820 03/05/2020. | 02/01/2045.
31428X  BS 4 |FEDEX CORP.......coiiiiiiiiiiceiiiceiiecesiesesiecsseesessesessessssessssesessssssssnsnas | oeeees ...128.053 .2,561,060 | ... . 2,218,317 (4,444) | ..o | e | 04950 | 4.256 10/16/2019. | 10/17/2048.
316500 AB 3 |FIDUS INVESTMENT CORP......ocvvrreireriiirirerieisissssersssssiesessssisessessnes | avsnes . A03.769 | e 2,075,380 | ...ccconrnnee 2,000,000 2,018,304 (4,348) | ..oocvorrnricnnies | e | 750 | i 4.488 12/23/2020. | 01/31/2026.
316773 CH 1 |FIFTH THIRD BANCORP ..164.281 | ............8,214,050 | .............. 5,000,000 7,070,274 | covoooceee | i (85,009) | ...vvvveerirreiis | cerereneiieneirennns [ 2008.250 | i 4.591 10/10/2017. | 03/01/2038.
337930 AD 3 |FLAGSTAR BANCORP INC... ...105.255 500,000 500,000 v [ e [0l 4125 L 4.126 10/23/2020. | 11/01/2030.
338915 AM 3 | BANK OF AMERICA CORP ...126.186 100,000 101,054 (126) | covveeeevrererienns [ eevvererveneiienins | 8700 | 6.499 12/17/2007. | 07/15/2028.
343412  AF 9 |FLUOR CORP 105037 | oo 3,151,110 | 3,000,000 3,009,816 (1,278) | oo | e | 0004250 | 4.192 10/09/2019. | 09/15/2028.
345370  BJ 8 |FORD MOTOR CO......cooriiriiieiirceiineeienesiesesssesessssesssesesssesesessnesnns | v ...100.726 100,000 299,998 | s | e B1 | s | e [0 8.875 | 8.940 11/04/2004. | 01/15/2022.
345370 BP 4 |FORD MOTOR CO. ...117.885 A 066 859 905,000 903,167 324 | s | e [ 1500 | e 7.553 11/04/2004. | 08/01/2026.
345370  CQ 1 |FORD MOTOR CO......coouiiiriirceiirceiisseeiesessesesssesessssesssesessesesessnessnns | v ...110.552 2,211,040 | oo 2,000,000 2,017,184 (A72) | oo [ e | 8750 | 4.685 04/01/2016. | 01/15/2043.
345370  CR 9 |FORD MOTOR CO.....oooviiiiiiiiiiniiciissiiciiesissississiissssssssisssssssienss | orviens ...109.206 11,092,060 ..1,000,000 1,005,346 (1,001) [ oo | e | 4346 | 4.220 01/30/2017. | 12/08/2026.
354613 AM 3 | FRANKLIN RESOURCES INC.........ccoccoovviemrirnneirnneereneiseneessnessenenssnens [ evevene [ oo | oo L2 | LFFE | 1...2,961,660 | ... 96.527 2,895,810 | ... ..3,000,000 2,961,967 307 | e | e [ 2000.2.950 | i 3.015 08/10/2021. | 08/12/2051.
361448  AY 9 | GATX CORP......oiiviieiiritireiisreiisssi s | e 104807 | 3,144,210 | ..o 3,000,000 2,864,264 25,522 | oo | e | 00003.250 | 4.324 06/22/2018. | 09/15/2026.
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361582  AD 1 | GEICO CORP......cooeviiiiiiriisiiie s | oreians ...109.620 .3,288,600 | ........cc.... 3,000,000 3,070,115 | oo [ e (42,434) IV I 7.350 |...... 5.740 220,500 | 10/14/2003. | 07/15/2023.
36158F  AD 2 | SWISS RE SOLUTIONS HOLDING CORP..........ccccoommmiiiriisiiiiriiiniriinns [ v ...139.971 500,000 492,427 607 |.. B 7.750 |...... 8.000 [JD....oo. | v 1,722 | 38,750 | 01/30/2009. | 06/15/2030.
362311 AH 5 | FRONTIER CALIFORNIAINC.........cccosriiriiririieriniinnisiceiiesiesiesisniiens | v L A11.966 | 50,385 | 45,000 ...47,230 (346) | covvvvrvirrrieens [ e | 8750 | 5.699 04/10/2012. | 05/15/2027.
362337 AK 3 |FRONTIER NORTH INC ...106.648 450,000 452,532 (328) | covvevreverriienns [ e | 208730 [ 6.620 11/15/2004. | 02/15/2028.
36962G 3P 7 |GENERAL ELECTRIC CO......ceouoiiiiiiiniiciiiiiesississieissisesssissiins | s ..136.282 | ..............4,088,460 | .............. 3,000,000 3,499,497 (21,044) | ..o | e [ 205875 | 4.415 07/17/2014.| 01/14/2038.
36962G  6F 6 | GENERAL ELECTRIC CO....cccooovveireeiceireieceieseecesenesesesssssssenseons. | ceeeeas ..101.725 150,000 150,000 | ovooeveverirereiins | e | e | e | 03,150 [ 3.149 05/31/2013. | 09/07/2022.
36966R  5Z 5 | GENERAL ELECTRIC CO......ceouoiiiiiiiiiiciiciesisssiciisseeissisniins | s 2103973 | 83,424 | 61,000 1,000 | i | | | | 2085000 [ 5.498 04/23/2012. | 03/15/2023.
36966T HE 5 | GENERAL ELECTRIC CO......ccoovirviiinviinniiineiisniissniissneessniissnssisssesnns | evevene | oo | cveneieienne | 2B FEiiiiii | viiiiiiin2.50,000 | ... 96.865 | ....ccooovorernn 48,433 | 50,000 250,000 [ oo [ s [ s | s |20 3.550 | 3.550 12/15/2012. | 12/15/2032.
36966T KP 6 | GENERAL ELECTRIC CO... ...100.906 100,000 100,000 | oo [ [ [ [0 4125 [ 4.125 05/23/2014. | 05/15/2034.
370334 BJ 2 |GENERAL MILLS INC.......ooiiiiiiriiiriiiinisesssesssiesesseissssesssesnnes [ v ..133.831 | .............5,353,240 | .............. 4,000,000 4,551,910 | oo | v (19,259) | ..o | cerviveniiisriiienens [ 205,400 | oo 4.308 03/06/2015. | 06/15/2040.
37045V AK 6 | GENERAL MOTORS CO.......coooriiiriiirceiiereiieseiissesisesessesesssesesesesssoenees | coeeees ...135.465 ..3,000,000 3,415,370 (20,308) | ..cvvveernrereines [ erreeineineriiseiinens [ 206,600 | ... 5.180 03/13/2017. | 04/01/2036.
37045V AL 4 | GENERAL MOTORS CO.......ooimviiiriimieiereiineiisseiesssesissesssssssssssssness | e ...143.256 ..2,500,000 3,485,664 (23, 111) [ v [ [ 08,750 |, 4.129 168,750 |01/12/2021. | 04/01/2046.
37045V AT 7 | GENERAL MOTORS CO......coouriiimreiirceiiereiieceiissesisssessssessesesssesssesess | coeeees ...137.199 ..2,500,000 3,271,497 (11103) | s | e [ 205,950 | L 4.050 [AO...... | .......37,188 | ......... 74,375 | 04/15/2021. | 04/01/2049.
373298 BU 1 |GEORGIA-PACIFIC LLC. ...154.936 ..4,000,000 5,232,530 (102,261) | oo | e [ 200 8.875 | L 4.760 ..355,000 | 01/29/2016. | 05/15/2031.
375558  BF 9 | GILEAD SCIENCES INC........cooooiiiiieiiieiisseiieeesiesesissesissssiesesissssieens | v ...107.822 100,000 100,000 | ovooeverriireriirnes | e | e | e | 00e:3.650 [ 3.649 [MS.....| oo 1,217 | e 3,650 | 11/09/2015. | 03/01/2026.
375558  BJ 1 |GILEAD SCIENCES INC........ccoooiiviiiriincisnciensisssssseisssssssisnsinns [ o LA16.215 3,456,450 | 3,000,000 2,950,365 2417 | oo [ 04000 [ 4.152 120,000 | 11/17/2016. | 09/01/2036.
377372 AJ 6 | GLAXOSMITHKLINE CAPITAL INC......coooiveerreeireiieneieereiieneiiseneseseneiins [ v ...121.838 100,000 100,288 (8) [ -oeeverrererrerirs | cererreneirereiienens [ e 4200 | Lo 4179 [MS.. | 1,202 | 4,200 |07/22/2014. | 03/18/2043.
38141G  CU 6 | GOLDMAN SACHS GROUP INC.........ocoomvviiriiirriinnieneisssisssissniinnes | cvniees ..131.915 325,000 328,247 (200) | covvevvienriienns [ e | 208125 | 6.001 [FA....| e 7,520 | e 19,906 | 11/04/2004. | 02/15/2033.
38141G  ES 9 | GOLDMAN SACHS GROUP INC........cocmmiriirrirriiiereiieseeisseeiseseiseseioenees | ceeeens ..117.964 515,000 514,945 9 [ e | e | 00005.950 | 5.952 (U | 14,130 | e 30,643 | 09/28/2009. | 01/15/2027.
38141G  GM 0 | GOLDMAN SACHS GROUP INC.......ccovmvurieiiriciiniiieniresirsseissieeriesisenens | eeens ...145.650 2,913,000 | ...cccoovrnnee 2,000,000 2,566,970 | ..o | e (19,292) | ..o [ eversrivsicnniinens [ 006,250 |, 4.095 125,000 |08/02/2016. | 02/01/2041.
38143Y AC 7 | GOLDMAN SACHS GROUP INC........ccoooiririiereiiereiieseeisseeiseseiseseene | oeeees ...136.971 12,739,420 ..2,000,000 2,454,115 (22,504) | ..vovverereneinns [ e [ 206450 | 4.310 129,000 |07/05/2017.| 05/01/2036.
404119 BV 0 [HCAINC ... sssssssssssines | e ...131.168 .5,902,560 ..4,500,000 5,602,466 | .....cccooveriviiiiens | oo (18,196) | ...vvvevvvrvverinns [ eeverirriiniicsniinens [0 5.500 |, 3.947 247,500 |05/19/2021. | 06/15/2047.
404119 BY 4 [HCAINC ... | s ...123.361 .2,467,220 ..2,000,000 2,221,987 (8,831) [ oo | wvererieneireneiiens | 0005125 | 4.203 102,500 | 12/03/2019. | 06/15/2039.
40414L  AE 9 |HEALTHPEAK PROPERTIES INC........coovviiiriiiniiisniisseisssesssesniinnes | e ...149.872 2,997,440 | ... ..2,000,000 2,385,459 | ..oocvieriiricnnns [ i (12,180) | ..o | om0 8750 | i 5.129 135,000 | 11/02/2016. | 02/01/2041.
406216 AY 7 [HALLIBURTON CO......coooviirieimiiiireiieneiieseiiesesisesessesessessssesessssssseseees | coeeeee ...147.208 5,888,320 | ..occoovvnenas 4,000,000 5,593,143 | oo | i (59,486) | ....vvevevverreris | cervrirereireceirenins [ een 1450 | 4.231 298,000 |01/15/2013. | 09/15/2039.
41163G AR 8 | RELXINC ..ot snissssienienes | onviens ..122.982 .3,689,460 ..3,000,000 3,174,544 (25,656) | ...vvvverrirerris | cerrerrenriineeniennns [ e 1200 | i 5.960 216,000 | 02/20/2003. | 08/01/2027.
412822 AE 8 |HARLEY-DAVIDSON INC.......ccoooiriiiriiieriieniiieseieneeeseessssissenssssensens | oeeeee ...106.531 6,924,515 ..6,500,000 6,980,550 | ..oourerrereeriniiens [ e (T1,877) | v | e [ 204625 | 4.120 242,813 |02/08/2021. | 07/28/2045.
416592 AC 7 | TALCOTT RESOLUTION LIFE INC......coovvviirnrieisirneieiseieerssiseeeninnes. | renene ...114.985 .2,299,700 ..2,000,000 2,064,871 (9,499) | .ooocvorrinriirnies | e | e 7650 | i 6.926 153,000 |08/26/2002. | 06/15/2027.
418056  AS 6 [HASBROINC........cooiiiieiiieieceieceiecesesessesissessseses s | e ...138.473 4,569,609 | ... ..3,300,000 4,002,035 (24,205) | ..o [ e [ 20.6.350 ..o 4.610 209,550 | 10/11/2016. | 03/15/2040.
423074  AF 0 |KRAFT HEINZ FOODS CO.....covvvriiirrinieininsiessssiessessssiessessssessssesssnss | rnnene .A24.211 2,484,220 | .........c.... 2,000,000 2,107,346 | ..o [ e (13,371) | ovveerrriceninns e [0 8.375 [, 5.390 127,500 | 08/10/2005. | 07/15/2028.
42307T  AG 3 |KRAFT HEINZ FOODS CO......cosrviiriiceeiereeieseeieneseesessesesessessesesssness | coeeees ...136.005 .5,440,200 ..4,000,000 4,022,503 (1,856) [ c.ooovverreriecnees | vererieneireneiiens | 0008750 | i 6.663 270,000 | 11/26/2003. | 03/15/2032.
427866 AL 2 [HERSHEY CO...oovviorriiiriiriiisssiisssisesssss s ssssssssssssssssssnnss | oeeens ...128.053 .3,430,540 | .... ..2,679,000 2,863,235 (27,067) | cvovvervieniiens [ v [0 7.200 |, 5.751 192,888 | 12/08/2009. | 08/15/2027.
428236 BR 3 [HP INC....cooiiiececeeceeceeceeceesesi e | s ...133.165 6,658,250 | ....ccovveene. 5,000,000 6,541,466 (28,434) | .vevvereririinns [ [ 206,000 | ... 3.769 150,000 |06/10/2021. | 09/15/2041.
428236 BX 0 [HPINC ..o | s ...102.139 20,428 219,972 | | s 39 | | e | 4050 | L 4.258 (MS...... | o239 | s 810 | 05/29/2012. | 09/15/2022.
42824C  AX 7 |HEWLETT PACKARD ENTERPRISE CO... ...131.099 .2,621,980 2,485,683 (27,554) | .vovvererienirnes [ e [200.6.200 | ... 3.848 124,000 |02/21/2020. | 10/15/2035.
42824C  AY 5 |HEWLETT PACKARD ENTERPRISE CO... ..134.228 7,382,540 6,439,069 (20,749) | .voveervieriirens [ [200.6.350 | ... 5.068 ..349,250 | 01/22/2021. | 10/15/2045.
431116 AC 6 [HIGHMARKINC........ooioiieiceiieceieceeceiesesesesessesesessssssssneins | s ...134.997 4,049,910 3,723,103 (23,585) | ..vvevevererineries [ e 08,125 | 4.282 183,750 | 12/11/2019. | 05/15/2041.
431571 AB 4 [HILLENBRAND INC.......cosiviiriiiriiieneiireieseiieseiseseiseseisssssiesesseseienes | oneees ...111.605 .2,232,100 2,031,146 (6,108) [ ..ooovvvrrrrieries | e | 20025.000 | 4.615 100,000 | 10/16/2019. | 09/15/2026.
437076  AS 1 |HOME DEPOT INC.......oimviriiiriiieniieneiesesisesesesessssesssssssssesseessennss | coeeees ...141.872 5,674,880 4,987,135 | oo | e (48,615) | ...vvevvvveercrres | cererreneiieneiiennns | 105875 | 3.710 235,000 |07/20/2012. | 12/16/2036.
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437076  BG 6 |HOME DEPOT INC ...100.775 500,000 501,290 (3,854) | .. IV I 2.625 |..... 1.840 [JD....... | v 1,094 | i 13,125 | 09/26/2016. | 06/01/2022.
438516 AT 3 |HONEYWELL INTERNATIONAL INC ..137.005 | ............5,817,232 | ............. 4,246,000 5,052,008 (37,846) | .. I 5.700 |...... 4019 (MS....| .....71,262 | ........ 242,022 | 07/17/2014. | 03/15/2037.
44106M AW 2 [SERVICE PROPERTIES TRUST......coouveiivmrirciirerinrinsiicssrvenrenissniennisnins | wevene | o [ e 1,2 | 4AFE i | i..2,105,600 ... 97.107 ..2,000,000 2,058,416 | ...ocvvriiiinninnns [ i (11,215) | v | cervereneirenrinennns [ e 950 | i 4.247 |FA.......| ... 37,400 | e 99,000 |06/05/2017. | 02/15/2027.
44107T AV 8 |HOST HOTELS & RESORTS LP ...106.124 ..2,000,000 1,962,834 9,721 | oo [ | 4000 [ 4.588 80,000 | 10/09/2018. | 06/15/2025.
448579  AG 7 |HYATT HOTELS CORP.................. ...108.223 ..3,000,000 2,987,079 1,622 | v | e 375 | 4.450 131,250 | 09/14/2018. | 09/15/2028.
450636 AD 7 |INDIANA TOLL ROAD CONCESSION COLLC.......coovvecreiriiciicrciies L112.352 2,134,688 | 1,900,000 2,265,451 | oo [ s (13,869) | ...vvvveevercciies | cererireneiieceiienens [ 205,283 | 3.800 | | 46,285 | L 100,377 | 11/24/2020. | 07/15/2040.
451713  AA 9 [RICOH USAINC...... ...104.005 500,000 496,382 TT9 | v | oo | 2008750 | i 6.964 |JD.....c. | cooreenn2,813 | i 33,750 | 06/08/1998. | 12/01/2025.
452308 AR 0 [ILLINOIS TOOL WORKS INC ...116.410 150,000 153,746 (123) | oo [ e | :3.900 | 3.723 02/19/2015. | 09/01/2042.
45384B  AA 4 |INDEPENDENT BANK GROUP INC...... ...106.664 ..1,000,000 1,034,030 L(12,164) | e [ [0 5875 L 4.466 06/12/2020. | 08/01/2024.
45780D AP 7 |INSTITUTE FOR ADVANCED STUDY... ...105.883 200,000 200,607 (M2) | oo e 003237 | 3.170 01/14/2013. | 12/01/2026.
458140 AN 0 |INTEL CORP ...117.489 ..5,200,000 5,256,551 (4,080) [ ..ooovverrerirreies | e | 04000 | e 3.877 02/08/2013. | 12/15/2032.
458140 BM 1 |INTEL CORP ...133.496 ..3,000,000 3,824,675 | ..o [ e (11,845) | .o | e [ 750 | i 3.240 |[MS......| e 38,000 | .......... 71,250 | 05/05/2021. | 03/25/2050.
459200 AM 3 |INTERNATIONAL BUSINESS MACHINES CORP. 2120791 | o BBTIBT | 4,695,000 4,878,540 | ...oovvvecrricriiies | e (41,693) | ..o | e [ 201000 | i 5.844 07/18/2003. | 10/30/2025.
459200 HF 1 |INTERNATIONAL BUSINESS MACHINES CORP. ...115.402 100,000 ..99,717 9 | o [ [0 4,000 | 4.020 06/03/2013. | 06/20/2042.
459200 KC 4 |INTERNATIONAL BUSINESS MACHINES CORP. ..121.558 | ............3,646,740 | ............. 3,000,000 3,499,083 (T347) [ oo | e | 0004250 | e 3.320 04/29/2021. | 05/15/2049.
460146 CF 8 |INTERNATIONAL PAPER CO.... ...153.509 2,623,775 (21,887) [ ververrrinrinns [ ererisrineriieniinens [0 7.300 | 4.701 08/31/2016. | 11/15/2039.
460146 CH 4 |INTERNATIONAL PAPER CO.... ...138.432 1,891,629 (5,545) [ ..o | vereireneireneinens | 00008.000 | e 5.104 10/27/2015. | 11/15/2041.
460146 CM 3 |INTERNATIONAL PAPER CO.... ...124.982 . 1,392,330 (918) | oo [ e | 20.5.000 | 4.869 10/26/2015. | 09/15/2035.
46625H JD 3 | JPMORGAN CHASE & CO ...100.233 .3,006,990 | .... . 3,001,159 | oo [ v (18,325) | ..o | cervereneiieciinenens [ c0n4.500 | i 3.870 03/26/2012. | 01/24/2022.
472330  EP 9 [JEFFERIES GROUP LLC.......covivirirriiicninniennneienseiesiensssessnessssssnnns | evvven | oo | eenvreneni [ 2B FEiviiiis | vii0000000.2,953,350 | ... 96.891 | oo 2,906,730 | ..cccovnrnnee 3,000,000 2,954,280 930 | e [ | 2040000 ] L 4.100 02/24/2021. | 02/26/2046.
478165 AF 0 |S C JOHNSON & SON INC. ...131.886 250,000 239,118 659 | oo [ e | 08750 [ 6.300 01/16/2009. | 02/15/2033.
478165 AG 8 |S C JOHNSON & SON INC . . LA27.154 2,625,730 | 2,065,000 2,256,742 | ...coovvvviveinnvcinns [ e (8,744) | s e [0 4800 4.084 05/05/2015. | 09/01/2040.
478366 BB 2 | JOHNSON CONTROLS INC.......cooooivirririceiieneiieceeiecesieseseecensieceseenes ..123.272 ..1,595,000 1,695,529 | ..o | eererreend(3,099) [ oo | e | 20005.250 | e 4.749 05/02/2016. | 12/01/2041.
48203R  AD 6 |JUNIPER NETWORKS INC.........ccccccumvvvnneee ...132.864 . ..4,000,000 4611797 | oo | eeneeeene20,437) | e [ 205950 | 4.703 10/05/2020. | 03/15/2041.
482490  AA 9 |KKR GROUP FINANCE CO [T LLC.......covvoerveiceiiireiiecereeeeieceieceiecenes 133795 | 4,682,825 | ...ccoeoeene. 3,500,000 4,615,682 | ...ooovveeccricriiens | vereeeeenn(8,057) | o [ e | .5.500 | 3.345 10/12/2021. | 02/01/2043.
485170 BB 9 [KANSAS CITY SOUTHERN (PRE-MERGER) ..125.077 .3,752,310 ..3,000,000 3,375,303 | .ooovvervriirnicnnns [ ceerreend(8,274) [ | e | w8700 | 3.925 08/11/2020. | 05/01/2048.
487836 AT 5 |KELLOGG CO ...140.947 8,456,820 ..6,000,000 6,858,140 | ...ooooevveienrimeni [ erreenene(89,722) | s | e [ e 7450 | i 5.459 11/12/2009. | 04/01/2031.
491674 BJ 5 |[KENTUCKY UTILITIES CO.....coovvervrrrine 122411 4,284,385 ..3,500,000 4,299,652 | ....ccoovvvvieiniiinis | eevreeennnnn(6,048) [ | |0 4650 3.170 10/05/2021. | 11/15/2043.
49271V AC 4 |KEURIG DR PEPPER INC ...123.942 2,478,840 | ... ..2,000,000 1,998,927 | ..o | eererreneirene 42 [ e | 04985 | L 4.990 03/19/2019. | 05/25/2038.
49326E  EJ 8 |KEYCORP....ocovovvireiercrersieisniens 102,497 | 2,049,940 | ....cccoconee 2,000,000 1,864,925 | ..o | e 14,902 | i [ | 20002550 | 3.555 04/06/2020. | 10/01/2029.
494368 BC 6 |KIMBERLY-CLARK CORP.........cccooommrrrinrnnenas ..1561.314 16,052,560 ..4,000,000 5,286,092 | ...ocveererreeriininnins | erreereeenn(59,230) [ oo | e | 20008625 | i 3.860 05/24/2012. | 08/01/2037.
494550 BD 7 |KINDER MORGAN ENERGY PARTNERS LP.......ccccoomirvirmrririrriienniinnnens ...133.455 .2,669,100 ..2,000,000 2,352,557 | covvvrereermnreiennins | eireneena(12,219) | coovviveriieniiiies | e [ 00008.500 | oo 4.987 05/15/2019. | 09/01/2039.
49456B  AH 4 | KINDER MORGAN INC ..126.717 4,435,095 ..3,500,000 434,577 | oo | e (18,018) | s e 25550 | 3.946 06/01/2021. | 06/01/2045.
49456B AP 6 | KINDER MORGAN INC ..111.209 2,224,180 ..2,000,000 1,981,331 | oo | 2,578 | e | 0004300 [ 4.475 03/13/2018. | 03/01/2028.
500255 AF 1 |KOHLS CORP ..122.745 .3,805,095 ..3,100,000 3,354,633 | ..ooeveerrcerininens | erreereeenn(26,780) [ oo | e | 207250 | i 5.866 05/15/2008. | 06/01/2029.
50075N  AC 8 |MONDELEZ INTERNATIONAL INC .. 131.577 .3,947,310 3,155,768 | ...oocvveveevinricnnis | e (VLATT) [ | e | 2008500 | e 5.800 ..195,000 | 03/24/2003. | 11/01/2031.
501044 BV 2 |KROGER CO ...138.992 11,389,920 1,234,010 [ oo | eerreeeennn(25,048) [ o [ v | 2022.8.000 | e 4386 (MS......| .........23,556 | .......... 80,000 | 04/01/2016. | 09/15/2029.
501044 BZ 3 |KROGER CO ...140.126 .1,457,310 . 1,264,124 | oo | e (19,052) | i e |0 1500 [ 4611 |AO...... | cc.ee. 19,500 | oo 78,000 | 10/26/2015. | 04/01/2031.
501044 CN 9 |KROGER CO ...131.508 .2,630,160 | ... ..2,000,000 2,206,895 | ...ovoovrvernreinnnen | e T,272) | ovvsreiinneinns | vevvenseeissneeinneees | 200.5.400 | oo 4.553 108,000 |09/16/2019. | 07/15/2040.
521865 AY 1 |LEARCORP.........ccccoomviimrriannnns ..109.088 | .............. 2,187,214 | ... 2,005,000 1,944,737 | oo | e 114 | e 0000 3.800 | 4402 [MS......| ... 22,434 | L. 76,190 | 04/26/2018. | 09/15/2027.
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521865 AZ 8 |LEAR CORP.......cotviiiiiicriiesiieseiisssisssisssess st sssssesssesssssnns | v ...126.564 5,062,560 4,638,340 | ....ooovvvviiriiieni | e (11,061) B (R 5.250 |...... 4235 [MN......| .........26,833 | ....... 210,000 |02/23/2021. | 05/15/2049.
524901 AR 6 |LEGG MASON INC......ccovvuiririrrerieseisiriesiesisenssseessssssesssssssesssesssssssnes | seevene ...137.570 .2,063,550 1,589,349 (2,138) .. B 5625 |...... 5169 | .o | c0errn.38,906 | ... 84,375 | 05/02/2019. | 01/15/2044.
524901 AV 7 |LEGG MASON INC.......ccvviiriiiiriiiiniissiisisiiesissississsisssssssesiassisns | crviens ..112.153 .2,243,060 2,040,492 (8,838) [ ..voovvvirrrenries | e | e 4750 | 4.219 |MS.....| 027,972 | i 95,000 |08/29/2018. | 03/15/2026.
529043 AD 3 |LXP INDUSTRIAL TRUST....... ...105.205 .1,052,050 992,557 2,798 | oo [ e | 2 4400 [ 4.725 44,000 | 09/21/2018. | 06/15/2024.
53227J  AA 2 |LIFE STORAGE LP........cooiiiiiiiiiiiicieiereiieseiieessiese s | v ...109.791 . 2,932,582 9,741 | oo [ e |0 3.875 [ 4.307 116,250 | 04/13/2018. | 12/15/2027.
532457  AZ 1 |ELILILLY AND CO...ccovirviiieiiceiiceiieceiesesieseseesessesesisessssesessssssssnenes. | v ...118.904 120,000 118,009 | .ovooveecvieniiins | vveriieeeennn308 | i [ 25500 | 5.858 |MS......| oo 1,943 | L 6,600 |09/25/2008. | 03/15/2027.
534187 BC 2 |LINCOLN NATIONAL CORP.......cccetviiiieririiniinsissiissiesisssissssssiesienins | crviene 100756 | 30,227 | 30,000 030,056 | s | e (272) | i e | 4200 [ 3.264 |MS......| o371 | 1,260 |10/09/2012. | 03/15/2022.
539830 AR 0 |LOCKHEED MARTIN CORP.........ccccoomvimmiiinmiiiniiiisniineiissesessesissssenens [ o ...139.819 ..1,819,000 2,149,283 | oo [ eieeeend(15,686) | oo | e [ 2008150 | L 4.451 111,869 | 07/07/2015. | 09/01/2036.
548661 AH 0 |LOWE'S COMPANIES INC.... ...126.749 ..1,000,000 1,076,057 | ..o | e (10,234) | i e |00 8875 [ 5.399 68,750 | 09/08/2009. | 02/15/2028.
548661 AK 3 |LOWE'S COMPANIES INC........coooouriiimriimniieneiieseieseisssesssssissesenes [ v ...127.464 ..1,400,000 1,441,684 | .o | e (4833) [ e e | 200.6.500 | 5978 91,000 | 09/08/2009. | 03/15/2029.
548661 CP 0 |LOWE'S COMPANIES INC........coocvuimreiiciiireeieseiieceiieseseeseiesesessesesienes | cviens ...140.489 ..2,000,000 2,508,876 | ..o | crreenena(22,128) | s | e [ 206,650 | Lo 4.390 [MS.....| ........39,161 | ....... 133,000 |08/20/2012. | 09/15/2037.
54866N  BP 3 |LOWE'S COMPANIES INC.........coovviiimriirriiriiereieseiesessssesssneissnsiis | ceveens ..125.121 ..4,000,000 4,293,889 | ...coovvinriiiriiins | eeeeeeene(42,986) | oo [ 2072200 5.664 |MS.....| ..........96,000 | ........ 288,000 | 10/29/2004. | 09/01/2027.
55262C  AE 0 [MBIAINC.....oooiiiriiieceiieceereeseeseesesseseseses s | creeens ...105.737 500,000 500,716 [ ..ecvvecreererncerinninns | rveernernneens(152) | covenrieeiieiiees | vervseiineensinseins | 0000 7.000 [ e 6.958 [JD....... | v 1,556 | e 35,000 | 11/10/1998. | 12/15/2025.
55262C AF 7 |MBIAINC ...103.945 950,000 992,747 | o | eereriennd(5,046) [ o i | 00.6.625 | 5.809 62,938 | 08/11/2005. | 10/01/2028.
55336V AL 4 [MPLX Pt | s . 122.724 2,000,000 2,251,007 | cooovvveereciennnnens | eerrrnennd(5,582) [ o | e | 20.5.200 | oo 4.364 09/20/2019. | 03/01/2047.
55336V AM 2 [MPLXLP...ooiiiiiccicciscssnsinessss s | s ..112.183 2,000,000 2,005,618 | ..oovoviinriinni [ e (4,282) | s | s [ 204500 | L 4.086 01/24/2020. | 04/15/2038.
55616X AL 1 |MACY'S RETAIL HOLDINGS LLC.......ccooirviriiieriiirereiseneeseseseneiseneiins | reeees ...102.355 100,000 299,310 [ e | 287 [ | e | 20003.625 | 3.927 09/03/2015. | 06/01/2024.
55616X AM 9 |MACY'S RETAIL HOLDINGS LLC........c.ccoovvviimviinriinniinnicisniissniissniinns | vvneie | oo | e 1,2 [ 3.C FEcciiiis | eiei.1,836,880 | ... 98.901 2,000,000 1,869,212 | ..o | eriieereenn8,930 | s |20 45000 | 5.200 11/02/2016. | 12/15/2034.
55617L  AC 6 |MACY'S RETAIL HOLDINGS LLC........oorveeriieiriiereiiereiseceiseseiseneiseniis [ v ...108.365 200,000 201,461 [ oo | v (169) | e e | 00008700 [ 6.564 11/04/2004. | 09/15/2028.
56585A  AF 9 [MARATHON PETROLEUM CORP.........cccocvmrimiiiiriinisniiseiinsinseissinsninns | v L A37.751 3,000,000 3347,775 | o [ e (10,481) | s v 20008500 [ 5.499 09/12/2016. | 03/01/2041.
571903  AK 9 |MARRIOTT INTERNATIONAL INC.......ccoooiirviirriiemeiiereiireneeiesenienesiennnes [ cviens ...101.059 25,265 | .cooovreriiens 25,000 28886 | i | e 158 [ e | 200003.250 | 3.917 07/23/2013. | 09/15/2022.
571903  AX 1 |MARRIOTT INTERNATIONAL INC......coovmrrrinrinnieineieienisseensssisessssenes | cveeees ...113.388 3,401,640 | ...ccconennee 3,000,000 3,008,129 | ..o [ e (489) [ s s [0 4500 [ 4.471 04/27/2018. | 10/01/2034.
573284 AQ 9 |MARTIN MARIETTA MATERIALS INC......cocooomiiiririimiriineeisseeieseeieceins [ v ...106.685 .2,133,700 ..2,000,000 1,925,024 | ..o | e 12,083 [ e | 20003450 | 4.232 . 04/26/2018. | 06/01/2027.
57388M  AA 1 |MARY FREE BED REHABILITATION HOSPITAL.......cccoooumviiimiiinnriianiins [ v ...108.835 | . .3,265,050 | ... ..3,000,000 3,218,767 | .ooovvvevevervcecvnicnnns | ervrirrieenenns(526) [ o | e | 2003786 | i 3.391 |AO...... | oo 26,818 |... 11/18/2021. | 04/01/2051.
58013M  EC 4 |MCDONALD'S CORP........coeiivirerirerirseeieresiesesieseseesessesesssesssseseseese | cviens ...140.766 | ............. 7,038,300 | oo 5,000,000 6,236,089 | .....oovvveerriieni [ e (54,523) | s | e [ 206,300 | i 4.150 [AO...... | cooeed 66,500 | ........ 315,000 |03/26/2012. | 10/15/2037.
58013M  EM 2 | MCDONALD'S CORP........ccooiririiriinirieiienienississsissiiessesissessssesssinens | cvviene ..100.063 | ....ooovvereer80,050 | i 80,000 80,009 | s | rerrriennee(225) | e e |00 2.625 [ 2.339 | | i 968 | ...ccovene 2,100 | 02/05/2016. | 01/15/2022.
58155Q AE 3 |MCKESSON CORP.........c.coomiiiriiiiiriceeieseeiesesiesesieseseesesieseseessseenens | ceeeens ..139.615 | ............2,792,300 | .............. 2,000,000 2,285,814 | oo | e 9,272) [ o | e | 200.8.000 | oo 4.829 (MS.....| coooeeec 40,000 | ........ 120,000 | 12/05/2016. | 03/01/2041.
582834 AP 2 |WESTROCK MWV LLC......cooviiiririniiieiinniiesissisiiesienisessesississsiiens | evviene ...157.585 ..1,500,000 2,333,314 | oo | e (17,891) [ s [ e [ 2000 7.550 [ 4,020 |MS...... | ooverees 37,750 | ........ 113,250 |01/15/2021. | 03/01/2047.
59023V AA 8 |BANK OF AMERICA CORP.........ccovviieriiciiieiienesissesiesesissesesseseesesens | eeees ...156.940 ..2,000,000 2,741,231 | e [ eeeeeed(30,047) | s | e [ 1750 | 4521 [MN.....| oo 20,236 | ........ 155,000 | 10/12/2016. | 05/14/2038.
59156R  AJ 7 [METLIFE INC....cooiiiiieiiiicisieiesisissisnesienissssssssissssiesienes. | cenens . 139.238 | ... 1,392,380 | o 1,000,000 1,203,698 | ..o | eerereneee(12187) | s [ | 2008375 | 4.251 04/18/2016. | 06/15/2034.
594918  AD 6 |MICROSOFT CORP........ccoooieiireiineiiseeiesesissessseseseesessssessesssesnesens | v .138.311 | .............5,532,440 | .............. 4,000,000 4,691,561 | ..o | veeereeene27,502) | v [ e | .5.200 | 3.830 01/15/2013. | 06/01/2039.
594918 AU 8 | MICROSOFT CORP......cccovviiiiriiniisiiieiiesisiisissssisssississssesississiinns | crviene ... 114.561 150,000 143,833 | ..o [ v 179 L [ [0 3750 | 4.039 04/21/2014. | 05/01/2043.
594918  BC 7 |MICROSOFT CORP........ccoooiiiiieiirieiseeiesesiesesiseseseesesseseseesesessesoes | cviens ...114.383 100,000 299,268 | ..o | o3 [ e | 20023.500 | 3.570 02/19/2015. | 02/12/2035.
595112  BQ 5 |MICRON TECHNOLOGY INC.......cccoomiimiiiirininniiciinsiseiisesissiseiiesienies | cvviene . 115394 | ............2,307,880 | ...ccoouuee. 2,000,000 2,074,095 | ...ocvovevnriinncnnns | ceerreend(T,814) [ [ e | 204663 | 4.108 08/27/2019. | 02/15/2030.
595620 AB 1 |MIDAMERICAN ENERGY CO.......ccooouormriieriiieieseeiesesiseesiesesissssisnenes | v ...137.422 1,850,483 | ..o | e 84T | v | 08750 | 6.821 10/25/2002. | 12/30/2031.
59562H AJ 7 | MIDAMERICAN FUNDING LLC ...130.562 986,167 [ ..ovvevvrvvrerrerinns | eervereeenn 1434 L | e | 008,927 | 7177 11/27/2001. | 03/01/2029.
605417  BZ 6 |MISSISSIPPI POWER CO.........cooviirririiieneieceisneesesessseesesessssesenns | v ...115.020 289,032 | e | 29 [ e | 04250 | 4.396 09/18/2014. | 03/15/2042.
60871R  AD 2 | MOLSON COORS BEVERAGE CO.........cocoimiiiiinririniissiieiiesississiens | s ...121.066 .6,053,300 5,544,233 | ...cccovvviriniinnis [ e (16,693) [ oo [ e | 22.5.000 | e 4.199 07/20/2020. | 05/01/2042.
617446 7TX 1 |MORGAN STANLEY .......cooiiimiiiimiiiiriiieseieneesesesssssesesessessssssssssssnsens | v .. 112.049 | . .2,240,980 . 2,046,256 | ......coovveerrienni | e (10,680) | oo | e [ 205,000 | oo 4.348 09/21/2018. | 11/24/2025.
61760L  CC 7 |MORGAN STANLEY ......coooeiiiriiiiiniinsiisiiissisiseississiiesssssssssssissiinss | crviens 109078 | 109,078 100,000 100,000 | oo [ [ | [0 4150 | 4.149 01/31/2013. | 01/31/2028.
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61945C  AD 5 [MOSAIC CO.....covrirririiiiiniisiieiesisnisssiis s | enens ...124.186 4,594,882 | .............. 3,700,000 4,093,346 (26,499) | .. O I 5.450 |...... 4.258 |MN......| ccooueee 25,766 | ........ 201,650 | 12/05/2019. | 11/15/2033.
620076  AH 2 | MOTOROLA SOLUTIONS INC........coovviemriiimriiineiiiseiissesisssessssesissnesinns [ v ...118.692 ...237,384 200,000 199,102 226 B 7.500 |...... 7.654 |MN......| oo 1,917 | o 15,000 | 11/04/2004. | 05/15/2025.
626717 AA 0 |MURPHY OIL CORP.........ccostiiirimiiiiiiiniirisnieiiesiesissississsissisasnnies | crviene ...110.000 .2,865,500 ..2,605,000 2,597,323 765 | oo | cevvevvenisnieniens | e 1.050 | i 7102 [MN...ooo| v 30,609 | ........ 183,653 | 04/30/2002. | 05/01/2029.
631103 AG 3 |NASDAQINC...... ...109.146 ..2,000,000 1,958,460 8,197 | oo [ e | 003850 [ 4.364 05/14/2018. | 06/30/2026.
636180  BL 4 | NATIONAL FUEL GAS CO.....covrvuurriiriinreiinsiiessisessissssissssesesssissssens. | v ...102.234 150,000 149,708 281 | s | e [0 3750 | 3.923 10/22/2013. | 03/01/2023.
636180 BN 0 | NATIONAL FUEL GAS CO......cooovuirriirriireiiseieseesesesssesesssnsssseseesenens. | v ...106.263 | .............2,125,260 | .............. 2,000,000 1,956,829 6,534 | ..o [ e | 20003.950 | i 4.382 03/13/2018. | 09/15/2027.
63743F VP 8 |NATIONAL RURAL UTILITIES COOPERATIVE FIN.......ccoooriviririririnnns | s ...105.754 100,000 100,000 | oo [ [ e [203.500 [ 3.500 02/21/2015. | 08/15/2029.
64128X AE 0 [NEUBERGER BERMAN GROUP LLC........ccooooiimiiimiiiniieneieneieessieenins | s ..118.770 503,000 484,688 401 | o [ | 4875 [ 5.145 06/11/2019. | 04/15/2045.
641423 CA 4 |NEVADAPOWER CO.... ...131.024 140,000 175,691 (1,305) [ oo | cevverivenisrieniens | 00,5450 | e 3.580 05/21/2020. | 05/15/2041.
651229 AW 6 |NEWELL BRANDS INC........cocoiriiiriiiiriiiriississeesessssssssisssissnines. | v ..109.178 | .............2,183,560 | .............. 2,000,000 1,974,616 5,308 | ovvvrrrrrnrrrriens [ erenneriinnriinnnins | b700 | 5.034 03/13/2018. | 04/01/2026.
651639 AM 8 | NEWMONT CORPORATION........cooviuirimirirreeirenienesessenissesseseseesenins | cviens .139.715 | .............5,858,250 | .............. 4,193,000 5,013,792 (29,489) | ..vvvverererrinns [ e [ 2006.250 | ..o 4.618 10/10/2017. | 10/01/2039.
654106  AD 5 | NIKEINC......ccooooiiiiiicesseeceesessesssesssssessssssssssssssnns | v ...114.509 100,000 102,921 (95) | covvevrevierrienns [ e | 03625 [ 3.428 |MN...o.. | v (S0 7 I 3,625 |03/26/2015. | 05/01/2043.
655664 AH 3 |NORDSTROM INC........coooiiiimriiireiiereiieceiieseieesessesessesessesesssesessesesons | v L2771 ] 2,255,420 | e 2,000,000 2,142,822 | oo [ s (18,812) | ..evverrvriereiires | cerevveceiieceirenens [ 208,950 | i 5572 [MS.....| coooeenec 40,928 | ........ 139,000 |01/26/2018. | 03/15/2028.
655844 AW 8 |NORFOLK SOUTHERN CORP.. ..112.782 278,000 278,000 [ ..o | ceriennisnniinnies [ e | e |20 8.590 | L 5.590 15,540 | 12/18/2009. | 05/17/2025.
655844 BP 2 |NORFOLK SOUTHERN CORP. ...104.832 100,000 100,893 (75) | covveererereiienns [ e | 203850 | 3.333 [ | o T75 | 3,850 |03/04/2014. | 01/15/2024.
655855 FB 5 |NORFOLK SOUTHERN RAILWAY CO.......cccoommviiimniiineiinnisnsisseiieneiens [ v ...161.586 ..3,000,000 4,564,510 | ...ooovvoirccniiins | e (A4,710) | v | e [ 1875 | 4.166 236,250 | 07/27/2017. | 05/15/2043.
661169 AA 0 |NORTH MISSISSIPPI MEDICAL CENTER INC........ccovveriiariiiieniiieneirenes [ v ...101.738 ..3,000,000 3,073,332 (738) | covvereeviererirenes [ e | 03183 [ 3.056 16,976 | 07/27/2021. | 10/01/2051.
665501 AM 4 |NORTHERN NATURAL GAS CO......cccooimmriiimriinriisneiisssisssisssssssssinnns | o ...102.994 . ..2,782,000 2,950,161 (957) | covveeveierriienes [ e | 23400 | 3.085 48,870 |09/16/2021. | 10/16/2051.
66765R  AZ 9 | NORTHWEST NATURAL GAS CO.......covrveirriiereieneinseeiseseissssissssiinees | ceevens ..125.023 | . .5,000,920 ..4,000,000 4,248,305 | ....oovveerrriieriiies | e (35,161) | .evverreriereiies | cerevirenevreciirecens [ 200.6.650 | icce 5400 [JD..ccco. | v 22,167 | ........ 266,000 | 10/23/2009. | 11/10/2027.
674599 BM 6 |OCCIDENTAL PETROLEUM CORP........cocoviirriieriiierinsisirssisersnsssssisenss | cvseees LTTAG | e 588,730 500,000 551,379 (6,790) [ cvoovververriiirnis | eevrerirerisrinniiins | e 7200 | e 5.249 |AQ...... | wovvree 9,000 | .......... 36,000 | 08/24/2005. | 04/01/2028.
674599 BT 1 |OCCIDENTAL PETROLEUM CORP..........covriiiriiiiriiiereiieneeissnenissiisenens [ v ...122.106 2,442,120 ..2,000,000 2,361,967 | oo [ v (40,771) | v | e [ 200.8.450 | i 5.359 [FA....| oo 63,844 | ........ 169,000 |08/10/2005. | 02/15/2029.
674599 CX 1 |OCCIDENTAL PETROLEUM CORP........ccoccvmrimirvmrrinnirerisrisnniesnisniinnns | wvviene [ oo [ 1,2 [ 3B FEwiiiiis | 1i...2,036,020 ... 99.878 11,997,560 ..2,000,000 2,033,310 (1,312) | oo | e | 004300 | e 4163 |FA......| oo 32,489 | .......... 86,000 |10/10/2019. | 08/15/2039.
677415 CQ 2 |OHIO POWER CO......ooieiieeireiieseiieseiieseisesesssssessessssesesssssessesssssnees | v . 117.763 .3,532,890 3,575,471 (3,139 [ oo | e | 150 | 3.067 |AO...... | ccovereen. 31125 | 10/13/2021. | 04/01/2048.
680223 AK 0 | OLD REPUBLIC INTERNATIONAL CORP.........ccccoimmmiimnmiiisniiinniiisniiianns [ o ...108.396 .3,251,880 2,938,100 | ..ooeverreririnrinens | e 1,760 | o | v [ 200 3.875 | L 4370 [FA.....| oo 40,365 | ........ 116,250 | 06/06/2018. | 08/26/2026.
681919  BA 3 | OMNICOM GROUP INC.......ccooviureiiriiiereiieneiieneieneessssissessesesessssesenns | v ...106.061 ....50,167 (B0) | evveveevereerienes [ e | 03650 [ 3.515 | MN...... 12/09/2014. | 11/01/2024.
681936 BF 6 | OMEGA HEALTHCARE INVESTORS INC........ccovviiiiniinirierieniiniisniiens | cvviene ...109.444 1,956,153 TA49 | s [ e | 4500 [ 4.980 |AO...... 02/09/2018. | 04/01/2027.
681936 BM 1 |OMEGA HEALTHCARE INVESTORS INC........coovviiireiieriireneiienniiieniens [ o ...100.844 1,950,992 4454 | v | e | 03375 | 3.695 |FA....... 10/30/2020. | 02/01/2031.
68217F  AA 0 [OMNICOM GROUP INC.......cccvtrimririiiniirinniieiiesieeissississesisesissessnies. | v ..107.318 1,933,746 | ..o | s 13,744 | oo | e | 0000.3.600 4.458 |AO...... 10/09/2018. | 04/15/2026.
682680  AZ B |ONEOKINC........oiooiceiiciiiceiieceiieceeiecesiesesies e | v ..110.773 . 3,186,295 (8,125) [ oo | e | e 4450 | 3.995 | MS...... 01/20/2021. | 09/01/2049.
68268N  AG 8 | ONEOK PARTNERS LP.....ccvviiiiiriiiiieiineieiesississssssisssssssssssessessssssens | sevee ..126.431 972,000 1,148,956 (5,891) | cvovvrrererrerineres [ vrrernnisersnieins [ 0008125 | 4.651 |FA....... 08/02/2019. | 02/01/2041.
68389X AV 7 |ORACLE CORP.........cosiiiiieiiceiieceiieseeieseieesesieseseesessesesissessseneseesenes | eeees ...110.923 100,000 101,948 (123) | covvererereeienes [ e | 4300 | 4.093 [JJ...... 07/22/2014.| 07/08/2034.
68389X  BD 6 [ORACLE CORP........coviiiriiiciiesiscitiesississ s | v ...103.787 100,000 ....96,253 374 | s | e [0 3.250 | i 3.776 |MN...... 09/03/2015. | 05/15/2030.
68389X  BG 9 [ORACLE CORP.........cosiiiieiireieceiieceiieceiiesesiesesiesessesessssessesessesesos | s ...109.774 ..3,500,000 3,861,903 (3,882) [ cooouvverceriieeies | e | e h375 | 3.820 | MN...... 04/07/2021. | 05/15/2055.
690742 AG 6 | OWENS CORNING........coirviirriiriiireiieneiisseiseesissssssss s | v 114737 ..2,000,000 1,717,614 5,120 | oo [ e | 4300 [ 5.317 | ... 06/19/2019. | 07/15/2047.
69121K  AD 6 | OWL ROCK CAPITAL CORP.........ccoorviirriimeiieneeienesiesesissesssessseesnees | oeeees ...105.256 ..2,010,000 2,019,126 (2,070 [ oo | e | 04250 | 4125 [JJ...... 07/30/2020. | 01/15/2026.
693656 AC 4 |PVHCORP...... ...108.993 ..2,000,000 2,034,210 (9,052) [ cooouvverrrieenies | e | 825 | 4.088 | JJ....... 92,500 |07/20/2020. | 07/10/2025.
694476 AD 4 |PACIFIC LIFECORP...........cosiiireeieneiiereeiecesiesesisesesiesessesessseneseenssoenens | v ...126.789 . ..2,000,000 2,211,249 (6,021) [ coooovvererieceies | e | 005,125 | 4.354 |JJ....... 102,500 | 10/02/2017. | 01/30/2043.
70109H  AJ 4 | PARKER-HANNIFIN CORP........cccciiiiiiiiiniiiiieniinsssieissiceissisnins | s ...138.219 3,268,879 | ..ccovuuve. 2,365,000 2,991,355 (26,597) | .evvorreiereiies | e [ 10008.250 | e 4.025 [MN...... 147,813 | 05/05/2015. | 05/15/2038.
70109H  AK 1 |PARKER-HANNIFIN CORP.........ccooooiirrimiiinreieneiesessecessssessesesssnees | ceeeens ...102.085 ...102,085 100,000 100,000 | ovooocveverireniiins | reeerieeeeieneiinnes | ceeverensnesinnes | e | 0:3.500 [ s 3.499 |MS......| oo 1,031 | oo 3,500 | 09/14/2010. | 09/15/2022.
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708696 BV 0 | PENNSYLVANIA ELECTRIC CO ...135.628 .2,034,420 ..1,500,000 1,802,084 B IO 6.150 |...... 4434 |AO...... | .........23,083 | .......... 92,250 |10/02/2017. | 10/01/2038.
709599 AW 4 | PENSKE TRUCK LEASING COLP............ ...106.028 ..2,000,000 1,922,193 B 3.400 |...... 4294 [MN.....| ..........8,689 | ......... 68,000 | 06/22/2018. | 11/15/2026.
713448 CC 0 |PEPSICOINC.... ..113.542 100,000 297,992 | i | e84 | s |20 3.600 [ 3741 |FA| 1,380 | e 3,600 | 04/10/2013. | 08/13/2042.
713448 EC 8 |PEPSICOINC.... ...135.362 ..4,000,000 4,347,542 (38,652) | ..vvvvuvernreerrries [ e [0 7.000 |, 5.515 ........280,000 | 07/18/2003. | 03/01/2029.
718172 AC 3 | PHILIP MORRIS INTERNATIONAL INC.......cccooorurrinnens ...140.558 ..3,000,000 3,748,469 | ..o | s (31,125) | v | cervireneireceineeens [ 208375 | 4.245 [MN......| ........23,906 | ........ 191,250 | 04/28/2017. | 05/16/2038.
718172 AW 9 | PHILIP MORRIS INTERNATIONAL INC........ccccocvuvvinnens ...110.810 100,000 297197 | | 80 [ e | 4125 | 4329 [MS.....| o 1,341 | 4,125 | 08/15/2014. | 03/04/2043.
72018Q AD 3 |PIEDMONT NATURAL GAS COMPANY INC ..116.263 | .............4,650,520 | ............. 4,000,000 4,139,914 | oo [ eereend(B31,915) s i 107400 | 6.342 | JJ....... | ........148,000 | ........ 296,000 | 09/03/2008. | 10/03/2025.
73755L  AK 3 | POTASH CORPORATION OF SASKATCHEWAN INC.........ccoovvvinriirannenns ...127.500 ..3,704,000 4,414,959 (24,355) | ..o [ 005,625 | 4.150 [JD......| ... 17,363 | ........ 208,350 | 12/23/2014. | 12/01/2040.
737679 DC 1 |POTOMAC ELECTRIC POWER CO........ccccovvrimrinrians ...158.248 . 2,931,527 (34,459) | ..o [ [0 7.900 | 4.324 <. 162,345 | 10/28/2015. | 12/15/2038.
740816 AL 7 | PRESIDENT AND FELLOWS OF HARVARD COLLEGE L A17.424 200,000 195,717 196 | oo | e | 2000 3.619 | i 3.801 |AO...... | ooeeer 1,810 | 7,238 | 08/11/2014.| 10/01/2037.
741503 AW 6 |BOOKING HOLDINGS INC 106.316 | oo 53,158 | 50,000 ....50,324 (102) | covvevevererrenes [ e | 203650 [ 3.419 06/01/2015. | 03/15/2025.
742718 AV 1 |PROCTER & GAMBLE CO.. ..142.978 4,289,340 | .............. 3,000,000 3,685,453 | ..o [ e (T1,738) | s | cerevieneicisniirinnns [ 208,000 | oo 4.500 08/10/2011. | 10/26/2029.
742718 CB 3 |PROCTER & GAMBLE CO.. ...133.800 19,366,000 | .......ccco... 7,000,000 7,201,669 | oo [ v (11,864) | ...ovoorvverrines | e [ 205,500 | ecce 5.175 10/23/2009. | 02/01/2034.
743315 AJ 2 |PROGRESSIVE CORP 2129563 | 97172 | 75,000 ...713,384 169 | oo | v | 006,625 | 7.013 11/04/2004. | 03/01/2029.
74456Q BA 3 | PUBLIC SERVICE ELECTRIC AND GAS CO 111,184 100,000 ..95,417 141 | | e | 20000.3.650 | e 3.977 08/26/2014. | 09/01/2042.
74531E AA 0 [PUGET SOUND ENERGY INC.......coccovmviiirriiriiiinriisneisnsisssieseisenenas ..126.141 425,000 421,053 528 | .o | e [ 201020 | i 7.218 11/04/2004. | 12/01/2027.
747525 AF 0 |QUALCOMM INC ...106.643 ....50,179 (53) | covverrevierrrirenes [ e | 23450 [ 3.330 06/01/2015. | 05/20/2025.
747525 AJ 2 |QUALCOMM INC ...124.528 . 3,126,027 (7,232) | oo e | 00004650 | 4.224 05/02/2016. | 05/20/2035.
749685 AV 5 |RPMINTERNATIONAL INC......cooooiriririiiiririeneieseiieeenes ...108.938 .3,268,140 2,917,021 | oo [ e 13,936 | ..o | e [ 203,750 | i 4.350 07/17/2018. | 03/15/2027.
749685 AW 3 |RPM INTERNATIONAL INC....covvvviririiisirriersrieeenieines LA2TT | 2,285,540 1,952,239 965 [ .o | e [ 4250 [ 4.405 11/07/2019. | 01/15/2048.
7591EP  AE 0 |REGIONS FINANCIAL CORP ...150.289 .2,705,202 2,328,758 (21,821) [ vvereerereneinns [ e [0 7375 [ 4.730 02/09/2018. | 12/10/2037.
760759 AF 7 |REPUBLIC SERVICES INC ...135.306 .2,706,120 2,306,578 | ..o | e (16,655) [ ..vovvrerrerrirines | crvvrerernsiseirsninnns | 0000.6.086 | ..o 4.530 10/26/2015. | 03/15/2035.
773903 AB 5 |ROCKWELL AUTOMATION INC ..127.017 .1,905,255 1,588,029 L(12,027) ] s | e [0 8700 | 5.540 10/17/2003. | 01/15/2028.
773903 AE 9 |ROCKWELL AUTOMATION INC ...139.897 .1,636,795 . 1,443,184 (11,840) | s | e [ 206,250 | L 4.220 05/18/2015. | 12/01/2037.
783549  AZ 1 |RYDER SYSTEM INC......coooiiiiiiriiieieceieceieceeceiienenes L7856 | 153,213 130,000 124,071 1,235 | e | e [ 208,950 | i 8.340 11/04/2004. | 12/01/2025.
797440 BH 6 | SAN DIEGO GAS & ELECTRIC CO . 117.694 .3,225,993 ..2,741,000 2,937,979 | oo [ i (39,824) [ vvvververevie | v | 0002.6.000 ... 4.199 11/24/2010. | 06/01/2026.
797440 BJ 2 | SANDIEGO GAS & ELECTRIC CO ...135.817 .2,037,255 ..1,500,000 1,640,893 (5,670) [ coooovvererirereies | wrererienerreneiiens | 008,125 | 5.240 12/08/2009. | 09/15/2037.
803111 AM 5 |HILLSHIRE BRANDS CO ..129.128 4,519,480 ..3,500,000 3,636,589 (8,943) | cooovervricrnies | e | 08125 | i 5.639 01/30/2004. | 11/01/2032.
808626 AE 5 |LEIDOS INC ...134.922 4,047,660 | ... ..3,000,000 3,005,352 (345) | v [ e [ 72125 [ 7.100 10/01/2002. | 07/01/2032.
808626 AG 0 |LEIDOS INC L A21.332 | 2,426,640 | ........c.... 2,000,000 1,983,157 1,020 | v 20005500 [ 5.600 06/23/2003. | 07/01/2033.
816300 AH 0 | SELECTIVE INSURANCE GROUP INC.........ccovvorrririnrireiiererieceriesciis ..132.227 1,322,270 1,214.270 [ e | e ($401) [ e | 205375 | 4.053 01/22/2020. | 03/01/2049.
824348 AL 0 | SHERWIN-WILLIAMS CO... ..123.732 2,474,640 2,029,646 | ....ccoverevriinnicnnns [ e ($,708) [ [ e |2 7375 | 7.023 02/11/2002. | 02/01/2027.
824348 BH 8 | SHERWIN-WILLIAMS CO... ...114.956 11,149,560 1,040,004 | ... | eererreend(1,057) [ v | 44000 | 4.126 10/16/2019. | 02/01/2045.
82669G CK 8 | SIGNATURE BANK ...106.247 12,124,940 2,021,349 | oo [ eviieneeene(5,103) | s | s [ 204000 | 3.695 11/24/2020. | 10/15/2030.
828807 DJ 3 |SIMON PROPERTY GROUPLP..... .. 112.432 .3,372,960 3,418,888 | ...ooovvvcecreenii [ cerreneeene(3,242) | s | e [ 202.3.800 | i 3.055 08/23/2021. | 07/15/2050.
837004 BV 1 |DOMINION ENERGY SOUTH CAROLINA INC ...136.095 .2,946,457 2,369,155 | ..ooocvvereriinncnnns [ ceenreeenn(14,892) [ o | e | 208625 | o 5.400 03/23/2004. | 02/01/2032.
84265V AG 0 |SOUTHERN COPPER CORP ...126.039 .2,520,780 2,244,989 | ...oocvrerrvenirnnens | e (7,108) [ | e | 2005250 | e 4.350 10/29/2019. | 11/08/2042.
84265V Al 4 | SOUTHERN COPPER CORP ..137.513 4,125,390 3,936,431 | oo [ e (13,819) | s | e [0 5.875 | i 3.837 |AO...... | coeve 33,292 | .......... 88,125 |06/07/2021. | 04/23/2045.
843646 AU 4 | SOUTHERN POWER CO ...121.893 .2,437,860 2,260,934 | ..o [ e (8,113) s [ e | 2004950 | 4.100 [JD..cooes | o 4,400 | ... 99,000 | 10/06/2020. | 12/15/2046.
844741 AN 8 | SOUTHWEST AIRLINES CO 2122150 | 3,236,975 3,009,859 | ...ccveriiriinniinnis | e (60,835) | oo | i | 7375 | 4.405 |MS......| .ol 65,146 | ........ 195,438 | 08/02/2018. | 03/01/2027.
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845437 BL 5 | SOUTHWESTERN ELECTRIC POWER CO......ccccocviiinriiniisciciecininns ...138.921 .1,305,857 940,000 1,264,257 (12,430) | ..o [ v [200.6.200 |, 3.600 |MS......| oo 17,160 | .......... 58,280 |05/21/2020. | 03/15/2040.
845743 BL 6 | SOUTHWESTERN PUBLIC SERVICE CO ...132.359 3,308,975 | ... 2,500,000 2,983,074 (23,202) | +.evvvrvevrreneries | cerrerneerinnerinenees [ 200008000 | 1o 4.226 03/30/2017. | 10/01/2036.
854403 AD 4 |LELAND STANFORD JUNIOR UNIVERSITY ...124.608 124,608 100,000 101,948 (62) | covvvverierrieens [ e | 4013 [ 3.874 08/26/2014. | 05/01/2042.
85590A AR 5 | STARWOOD HOTELS & RESORTS WORLDWIDE LLC... ...113.388 28,347 | oo 25,000 ....23,932 B9 | [ e | 245000 4.956 12/14/2016. | 10/01/2034.
858155 AE 4 | STEELCASE INC... ...113.109 1,402,552 | ..coovvvennnee 1,240,000 1,270,415 (3,708) | covoverririiniis | e | 005125 | 4.700 03/19/2019. | 01/18/2029.
862121 AA 8 | STORE CAPITAL CORP ...110.685 .3,320,550 | oo 3,000,000 2,992,463 1,031 | s | e [ 24500 | L 4.547 04/13/2018. | 03/15/2028.
863667 AH 4 | STRYKER CORP ..106.690 | ..o 53,345 | e 50,000 ...50,215 (55) | covverrerieerrirenns [ e 003375 [ 3.248 11/09/2015. | 11/01/2025.
86722T AB 8 |SUNCORENERGY INC........ccccoouuuu. ...144.287 ..4,000,000 5,160,153 (43,400) | ..o | e [ 206,850 | oo 4.441 10/07/2014. | 06/01/2039.
86765B AK 5 [ENERGY TRANSFER LP ...122.688 ..1,490,000 1,695,409 (5,815) | cooovirrirricniis | e | 008,100 | i 5.005 08/06/2019. | 02/15/2042.
871658 AM 5 | SYNCHRONY FINANCIAL ...107.467 ..2,000,000 1,936,868 9,106 | oo [ e | 200:3.950 [ 4.565 03/13/2018. | 12/01/2027.
871829 AD 9 |SYSCO CORP ...122.506 450,000 478,211 | e [ e (4449) | s | e [ 72160 | 5.767 04/22/2003. | 04/15/2027.
871829 AF 4 |SYSCO CORP ...124.852 1,000,000 1,057,366 | ..o | cereierenncd7,070) [ o v | 20008500 | e 5451 |FA.....| v 27,083 | .......... 65,000 | 01/30/2004. | 08/01/2028.
871829 AJ 6 |SYSCO CORP ...126.438 2,263,239 | .ooovvveerncennnnnens | e (14,044) [ s | e | 2008375 | 4110 [MS......| .........29,861 | ........ 107,500 | 04/09/2012. | 09/21/2035.
871829 BM 8 |SYSCO CORP ...145.383 1,310,925 | ..o | evrieeen(11708) [ e v | 2000.6.600 | . 4.114 66,000 | 06/08/2020. | 04/01/2040.
871829 BN 6 |SYSCO CORP ...155.718 . 3,024,371 | oo [ eeeeeend(19,509) | o | e [ 200.6.600 | i 3.649 132,000 |01/25/2021. | 04/01/2050.
87612E  AK 2 | TARGET CORP. ...137.372 250,000 247,906 | ....covrrvinniiinnns | e 130 i i | 200.6.350 | 6.459 (MN.....| ..........2,646 | .......... 15,875 | 04/21/2008. | 11/01/2032.
87612E AU 0 | TARGET CORP. ...158.418 2,500,000 3,381,264 | ..o [ eeeeeend(38,562) | o | e [ 2072000 | i 4.001 [ | 80,694 | . 175,000 |08/14/2012. | 01/15/2038.
878742 AS 4 |TECKRESOURCESLTD.......ccoooimmriirrinrisncieseienesineienas ...128.292 3,000,000 3,254,753 | oo [ ceieneeend(8,245) | s | s [ 20026.000 | L 5.267 |FA....| ..........68,000 | ........ 180,000 |06/27/2019. | 08/15/2040.
881685 AX 9 |TEXACO CAPITALINC... ...150.646 500,000 605,836 [ ..oovverreernniennnes | eereerreeneed (T, TB7) [ e | e | 00008625 | e 5780 [MN.....| .cccccc...5,510 | oooeeec 43,125 | 04/22/2003. | 11/15/2031.
884903 BH 7 | THOMSON REUTERS CORP ...140.102 1,500,000 1,749,524 | oo | enrreennn(8,641) | s [ | 2002.5.850 | L 4505 |AO...... | ........ 18,525 | ......... 87,750 |10/31/2017. | 04/15/2040.
884903 BT 1 |THOMSON REUTERS CORP 2105.762 | 52,881 | 50,000 B0, M3 | e | e (A1) i e | 2002.3.850 | 3.757 [AO...... | e 406 | 1,925 |09/29/2014. | 09/29/2024.
88579Y AH 4 [3MCO ...116.851 150,000 145114 | i | e 131 | [ [0 3875 [ 4.098 |JD..ooo. | covriennni258 | e 5,813 | 06/20/2014. | 06/15/2044.
886546 AD 2 | TIFFANY & CO ...135.204 ..2,000,000 2,060,589 | ...oocverereneerrninens | e (1,528) [ o | e | 2004900 | e 4679 [AO...... | ... 24,500 | .......... 98,000 | 10/03/2016. | 10/01/2044.
88732) AY 4 | TIME WARNER CABLE LLC ...125.031 ..2,000,000 2,281,946 | ..oocvoerncrnennns | e (DT [ o | e | 205875 | i 4719 (MN.....| oo 15,014 | ... 117,500 | 08/28/2019. | 11/15/2040.
88738T  AA 8 |TIMKEN CO.....c.ocoevvverrrerirreriies ...122.356 1,000,000 948,688 | .......ovvveeeriienns | errreeneen8,032 [ e | 08875 | 7.921 |FAL| v 25,972 | ... 68,750 | 11/26/2001. | 05/08/2028.
88ESC5 AF 1 |Times Mirror Co ......0.001 1 e | e e | | NAG ] | s 11,478 | 12/04/2013. | 09/15/2027.
891027 AF 1 |GLOBELIFEINC... ...108.971 . 2,726,646 (17,928) | ..o | cerevvereiveniiiecens [ e 1875 | 7.105 [MNLL | ... 27,169 | L 212,625 |07/26/2002. | 05/15/2023.
891092 AD 0 [TORO CO....oovvrvrirerrrieirerrnins ...126.887 800,000 812,908 (1,859) | cvvvvvererrverevenns [ oerrvererrensvrenins [eeenn 7800 |10 7435 [ IDuciis | o 2,773 | 62,400 | 11/04/2004. | 06/15/2027.
891490 AR 5 |CONOCOPHILLIPS CO ..125.075 3,000,000 3,217,552 (36,207) 096 |JJ....... | ... 117,000 | ........ 234,000 | 12/13/2002. | 01/01/2027.
89352H AE 9 | TRANSCANADA PIPELINES LTD ...150.257 4,240,000 5,392,084 (44,267) [ vvvererrvrrernin | ervrrerinnisrirsninns | 007,250 | oo, 4.850 116,129 | ........ 307,400 |03/04/2014. | 08/15/2038.
893570 BM 2 | TRANSCONTINENTAL GAS PIPE LINE COMPANY L... ...122.362 1,285,000 1,259,138 4180 [ oo | e | e 0250 0 7750 [IDis | 7764 | ... 93,163 | 09/28/2001. | 12/01/2026.
902118 BS 6 | TYCO INTERNATIONAL FINANCE SA ...104.902 192,000 193,738 (409) | ..cvovvirriricnns [ e [2003.900 [......3.648 | FA.....| 2,850 | o 7,488 | 03/14/2016. | 02/14/2026.
902494 AZ 6 |TYSON FOODSINC..... ...122.538 3,386,736 (4,878) | ..o | vereiveniiveciiens | 0004875 | 4.610 [FAL.....] .........00,886 | ........ 161,168 | 12/05/2016. | 08/15/2034.
907818  DF 2 |UNION PACIFIC CORP. ...133.604 2,123,357 (10,357) | ..cveveeriinrinns [ v [0 5.780 ... 4450 | Jdui | ooni 48,507 | e, 105,196 | 07/09/2015. | 07/15/2040.
907818 DM 7 |UNION PACIFIC CORP ...101.769 ...40,171 )| e e [ 0:2.950 [....2.403 | I | e 544 | 1,180 |01/11/2013. | 01/15/2023.
911308 AB 0 |UNITED PARCEL SERVICE INC... ...139.076 915,000 1,022,387 (9,904, 69,723 | 09/16/2003. | 04/01/2030.
911312 AJ 5 |UNITED PARCEL SERVICE INC... 144548 | ........5647,490 | ... 3,907,000 4,901,346 (43,393 242,234 |01/04/2012. | 01/15/2038.
911312 AR 7 |UNITED PARCEL SERVICE INC........ostiviririiririiriiieeeiieeeeiecesieseieeseiens ...115.538 100,000 103,326 (109) | covverreriererreens [ e 003625 [.....3.400 |AO...co. | coovereernnn 908 | o 3,625 |03/03/2015. | 10/01/2042.
913017 BA 6 |RAYTHEON TECHNOLOGIES CORP. 136,143 | .............2,722,860 | ............. 2,000,000 2,176,530 (17,539) | ..o | cererveneiveneiivenens [ 201500 | ......6.049 [MS...... | ......... 44,167 | ... 150,000 |08/01/2003. | 09/15/2029.
913017 BT 5 |RAYTHEON TECHNOLOGIES CORP 2123899 | 81,950 | 50,000 ....50,167 ()| cvvrrerrernninnn | eererrienicnniieins | 00500 | 0 4475 [IDucis | 188 | 2,250 | 03/18/2014. | 06/01/2042.
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91311Q  AC 9 |UNITED UTILITIES PLC.... ...128.343 400,000 399,001 [ oo | v 115 i [ [ 6.875 |...... 6.923 |FA......| ......... 10,389 | .......... 27,500 | 11/04/2004. | 08/15/2028.
91529Y AP 1 |UNUM GROUP ...106.630 1,092,958 | ............. 1,025,000 988,653 | ....oovvvriiieniiinnns | eerrennieeenn 816 [ e | 4.500 |...... 4730 [JD.ccoo. | corrrnnn2,050 | oo 46,125 | 09/19/2019. | 12/15/2049.
918204 AR 9 |VF CORP ...128.686 .2,663,800 ..2,070,000 2,077,236 corrriinnsiinnnins | v [ 2008000 | 5.955 124,200 | 05/06/2009. | 10/15/2033.
91913Y AL 4 |VALERO ENERGY CORP.. ...134.990 .2,699,800 ..2,000,000 2,534,093 (24,031) [ eververerinrrnns [ [ 06,625 | 4.250 ..132,500 | 09/19/2019. | 06/15/2037.
920253  AF 8 | VALMONT INDUSTRIES INC ...123.902 14,956,080 ..4,000,000 4,062,095 (1,519) [ oo | e | 00005.000 | e 4.885 200,000 |10/31/2017.| 10/01/2044.
92277G AL 1 |VENTASREALTYLP........ ...108.933 2,723,325 ..2,500,000 2,433,462 1040 | e | s [ 2002.3.850 | L 4424 |AO...... | .........24,083 | ......... 96,250 | 05/14/2018. | 04/01/2027.
92343V BT 0 |VERIZON COMMUNICATIONS INC.......ocomirvirrriiniiiereiisneieeseeieseieesenens ..156.727 .3,134,540 ..2,000,000 2,465,785 A(979) | e | e [ 206,550 | 4.809 131,000 |07/05/2017. | 09/15/2043.
92344G AM 8 | VERIZON COMMUNICATIONS INC.. ...143.318 ..2,215,000 2,647,047 (37,624) | ..o [ e [l 7750 |, 5.010 171,663 | 01/15/2014. | 12/01/2030.
925524  AX 8 | VIACOMCBS INC.. ...143.356 ..2,000,000 2,332,343 L(15,291) | e [ [0 6.875 [ 5.214 +... 137,500 | 03/28/2019. | 04/30/2036.
92553P AZ 5 |VIACOMCBS INC... ...113.910 282,702 | s | e 106 [ e |20 4850 | 5.870 |D.coces | w78 | 1,746 | 12/14/2015. | 12/15/2034.
92556H AC 1 |VIACOMCBS INC........oovvveerriieriiireriiis ...127.806 3,451,416 | oo [ e (B,714) | s | s [ 2004950 | L 4.045 148,500 |03/12/2021. | 05/19/2050.
927804 FG 4 | VIRGINIA ELECTRIC AND POWER CO ...176.736 . 3,190,732 | oo [ e (48,684) | s | e [0 8.875 | 3.991 177,500 |01/21/2015. | 11/15/2038.
928563  AF 2 |VMWARE INC.....coooiiiiiiiiieeiereeeccieseeieseiesesieneiienes ..116.510 | .............2,330,200 | .............. 2,000,000 2,157,875 | oo [ e (16,479) | s | e [ h700 | i 3.572 94,000 | 05/21/2020. | 05/15/2030.
92857W BD 1 | VODAFONE GROUP PLC ..117.510 100,000 297,033 | |82 [ e | 4375 | 4.596 .4,375 | 07/15/2014. | 02/19/2043.
929160 AT 6 | VULCAN MATERIALS CO. ..109.512 | ..............2,804,602 | .............. 2,561,000 2,521,733 | oo | rvrieeeenn8,885 [ s | e | 20.3.900 | 4.229 99,879 | 07/13/2018. | 04/01/2027.
92936U AA 7 |WP CAREY INC ...106.224 850,000 855,700 revrerenneennines [ [0l 4.600 | 4249 [AO...... | e 9775 | 39,100 |08/29/2018. | 04/01/2024.
929903 AM 4 |WELLS FARGO & CO.................. ..127.033 | .............6,351,650 | .............. 5,000,000 5,461,164 (24,024) | ..o | e [ 205,500 | e 4.580 275,000 |05/20/2013. | 08/01/2035.
931142  BF 9 |WALMARTINC . L 142,941 112,302,932 8,607,000 9,915,119 (127,243) | ..o | e [ 20 1550 | i 5.222 08/10/2011. | 02/15/2030.
931422 AH 2 |WALGREEN CO.....ccosiiiiiiiiiiiiiieiiereeisresisesisssissssi s BFE. s | i 100,157 |...101.722 100,000 100,000 | ovooucverriireniiies | ereeieeeeieeeiieees | cevviereisnennnes | e | 03,1000 s 3.099 02/26/2013. | 09/15/2022.
931422 AK 5 |WALGREEN CO....ovuiiriiriiicieiieesissises s ensssanes 2BFE.i | v 2,197,600 |..110.435 | .............2,208,700 | .............. 2,000,000 2,191,774 (5,826) | .vvoverrerriirni | cerrerierinriiniins | 4400 | i 3.731 01/07/2021. | 09/15/2042.
931427  AC 2 |WALGREENS BOOTS ALLIANCE INC........ccoooirvierriiererieneiieseeiesiienees ...120.541 16,027,050 5,538,827 | ..ooereerineerirrinens | i (12,632) | ..ecvvvreviereines | cereereneireceinenens [ 204800 | i 4.061 03/03/2021. | 11/18/2044.
931427 AR 9 | WALGREENS BOOTS ALLIANCE INC.......vvvirrrirrieineineieisssiesisniseseenenes ...118.481 .2,369,620 2,223,589 (5,559) | cvvvverrerrirnnis | e | e 4650 | e 3.925 08/20/2020. | 06/01/2046.
93884P CU 2 |WASHINGTON GAS LIGHT CO . ...123.745 1,070,768 (9,373) [ oo | e | 00008810 | i 5.449 03/23/2004. | 03/13/2028.
94106L AV 1 |WASTE MANAGEMENT INC.......cccooovurvirinnnns ...148.161 1,548,254 (9,024) [ ..o | v | 208125 | 4.520 10/05/2015. | 11/30/2039.
94973V BJ 5 [ANTHEMINC....coovivrirircrierirecenissiseiins ...105.658 050,296 [ oo | e (T18) [ e | 20023500 | 3.240 06/01/2015. | 08/15/2024.
949746 TB 7 |WELLS FARGO & CO.... .. 137.677 501,000 515,957 (1,384) | coovvvvereriseres [ vvrernnisersnineins [0 1950 | 7.458 02/14/2008. | 11/15/2029.
94974B  FJ 4 |WELLS FARGO & CO.... ...102.914 200,000 200,890 [ ..oocveeenrireneiienns | vnrrrieenneene(TT3) e | v | 00003450 | i 3.041 02/05/2016. | 02/13/2023.
95040Q@ AC 8 |WELLTOWERINC ...109.653 ..2,000,000 1,978,206 revrnrennnenniens [ [ o0n 4250 [ 4.535 05/15/2018. | 04/01/2026.
957674 AD 6 | WESTERN ATLAS HOLDINGS LLC . , ..116.139 | . . ..7,000,000 7,398,374 (146,703) | ..o | cererrereireneirennns [ 20.8.550 | Lo 6.018 08/19/2009. | 06/15/2024.
960386 AN 0 | WESTINGHOUSE AIR BRAKE TECHNOLOGIES CORP..........cocccmrriiianee 2CFE i | s 1,981,160 |...105.837 | .............. 2,116,740 | ...cccorenes 2,000,000 1,991,855 | ..o | 3895 | [ |20 44000 L 4.593 10/09/2018. | 03/15/2024.
960413 AT 9 | WESTLAKE CHEMICAL CORP ...107.360 .2,147,200 ..2,000,000 1,920,973 | ..o | v 15,040 | ..o | oo [ 2002 3.600 | Lo 4.558 10/09/2018. | 08/15/2026.
960413 AU 6 | WESTLAKE CHEMICAL CORP ..117.887 .2,357,740 ..2,000,000 2,013,766 | ...coooevecvinni [ eevvinereennn(294) | s | s [0 4375 | 4.330 08/28/2019. | 11/15/2047.
962166 AS 3 | WEYERHAEUSER CO ...108.989 ...457,754 420,000 420,451 | oo [ e 269) | e | e [ 12125 7.050 10/28/1998. | 07/15/2023.
963320 AV 8 |WHIRLPOOL CORP ..119.290 1,192,900 | .o 1,000,000 1,059,801 (1,450) | cooocverriricriis | e | 04500 | e 4.105 12/09/2019. | 06/01/2046.
963320 AW 6 |WHIRLPOOL CORP ..115.545 | .............3,466,350 | .............. 3,000,000 3,051,519 (6,224) | ..o | e | e h750 | 4.459 03/19/2019. | 02/26/2029.
96332H CG 2 |WHIRLPOOL CORP ...124.605 788,000 859,361 (1,990) [ cooocverviriiriis | eevverieniinrieniens | 0005150 | i 4.483 10/15/2019. | 03/01/2043.
969133 AK 3 | WEYERHAEUSER CO ...122.868 840,000 851,645 (2,110) [ oo | e | 000 7.850 | 7.481 12/05/2001. | 07/01/2026.
969457 BU 3 | WILLIAMS COMPANIES INC 2102226 | e 53 | 50,000 280,144 | | e (175) | i e |20 3.700 [ 3.331 01/11/2013. | 01/15/2023.
969457 BV 1 |WILLIAMS COMPANIES INC ..130.183 | .............4,022,655 | ............. 3,090,000 3,518,671 | oo | s (10,936) | ...ccvvorvvieneires | cererreneiveneirennns | 205750 | i 4728 12/09/2019. | 06/24/2044.
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96950F  AF 1 [WILLIAMS COMPANIES INC......ccoovviriiriinniiseiienicisnsssisesiesisissnins | v .- .1,189,320 |...135.669 ....1,356,690 ...1,000,000 1,175,024 (5,845) | ..o | e | 000.6.300 | e 4.846 |AO...... | cccoveee 13,300 | .......... 63,000 |06/12/2019. | 04/15/2040.
976656 BP 2 |WISCONSIN ELECTRIC POWER CO..... 200,690 |...124.689 7,481,340 | ... 6,000,000 6,536,660 .32,500 .390,000 | 10/25/2010. | 06/01/2028.
984121 CJ 0 | XEROX CORP.......ooiiiiiiiiiiiiisiiisii st . 49,643 |...103.670 | .. 51,835 | oo, 50,000 ....49,900 09/18/2014. | 05/15/2024.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations............c.ccoerrerinininseniinisniescennees JE SRR RRRIRY [T 1,032,688,252 XXX ] e 1,123,379,409 | .......... 897,777,000 | ......... 997,378,303 | ..cooviveicinad 0 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securltles
55265K 6V 6 |MASTR 2004-1519 - CMO/RMBS.......... 2102636 | oo 4,106 | oveoerireenns 4,001 4,001 09/05/2012. | 02/25/2034.
55265K X4 6 |MASTR 2003-11 2A8 - CMO/RMBS.. ...103.228 1,810 04/14/2011. | 12/25/2033.
74160M GL 0 |PRIME 2005-1 1A3 - CMO/RMBS ..100.092 | .. 943 . 02/02/2011. | 03/25/2035.
74434T P4 3 | PHMS 1993-63 A6 - CMO/RMBS.......ccoiiiiiiiiiisisiesisssissssississssssniseissssinas ...100.155 870 868 865 (0)].. 12/30/1993. | 01/25/2024.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. XXX | e, 7770 | oo 7,606 7,619 0 2 XXX XXX
Industrial & Miscell (Unaffiliated) - C cial Mortgage-Backed Securities
336249 AC_ 1 | CVSPAS 009 A2 - CMBS.......overiiiriinisirierines | ....... | . | ........... 1 | 4AFE. .. | i, 2,362,858 |...106.070 | ...ccoovennn. 2,118,941 | v 1,997,682 2,032,071 (30,397) | .cvevevererrnrinns e [ 9.350 |...... 7.720 [MON... | cccovv 10,89 | ........ 186,783 | 03/05/2002. | 01/10/2023.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities SO PRRRTROTUIOY [FSRTRTOON 2,362,858 XXX ] s 2,118,941 | oo 1,997,682 2,032,071 (U (30,397) | .overrrrnrins (V)] [ 0] XXX XXX XXX | s 10,89 | ....... 186,783 XXX XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
81619P AA 5 |SELECT 2003-1 CTF - ABS | ....... I | ........... 4 | 3BZiii [ e 242,628 |...102.700 | ..ccooovrrninnns 249,179 242,628 242,628 e | | 2000:0.050 | 6.069 |MON... | oo 652 [ oo 14,339 | 11/04/2004. | 02/22/2033.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities.. L 242,628 XXX 249,179 242,628 242,628 0 0].. L0 XXX XXX | i Sy 14,339 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..........ouwvrermrensiiersinseseisssrsssresseeenes (SRS [T 1,035,301,321 XXX ,125,755,299 | .......... 900,024,916 | ......... 999,660,621 | ....veiveriirinninad 0 XXX XXX |....13,542,507 |....49,855,246 XXX XXX
Hybrid Securities - Issuer Obligati
38143V AA 7 | GOLDMAN SACHS CAPITAL L.ccouiirrirrirerinienseriesieeisseesssisssssessenssssinns | cevees - 2.CFE...... ...138.210 ...898,365 650,000 648,522 | ... | B8 | e e | 008,345 [ 6.371 |FA...... 07/16/2007. | 02/15/2034.
553086 AC 3 | TRAVELERS COMPANIES INC......ccoomiviririiieinnieienisiseesssisssssisnsnnss | cvseees ol .. |2AFE......... ....661,053 |..125.544 | .. ...841,145 670,000 666,091 . . 1625 | ... 7.749 |JD....... . 11/04/2004. | 12/15/2027.
893472 AA 8 | TRANSAMERICA CAPITAL Il....couiiiiiiiiisiiseiiisnisnssssissenssssiseissssssnssssssness | svseens Y 2BFE. .o | s 1,580,693 [...116.438 | ..o 1,746,570 | .oooovvrnnnes 1,500,000 1,527,848 [CRISK) ) IR [RRRN [ 7.650 |...... 7194 [JD..coos | v 9,563 | .o 114,750 | 11/04/2004. | 12/01/2026.
4299999. Hybrid Securities - ISSUET ObIGAtIONS. ..........ruuieriieiiiirisiieississe et ensanssneres | eones 2,889,872 XXX 3,486,080 2,842,461 0 (4,019)] .... XXX XXX XXX | e 21414 | ... 207,080 XXX XXX
4899999. Total - Hybrid SECUMIES. .........oorrvveverr i | 2,889,872 XXX 3,486,080 2,842,461 0 (4,015)] .... XXX XXX XXX | s 27414 | ... 207,080 XXX XXX
Totals
7699999.  Total - ISSUET OBGAHONS. ... rerserseresesrssessseressees s sass ettt | sria 1,077,697,971 XXX | e 1,171,368,060 | ..........940,077,000 | ...... 1,041,224,685 | ...oovvvvrinrinns 0 ... (5,221,249) | .... XXX XXX XXX |....14,033,966 |....51,673,043 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ... ivirrieeriiriiiersstiisissi s ensssessesssssssnssssnns | eosssassenes 2,700,629 XXX | s 2,750,785 | ... ...2,470,045 2,596,573 0 [ (11,459) | ... XXX XXX XXX | e 11,490 | ........ 137,870 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMHES..............irvervuerieessseeiiei st esssnssssnisnns | eeees 2,362,858 XXX | s 2,118,941 | v 1,997,682 2,032,071 (I (30,397) XXX XXX XXX [ s 10,896 | ........ 186,783 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMLIES..............c.cviuiviveiirereireiciieieieee e .. 242,628 XXX | s 249,179 242,628 242,628 0 0]... XXX XXX XXX | e 652 | .o 14,339 XXX XXX
8399999, GraNd TOAl - BONGS.........uvuuvvesreseiseesseesessesseesssise s es sttt nienes | eriis 1,083,004,085 XXX | e 1,176,486,964 | .......... 944,787,354 | ..... 1,046,095,956 | ........coevvrerernens 0]... (5,263,104) | .... XXX XXX XXX |....14,057,004 |....52,012,036 XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. 1A ........18,103,591 1B . ....3,451,396 1C ...........14,688,946 1D .. 30,337,551 1E .. 52,969,453 1F 108,014,326 1G 124,743,113
1B. 2A .180,583,678 2B . .164,396,268
1C. 3A ........33,739,077 3B .
1D. 4A ... 7,692,206 4B ..
1E. 58 .

1F. 6 s 1
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Annual Statement for the year 2021 of the First Catholic Slovak Ladies Association Of The U.S.A.

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

1 2 Codes 5 6 7 8 Fair Value 1" Dividends Change in Book/Adjusted Carrying Value 20 21
3 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 iYe}
g| Numberof Par Value | Rateper | Book/Adjusting to Obtain Declared but | Received | Declared but Increase | (Amortization) [  Impairment B/AC.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) | Accretion Recognized (15+16-17) B.J/A.C.V. tive Symbol | Acquired
Industrial and Miscell (Unaffiliated) Perpetual Preferred
02361D 86 0 |AMEREN ILLINOIS CO. 100.00 51,450 | ..... 102.900 51,450 50,646 2,210 804 2BFE. 11/22/1963.
02361D 87 8 |AMEREN ILLINOIS CO. - 100.00 . L4919 | 98.388 4,919 5,100 213 (181) 2BFE. 11/06/1950.
12542R 20 9 | CHS INC....orvveerrreierceeiiiereeeiessessse s ssssssessssssessssssesssssssesssssaes | cossenes B 16,000.000 | ........... 25.00 {...30.900 | ..oooorrrreenns 494,400 | ....... 30.900 494,400 400,000 32,000 94,400 3AZ 11/04/2004.
207597 30 3 |CONNECTICUT LIGHT AND POWER CO 500.000 50.00 24,081 . 24,081 22,250 1,831 2BFE. 04/03/1962.
38143Y 66 5 | GOLDMAN SACHS GROUP INC........cvvveeuerreimmrreeseersesssenessssnsssssssesssssnns | seneene | e [ oveeens 4,000.000 | ........... 25.00 |...25.340 101,360 25.340 101,360 84,133 17,227 3AFE........ | 03/11/2014.
40417L 20 5 |HC GOVERNMENT REALTY TRUST INC......comevvvrirerrriecrerienerssenessiees | svveveen [ eve | ceveen 24,000.000 25.00 600,000 |........ 25.000 600,000 600,000 0 1.GPL......... 08/06/2020.
59156R 50 4 |METLIFE INC 25.00 140,745 25.590 140,745 132,789 7,956 2.CFE.. 02/11/2015.
631005 20 4 |NARRAGANSETT ELECTRIC CO 52,062 52,062 48,625 3,437 2.CFE.... 09/23/1965.
653522 30 0 |NIAGARA MOHAWK POWER CORP..........ocommmrreirereesinerressnesressssesssssnennes | coveeres 45,563 45,563 37,498 8,065 2.CFE.... 04/10/1962.
694308 80 0 |PACIFIC GAS AND ELECTRIC CO 23,150 23,150 13,982 9,168 6.2 03/27/1962.
842434 30 0 |SOUTHERN CALIFORNIA GAS CO 68,610 68,610 67,500 1,110 2AFE.... 03/08/1963.
90278W 30 3 |UIRC-GSA INTERNATIONAL, LLC......ccovvveimrrvrersrrersneeriisseerisssssssssssnensinns [ wevinne | e [ eeeeerens00.000 | e 1,000.00 | .ooovvverrnns | cevreeriennenns 522,500 |..1,045.000 522,500 487,645 34,855 1.EPL..........| 03/10/2020.
902973 15 5 |US BANCORP 25.00 124,100 4.820 124,100 109,928 14,172 2AFE. 07/01/2013.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 2,252,940 XXX 2,252,940 2,060,096 0 0 192,844 0 XXX XXX
Industrial and Miscellaneous (Unaffiliated) Red ble Preferred
25525P 20 6 ‘ DIVERSIFIED HEALTHCARE TRUST ..25.00 |...22.090 47,981 22.090 44,180 48,343 2,813 49 49 3CFE.... 09/04/2012.
8599999. Total - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 47,981 XXX 44,180 48,343 0 2,813 0 0 49 0 49 0 XXX XXX
8999999. Total - Preferred Stocks. 2,300,921 XXX 2,297,120 2,108,439 | ... 1,868 | ... 138,595 | ....oocvvvrrrrieres 0 ... 192,844 49 0 192,892 0 XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. TA 0 1B 0 1C i 0 1D 0 1E 522,500 TF e 0 LT 600,000
1B. 2A 192,710 2B s 80,450 2C .. 238,370
1C. 3A 595,760 3B s 0 3C 47,981
1D. AA e 0 4B 0 AC 0
1E. BA e 0 L1 J N 0 5C i 0
1F. B s 23,150
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Annual Statement for the year 2021 of the First Catholic Slovak Ladies Association Of The U.S.A.

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
NAIC
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and
or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVO
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B./AC.V. Exchange Change Date Administra-
CUSIP Identification Description Code [ gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | tive Symbol
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00206R 10 2 [AT&T ORD...ooiiiiiiiiiiiiiciiseiseiisssisssi s snssssssssssssssssssssnnns | coneves | oee | oonevenns 500.000 | ..coovvvereiinnns 12,300 1,040 | s [ e (V02 10) N RN I (2,080 02/09/2015. | ....ovvvvs
01881G 10 6 |ALLIANCEBERNSTEIN HOLDING UNT......coceviiiiriiiiiniieiinnisiissississisensssssseninnes. | onnins [ eon | cvviens 1,400.000 68,376 5,012 21,098 ....| 08/13/2014.
020002 10 1 |ALLSTATE ORD......ooiiiiiiiiiiiinsiiiniissiissssesssissssssssssssssssssssssssssssssssssssssssssseses. | eoviens [ eon | e 23,002.000 | ... ...2,706,185 18,632 68,316 ..A77,575 <. | 07/17/1995.
023139 88 4 | AMBAC FINANCIAL GROUP ORD........ccooiiiriiniiieiiiiriisiissisiiesississsssensssssissssinss | soveess | oer | e 24,839.000 | ....ccooverirnns 398,666 ....| 06/01/2013.
025932 10 4 |AMERICAN FINANCIAL GROUP ORD..........coommieireeirrerieneiienesisseseesesesesssssenssssnesns | coveens 2,019.000 277,249 56,653 .| 03/09/1979.
035710 40 9 |ANNALY CAPITAL MANAGEMENT REIT ORD.......ccooiiimriiniiniiieiinissisiississiiessiiens | cevvens | e | cvienes 3,150.000 | ..ooovvricrirnne 24,633 693 2,772 05/24/2012.
04010L 10 3 |ARES CAPITAL ORD.....ccoooumiiiriiiiriissiisseiissessssessssesssssssssssssnssssssssssssssssssssssssns | eovinne [ eoe | cveenes 1,000.000 1,620 ... | 09/04/2012.
125581 80 1 [CIT GROUP ORD 2,565 ... | 12/10/2009.
150185 10 6 |CEDARFAIRUNT........ ... | 06/04/2014.
20451Q 10 4 |COMPASS DIVERSIFIED ORD.......c.ccoocvvorrnenae 4,640 .| 02/27/2015.
235825 20 5 | DANA INCORPORATED ORD 26,742 11/04/2011.
252ESC 01 7 |DIAMOND OFFSHORE DRILLING ESC 04/27/2021.
25525P 10 7 |DIVERSIFIED HEALTHCARE ORD 60 05/15/2014.
257867 20 0 |RR DONNELLEY AND SONS ORD................ ... | 10/05/2016.
25787G 10 0 |DONNELLEY FINANCIAL SOLTN ORD ... | 09/30/2016.
25961D 10 5 |DOUGLAS ELLIMAN ORD........cccooevvennnee .| 02/11/2015.
33832D 20 5 |FIVESTARSENIOR LIV ORD 05/15/2014.
37045V 10 0 |GENERAL MOTORS ORD........ccccocuce. .| 07/07/2016.
446413 10 6 |HUNTINGTON INGALLS INDUSTRIES ORD.......cccovurirrirrierinieeresssisessesssisnssssensns 87 11/01/2011.
451100 10 1 |ICAHN ENTERPRISES UNT... 2,400 02/14/2014.
46625H 10 0 | JPMORGAN CHASE ORD 33,178 06/03/2013.
49456B 10 1 |KINDER MORGAN CL P ORD.. 144 05/31/2012.
501921 10 0 | THE LTV CORPORATION 10/14/1993.
535782 10 6 |LINNCO, LLC 11/04/2013.
573331 10 5 |MARTIN MIDSTREAM PARTNERS UNT. 12 02/11/2014.
583928 10 6 |MEDALLION FINANCIAL ORD.. 01/20/2014.
629377 50 8 |NRG ENERGY ORD. 133 10/09/2015.
64828T 20 1 |NEW RESIDENTIAL INVESTMENT REIT ORD........coocosvvvimmerimnnrnnnesnnessessneessnennnne | eevevnne [ eor | weeee1,700.000 | i 18,207 | 110710 | e 18,207 | 21,998 | 425 | o 1,445 02/11/2015.
666807 10 2 |NORTHROP GRUMMAN ORD 727 ... | 12/31/2003.
680223 10 4 |OLD REPUBLIC INTERNATIONAL ORD.. 3,380 ... | 02/11/2015.
681936 10 0 |OMEGA HEALTHCARE REIT ORD 2,144 .| 02/27/2015.
68571X 10 3 |ORCHID ISLAND CAPITAL ORD 09/16/2014.
74348T 10 2 |PROSPECT CAPITAL ORD 180 2,160 .| 08/07/2014.
749%67R 10 6 |RMR GROUP CL AORD 136 01/04/2016.
811246 10 7 |SCULPTOR CAPITAL MANAGEMENT CL A ORD 416 09/16/2014.
842587 10 7 |SOUTHERN ORD.. 1,310 02/27/2015.
85571B 10 5 [STARWOOD PROPERTY REIT. 816 3,264 02/11/2014.
86184W 10 6 |STONEMOR INC 10/15/2015.
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1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16

NAIC
Designation,

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

or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVO
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B./AC.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

880349 10 5 | TENNECO CL A ORD....cooiiiiiiiiiiiiiiesiseiesiississ i sssssssssssinns | soviiens [V 342.000 | ...cooovrrirerins 3,865 | ... 11.300 | oo, 3,865 .3,989 01/18/2000. | .ouvvveriiinnes

902681 10 5 |UGI ORD......ovvimiirrimenrieisiesiesssessesessess st sssessssssssnssssnnns | eoveens [0 434.000 | ..ooovovrrerinn 19,925 | ...... 45910 | .oovrvieirnns 19,925 | ovvvvevcrin 21,244 150 586 08/27/2019. | ooovvvrririrines

92240M 10 8 |VECTOR GROUP ORD........coiiuiiimiiiiiiiesiseeissessssssssesssesssssisssssssssesssesssssssssssasssns | svvsens 02/11/2015.

961214 30 1 |WESTPAC BANKING ADR REP 1 ORD........ccovvumirmeriereieeseinssiseriessesessesssssssssesiens | ceveens [ 428 09/06/2013.

98389B 10 0 [XCEL ENERGY ORD....cooiiriiiiuiriciineeiseissssissisessee s sssssssses s ssssssssssnss | woneeens v | +..9,000.000 | ..................809,300 | ......67.700 | ...ccccc0rnern.609,300 | oo 153,900 | oo 4118 | i 16,223 .... | 11/04/2004.

G9078F 10 7 | TRITON INTERNATIONAL ORD......cccouuuirirreriessinsssnmssnsenssssssnsssssssssssenssssssssnssssssssnssens | soseeene C 1,652 .| 10/05/2016.

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..........cocoviiinnnins 25,110 240,415 XXX
Common Stocks - Mutual Funds

01859M 10 1 |ABHIGH INCOME A......oomiimiiiieiietiseiieeiss ettt ssienes | aevinees OO I 6,033.041 | .ooovviierreenid7,902 | 17940 | i 87,902 | e 50,777 221 2,703 11/04/2011.

453320 10 3 | AMERICAN FUNDS INC A.....ccvvomiiiiirinirierieniesessesssssessessesssssssssssssssessseensenssssssns | soveens 3,516.720 ..40,653 2,602 12/31/2002.

56062F 47 5 |MAINSTAY:CNDRM EMD A......ooviimiimeiiniineiieeiseiseisessssisssssesssss s ssssssssssssssssssns | anvsees 5,901.809 ..66,207 2,796 04/24/2017.

72369G 10 8 |PIONEER GLHI YLD A...ccevorieirierirerircenne .71,691 208 2,876 12/27/2006.

880208 10 3 |TEMPLETON GL BOND A ..51,092 1,867 01/13/2010.

Y62267 40 9 |NAVIOS MARITIME PARTNERS UNT.......ccccovviiinninnns R . 47,170 37 12/03/2018. | ...
9499999. Total - Common Stocks = MUtUAI FUNGS..........ovuuiiiiiiiiiisiisiiissississssississsisssnssssssssssssessnssssssesssssssnnessensssssesssssssssssssnsssssessnssns | e 290,182 | XXX | iiiiisnnensnnnni 297,182 | i 327,590 429 12,881 XXX XXX
Common Stocks - Closed-End Funds

27829C 10 5 |EATON VANCE TX-MG GL B-W.....otiiiiiiiiiiieeiciseiseise e ..84,485 | ... 11.190 ...151,000 6,587 ... | 10/05/2016.

27829F 10 8 |EATON VANCE TXMGDGLDVEIN .. 17,606 | ... 10.670 1,280 |.... . .| 10/05/2016. | ...
9699999. Total - Common Stocks - Closed-End Funds 102,090 XXX 0 7,867 . XXX XXX
9799999. Total - Common Stock 8,398,702 XXX 25,539 261,162 0 [ o 1,061,374 XXX XXX
9899999. Total COMMON NG PrEfEITEA SEOCK..........uurvuurirerircireiiiirieiiees sttt esssssssesbss s ss st sssssnninns | neesnsians 10,699,623 XXX 27,407 399,757 (V1 IO 1,254,218 XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. TA 0 1= S 0 L (O 0 D s 0 1E s 0 TF e 0 1G i
1B. 2A 0 2B 0 2C 0
1C. BA 0 3B i 0 3C 0
1D. 4A 0 4B 0 4C s 0
1E. BA e 0 BB i 0 BC i 0

1F. B 0




€3

Annual Statement for the year 2021 of the First Catholic Slovak Ladies Association Of The U.S.A.

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

CUSIP Identification Description

3 4

Foreign Date Acquired

Name of Vendor

5

Number of Shares of Stock

Actual Cost

Par Value

Paid for Accrued Interest and Dividends

Bonds - U.S. Political Subdivisions of States

295407 V9 8 |ERIEPA | E L e 400,000 400,000 1,718
2499999. Total - Bonds - U.S. PONtICAl SUDGIVISIONS OF STAES............coeviiiiiiiieieie ettt ettt ettt s et et st etess testessessessesessessesassessessessesassessesessessessessssessessesansessessessssessessesassessessesessessessesassessesnsessessessesessesses et essesseseesess et et sesesses et eesessebnsanse  dessessesssessessssnsessessnsantessesnssssessessnses | teresssssessesnsanes 400,000 400,000 1,718
Bonds - U.S. Special R e and Special A
437887  HU 9 ‘ HOMEWOOD ALA EDL BLDG AUTH REV. | | 10/127/2021........ | RAYMOND JAMES/FLL ..ottt | fsnss sttt snsnnnes | sbssisans 2,500,000 2,500,000
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAl ASSESSMENES. ... . iuieueuiuetreiseeeeieeasseeseeasesessessesesassesanes | sesesassessesssesesssseesesassaeseesessesesseesesaesesseesessesessessesasseeseesessesssseesesassesseesessesessessesaeseesessessessssessesaesessessessesessessesaesesseesesasssssessnsansessne | seesassessesansassessessnsansessessssassessesnsansens | srsssseecs 2,500,000 2,500,000 0
Bonds - Industrial and Miscell

00206R  FU 1 |AT&TINC 01/29/2021 FIrSt TENNESSEE BANK........ouurvvueeueiecririseeiseeseissie sttt es st | 2bsessseees bbbt 2,940,032 2,325,000 55,878
023135 BM 7 |AMAZON.COM INC 08/04/2021.. RAYMOND JAMES/FI 4,011,660 3,000,000 58,083
03522A  AJ 9 | ANHEUSER-BUSCH COMPANIES LLC 03/09/2021 RAYMOND JAMESIFL....ooocvvooeveoeceooeesisesseesesese s sssesesssseses s s s sssssssssssssssssessssnsss | soessssssssssssssasssssssssassssssssssessssnnes 3,497,850 3,000,000 16,333
06051G  JA 8 |BANK OF AMERICA CORP 09/10/2021 FIrSt TENNESSEE BANK........oueceveciveeieciiiti ettt | Hbieess e bbbt 3,663,480 3,000,000 59,204
11135F  BG 5 |BROADCOM INC 05/21/2021.. RAYMOND JAMES/FI 3,395,840 3,500,000 45,938
11271L  AF 9 | BROOKFIELD FINANCE INC [CR—— 09/29/2021 FirSt TENNESSEE BANK.........cveuuiviieeiiieiii et | sosresi bbb 3,700,165 3,500,000 146
140501  AC 1 |CAPITAL SOUTHWEST CORP 11/18/2021 RAYMOND JAMESIFL.....oocvvoomvioecsioeesiesseesssoss s ssesssss s ssssssssssssssssssssssassss | sosesssssssssssssssssassssesssssasssssassssesssssses 3,026,070 3,000,000 23,906
20030N CK 5 |COMCAST CORP 05/17/2021.. First Tennessee Bank 3,397,200 3,000,000 26,000
29250R  AX 4 |ENBRIDGE ENERGY PARTNERS LP 03/17/2021 RAYMOND JAMES/FL.......oovooriririeiisesiisesssiss s sssssss s ssns | sisesssesssessssssssssssssssesssesssssssssssssssenes 3,559,325 2,500,000 78,872
354613 AM 3 |FRANKLIN RESOURCES INC....... 08/10/2021 RAYMOND JAMES/FL......oooeoocveeveesieseesees s s s s sans | seesssesssessisssses s ssses s ssesseesseenes 2,961,660 3,000,000

37045V AL 4 | GENERAL MOTORS CO... 01/12/2021.. KEYBANC CAPITAL MARKETS INC 3,508,775 2,500,000 48,281
37045V AT 7 | GENERAL MOTORS CO... 04/15/2021 RAYMOND JAMES/FL......ooovooeveeviesieseieseesessssessee s se s sase s es s sans | seesssesssessisssses s s s ssesseesseenes 3,282,600 2,500,000 7,438
404119 BV 0 [HCAINC 05/19/2021 RAYMOND JAMES/FL.......ouiiorireiieiisesiisssssiss ittt ssssssss | sosesssesssessssssssessssssssessssssssssssssnsssenes 4,340,735 3,500,000 83,417
412822 AE 8 |HARLEY-DAVIDSON INC 02/08/2021.. RAYMOND JAMES/FI 2,826,775 2,500,000 3,854
428236 BR 3 [HPINC......... 06/10/2021 RAYMOND JAMESIFL.....oovvvoivircsiosesiseesissssssss s sssssssssssssss s ssss s annss | sosenssssesssssssssssssssssesssss s essssnns 6,569,900 5,000,000 74,167
42824C  AY 5 |HEWLETT PACKARD ENTERPRISE CO. 01/22/2021 RAYMOND JAMES/FL......oooeoeevecviesiesiies s sessie e ssa s | soesssesssassissssss bbb s s s seenes 3,257,300 2,500,000 44,538
458140  BM 1 |INTEL CORP. 05/05/2021.. RAYMOND JAMES/FI 3,836,520 3,000,000 16,625
459200 KC 4 |INTERNATIONAL BUSINESS MACHINES CORP 04/29/2021 FIrSt TENNESSEE BANK........ouevevucevuiieeiieiiseei ettt b et | Hbiesbseees s bbb 3,506,430 3,000,000 59,500
47233)  EP 9 |JEFFERIES GROUPLLC...... 02/24/2021 RAYMOND JAMES & ASSOCIATES........ocvirririeiirieiieiiesisesisseissssesiesssesss s sssssessieses. | seresssessssssssssssessssesssessssesssssessssesssenes 2,953,350 3,000,000

48249D  AA 9 | KKR GROUP FINANCE CO II LLC......otverrvrererirrireeseriesinenienes 10/12/2021 RAYMOND JAMES/FL.......ouvimiimiineiireeseesssisseisessessssessesssss st sssssns | sosesssesessesssssssass st ssssssssesssenes 4,623,738 3,500,000 38,177
491674  BJ 5 |KENTUCKY UTILITIES CO............ 10/05/2021........ RAYMOND JAMES/FL.......ouivimrimiiiiiiiiieiesiss et sssssssssssssssessesssne | seeesssesssesssssssnssessssesssesssessssssnssnssen | soenssenns 4,305,700 3,500,000 64,196
49456B  AH 4 |KINDER MORGAN INC 06/01/2021 FIrSt TENNESSEE BANK........overevuceeeeiecriiiseeieiseeisessess sttt | 2biessseees bbb 4,354,595 3,500,000 1,079
521865 AZ 8 |LEARCORP........cccormrrns 02/23/2021 RAYMOND JAMES/FL....o.ouveiirieiieieieiieisisesss et ssssesas | absessssssesssssesessessesssssssessssssensessessssens 3,650,426 3,000,000 43,750
57388M  AA 1 |MARY FREE BED REHABILITATION HOSPITAL 11/118/2021........ VIHOUS 1.1tttk | Heb bbb | eriseenas 3,219,293 3,000,000 12,857
582834 AP 2 | WESTROCK MWV LLC 01/15/2021 First TENNESSEE BANK........cuvuiiriiiiiiiisiei ettt | eebebete ettt bbbttt 2,351,205 1,500,000 | cooveieiiieireed 43,727
661169  AA 0 |NORTH MISSISSIPPI MEDICAL CENTER INC 07/2712021 PIPER JAFFRAY ......ooiviiiitiiiseiseiss s ss st ssssssssssss | soiesssassssssssssssesssssssses s ssessssesns 3,074,070 3,000,000 531
665501 AM 4 |NORTHERN NATURAL GAS CO 09/16/2021........ RAYMOND JAMES/FL....oouiveiiieiireiieieiieisisisss et ssssse s sss s ssssssesans | svsesssessesssssssessessssssessesssssssessesnsansens | sesessanes 2,951,118 2,782,000 42,302
677415 CQ 2 |OHIO POWER CO 10/13/2021 FTN FINANCIAL. ... ..ttt | Hb et bbb 3,578,610 3,000,000 4,842
682680 AZ 6 |ONEOKINC... 01/20/2021 RAYMOND JAMES/FL......ooovooeveeveesieseeseessssssessssesses s sessss s ssssssssesssesssns | soiesssesssassssssssssssssssessssssssssssesssesssseses 3,190,420 2,964,000 51,660
68389X BG 9 |ORACLE CORP............ 04/07/2021........ FirSt TENNESSEE BANK........ouveveerseiaiiieries sttt nsin | soessesssesss s s sssssessesssessssssssssensnes | sosssaes 3,865,785 3,500,000 61,250
828807  DJ 3 | SIMON PROPERTY GROUP LP.......oiiiriiriiiiniiieiiseisesssissises st sssssssssesssesssssssssssnnss | sesssisesssnns 08/23/2021 FIrSt TENNESSEE BANK........oveiveireiieiiiisi ittt | sbieesses bbb bbb 3,422,130 3,000,000 12,667
84265V AJ 4 | SOUTHERN COPPER CORP. 06/07/2021 RAYMOND JAMES/IFL.......oovooeieciissiiesiieesisss s | soesssessssssssssssesssss st s sssssssessssesns 3,950,250 3,000,000 22,521
871829 BN 6 | SYSCO CORP.....coouuiriiiiiie ittt | eebsnsisnsinnns 01/25/2021........ RAYMOND JAMES/F ...ttt esssns | oeessssssesssassssssssssesssesssesssssssesssnsses | sossinnns 3,043,880 2,000,000 42,533
92556H AC 1 |VIACOMCBS INC.......cccoovurvririnncn 03/12/2021 FirSt TENNESSEE BANK.........uucevuceeeeiecrierieeieeseis st ss st | sbsessseees bbbt 3,458,130 3,000,000 48,263
931422 AK 5 |WALGREEN CO....covtiruiiuiieiiieeisieissssissise st 01/07/2021 KEYBANC CAPITAL MARKETS INC......oouiuiiiiiiiieiieeiesisessssessses st ssesssessssssas | sosesssesesssssssssssssesssas s ssssssssssssssseees 2,197,600 2,000,000 28,356
931427  AC 2 | WALGREENS BOOTS ALLIANCE INC......oovuiriiririiesimissnssssnsenssssesssnsssnsssssssensssnssssssssnssssssssssssnsnes | aovsssssssnsnnns 03/03/2021........ First TENNESSEE BANK. .....vvuveriesieiiiisseiisesi ettt | eosenssens s sns st snsnnnes | sossssans 3,394,740 3,000,000 42,800
3899999. Total - Bonds - Industrial and Miscellaneous ...126,867,357 ...106,571,000 ...1,263,687
8399997. Total - Bonds - Part 3. e ...129,767,357 ...109,471,000 | .... ...1,265,404
8309999, TOHAI = BOMAS. ...t ettetetsee ittt skt k18£8 E 4Lk 4LE 4L E 484408 4eEEo0E  LE1eeEEeEE oL LR L eLE 1R LR oL E L LAt E oL E oL E LA EE oL R oL E LR E L E LR LR LR E oL E Lt eeE e EEeEt oLt eeE s R Rttt ettt | ehtentienst ettt nns 129,767,357 | oo 109,471,000 | oo 1,265,404
8999998. Total - Preferred Stocks - SUMMANY HEM fTOM PAIE 5..........c..ouiiieies s teee eeteesesseesesees e s b e e e s e s e s 281 b e 28 a8 a2 84218 ee a2 s E e84 28 e 0 b 428 e e s E oL £ 28428 E e R eEE e e A E L6 £ 821 A s R 4R 8o E AR b E8 e s b b2 8o b s A e b e e A e e e b e e s e e s e b et aere HeeseesebaeEessesane e s essesseb et ess e b et s sansessenas | £resansessesassessesaseesansessesantenrees 18,470 XXX
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
8999999, TOLAI = PTEIEITEA STOCKS. ...........iveveeiiititeiteiiiite ettt ettt ettt ettt see s st st sse s ssssesssess et ssessesssssssessssse  sassessesssssssessessessssessesssesssessessesansessesssesssessessesessessessesessessessesessesses e s ssessess et eesessesesessessesses et ebses et essess et et essebses st essessesessessesntense  dessessesssessesssssssessesnsansessessssssessessnses | ovsessesssonsessessssssessesesensensess 18,470 XXX 0
Common Stocks - Industrial and Mi: (Unaffiliated) Publicly Traded

25961D 10 5 |DOUGLAS ELLIMAN ORD 12/30/2021........ UNKNOWN...c.ottttii bbb stres | oebanes s bbbt 637.000 XXX

92240M 10 8 | VECTOR GROUP ORD 12/30/2021........ UNKNOWN. .ttt | ersensansens st nes 1,274.000 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded...........cccocociniiiiiiens XXX 0
9799997. Total - Common Stocks - Part 3 XXX 0
9799999. Total - Common Stocks.................. XXX 0
9899999. Total - Preferred and Common Stocks XXX 0
9999999. Total - Bonds, Preferred and Common Stocks XXX e 1,265,404
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SCHEDULE D - PART 4

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

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

F Current Bond

o Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36202A P76 |G2000446 - RMBS.........coovvvirmrrirrriinnriisrniiens .. [ 12/01/2021. | Paydown 514 517 B [ | eevreenriieniienn3 oo | eveeenrieennieennn D19 | | e ((0)] [ (0] p— 23 | 11/20/2022.
36202A S99 |G2000544 - RMBS..........ccoovveerirrriercrisseniines .. [ 12/01/2021. | Paydown... ..295 296 1 0 11 [ 12/20/2022.
36202A TA 5 |G2000545 - RMBS .. [ 12/01/2021. | Paydown... ..324 324 1 0 11 | 12/20/2022.
36202A YU 5 |G2000723 - RMBS .. [ 12/01/2021. | Paydown... .81 281 1 01/20/2023.
36202B 3Z 6 |G2001716 - RMBS .. [ 12/01/2021. | Paydown... 29 29 29 29 0 05/20/2024.
36202B ED 3 |G2001032- RMBS .. [ 06/22/2021. | PaydOWN..........coovvvvrvinriecissciisssiieans | 173 .73 173 1 04/20/2023.
36202B HT 5 |G2001142- .. [ 12/01/2021. | Paydown... ..184 184 1 05/20/2023.
36202B Kz 7 |G2001212- .. [ 12/01/2021. | Paydown... ..333 332 1 0 0 11 | 06/20/2023.
36202C 6J 7 |G2002673- .. [ 12/01/2021. | Paydown... ..304 298 (20) | covveererieneis | eeverrrienneenn(20) [ oo o278 | e | e [(0)] [ (V)] S 9 | 11/20/2028.
36202C BM 4 |G2001844 - .. [ 10/20/2021. | Paydown... 94 94 0 0 0 3 | 06/20/2022.
36202C CE 1 |G2001869 - .. [ 12/01/2021. | Paydown ..278 278 1 0 0 12 | 09/20/2024.
36202C EM 1 |G2001940- .. [ 12/01/2021. | Paydown... 64 64 0 0 0 3 |01/20/2025.
36202C HH 9 |G2002032- .. [ 12/01/2021. | Paydown... 17 17 0 0 0 1| 07/20/2025.
36202D 5F 4 |G2003546 - .. [ 12/01/2021. | Paydown... 229 226 (25) 0 7 | 04/20/2034.
36204Q G3 8 |GN 376518 - RMBS..........ccoovviriiciinciiciiininnis .. | 12/01/2021. | Paydown... 125 125 0 0 6 | 05/15/2024.
36204W CP 0 |GN 381778 - RMBS. .. [ 12/01/2021. | Paydown... ..817 817 1 0 0 34 | 04/15/2024.
36205K JU 7 |GN 392775 - RMBS. .. [ 12/01/2021. | Paydow! ..190 190 0 9 | 12/15/2024.
36207R  3A 1 |GN 440093 - RMBS. .. [ 12/01/2021. | Paydown... 15 15 0 0 0 1 {02/15/2027.
362165 LL 4 |GN 184031 - RMBS. .. [ 12/01/2021. | Paydown... ..188 187 0 [ eveveieeeiees | evvrveriiieniienns0 e | v 188 [ | e, [(0)] [ [(U)] I 7 | 04/15/2023.
362166 QW 3 |GN 185069 - RMBS. .| 03/15/2021. | Paydown... ..296 297 LT N (N N UUOROTOTTN BT < N SN IO (1)) — ()] 4 | 01/15/2022.
36223F Q7 9 |GN 306578 - RMBS. .. [ 11/15/2021. | Paydown... 176 176 1 0 0 8 | 03/15/2022.
36223N  XC 3 |GN 313075 - RMBS. | 12101/2021. | Paydow .74 713 2 | e | eererenineen2 | e | e T8 | | e, ({0 E— ()] o~ 26 | 08/15/2022.
36224H MD 5 |GN 328956 - RMBS .. [ 12/01/2021. | Paydown... .539 541 2 0 0 23 | 12/15/2022.
36224L MC 8 |GN 331655 - RMBS .| 12/01/2021. | Paydown... 2,050 ..2,052 [ PR IOy AN DOTOOOTOOTN ISR 11> I DOOOITN IS ()] — [(0) ] — 79 | 10/15/2022.
36224P MD 7 |GN 334356 - RMBS .. [ 12/01/2021. | Paydown... ..941 954 6 0 37 | 11/15/2022.
38373Q 2D 2 |GNR 2003-046 HB - CMO/RMBS.... .. [ 12/01/2021. | Paydown... 1,068 ..1,021 (54) 0 34 | 06/20/2033.
383738 3V 7 |GNR2003-26 MB - CMO/RMBS.. | 12/01/2021. | Paydow 8,877 ..8,274 (490) [ e | cccreeressns(B90) | e e 1784 | e | e (1)) [—— () 292 | 03/20/2033.
38373V AJ 9 |GNR 0259 CB - CMO/RMBS .. [ 12/01/2021. | Paydown... 1,198 .1,154 (64) 0 32 | 08/20/2032.
38373V NQ 9 |GNR 2002-63 NY - CMO/RMBS.. .. [ 12/01/2021. | Paydown... 1,328 ..1,267 (79) 0 0 38 | 09/20/2032.
38373W W6 1 |GNR 0232D WB - CMO/RMBS.... .. [ 12/01/2021. | Paydown... 1,079 ..1,096 (95) 0 33 | 05/20/2032.
383742 DY 6 |GNR2007-079 BM - CMO/RMBS.... .. [ 12/01/2021. | Paydown... 2,878 ..2,864 (247) 0 82 | 08/20/2037.
383742 M3 4 |GNR 2008-034 PG - CMO/RMBS .. | 12/01/2021. | Paydow 4,696 ..4,629 (157) 0 (| 127 | 04/20/2038.
38374B DD 2 |GNR 0362A AE - CMO/RMBS .. [ 12/01/2021. | Paydown... ..872 878 1) 0 0 26 | 07/20/2033.
38374B E9 0 |GNR 2003-70 MD - CMO/RMBS. .| 1210172021, | PaydOWN........cervvvveveerssssennecvvviiviiieeens | | 45334 | o 45334 | 17,441 16,277 (943) 0 549 | 07/20/2033.
38374D PQ 6 |GNR 2008-002 MD - CMO/RMBS... .. [ 12/01/2021. | Paydown... 2,626 ...2,509 (220) 0 54 |01/16/2038.
38374D TK 5 |GNR 2008-027 JC - CMO/RMBS. .. [ 11/22/2021. | Paydown... 4,465 ..4,165 (68) 08/20/2037.
38374D TL 3 |GNR2008-027 JD - CMO/RMBS. .. [ 12/01/2021. | Paydow! 3,706 ...3,542 (174) 08/20/2037.
38374F 3T 9 | GNR 2004-026 ED - CMO/RMBS.... .. [ 12/01/2021. | Paydown... 3370 ..3,224 (216) [ covveerveveeeces | eevvrreeeeeed(218) | oo | e 3,008 | o 04/16/2034.
38374F  6X 7 |GNR 2004-030 UD - CMO/RMBS.... .. [ 12/01/2021. | Paydown... 8,692 ...8,307 (A47) [ oo | e (B4T) i | e 1,860 [ 04/20/2034.
38374F HC 1 |GNR 2004-016 EC - CMO/RMBS.... .. | .| 12/01/2021. | Paydown... 3,972 ..3,733 (220) 02/20/2034.
38374F HH 0 |GNR 2004-016 GC - CMO/RMBS.............cccccvvennee .. [ 12/01/2021. | Paydown 3,468 ...3,351 (169) | oo | e (169) | i | i 3181 | 02/20/2034.
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
38374G  2Z 4 |GNR 2004-042 AD - CMO/RMBS...........cconivrrnnnne .. | 12/01/2021. | Paydown .74 170 (8) 03/20/2032.
38374G  SA 1 [GNR 2004-037 B - CMO/RMBS.........cccovvrviverrines . [12/01/2021. | Paydown..........cvvvvvmncvvissennsiissssiiiisens | 47043 | e AT.043 | 17,449 19,267 [ oo | s (V7| I— 04/17/2034.
38374H 6M 7 |GNR 2004-069 GC - CMO/RMBS.... .. | 12/01/2021. | Paydown... 5,051 ..5,027 (142) 04/20/2034.
38374K 2D 4 |GNR 2005-033 AY - CMO/RMBS.... .. [ 12/01/2021. | Paydown... 1,234 ..1,261 (124) 04/16/2035.
38374K RU 9 |GNR 2005-003 OC - CMO/RMBS.... | 1210172021, | PaYAOWN.......oooervveveensssssssssnsvnenssssssns [ 43984 | 13931 | 14,924 14,502 (571) 01/20/2035.
38374K  TX 1 |GNR 2005-013 AE - CMO/RMBS.... .. | .. | 02/23/2021. | Paydown... 1,971 ..1,937 2 09/20/2034.
38374K UY 7 |GNR2005-013 PE - CMO/RMBS..........cccovvvmvrrnnes - [12/01/2021. | Paydown..........ovvvvevmnervessssensissssesnisane | 10,784 | o 19784 | 22,900 20,953 | oo | e TR [C1e) ) — 02/20/2035.
38374L XL 0 |GNR 2005-051 DC - CMO/RMBS.... .. [ 12/01/2021. | Paydown... 1,248 1,246 (28) 07/20/2035.
38374M U9 8 | GNR 2006-017 TW - CMO/RMBS... .. | 12/01/2021. | Paydown... 2,193 ..2,167 (17) 04/20/2036.
38374M W4 7 | GNR 2006-017 QB - CMO/RMBS.... .. | 12/01/2021. | Paydown... 9,467 ..9,242 (600) 04/20/2036.
38374M WR 6 | GNR 2006-001 LE - CMO/RMBS .. .. [ 12/01/2021. | Paydown... 8,143 ...7,886 (416) 06/20/2035.
38374N XV 4 |GNR 2006-057 NW - CMO/RMBS..........cccovvenrrenne .. | 12/01/2021. | Paydown 5,199 ..5,085 (279) 10/20/2036.
38375D KN 7 |GNR 2008-058 PE - CMO/RMBS.... .. | 12/01/2021. | Paydown... 5,067 ..4,890 (288) 07/16/2038.
383750 5E 1 | GNR 2007-024 LB - CMO/RMBS .. [ 12/01/2021. | Paydown... 4,968 ..4,683 (382) 05/16/2037.
38375L NL 0 | GNR 2007-056 PE - CMO/RMBS.... .. | 12/01/2021. | Paydown... 6,967 ...6,652 (275) 10/20/2037.
38375L P7 9 | GNR 2007-070 PE - CMO/RMBS.... .. | 12/01/2021. | Paydown... 4,253 ..4,504 (529) 11/20/2037.
38375P CH 2 |GNR 2008-001 LB - CMO/RMBS .. | 12/01/2021. | Paydown... 1,292 ..1,318 (42) 01/20/2038.
38375P  SY 8 |GNR2008-013 HG - CMO/RMBS. .| 1210172021, { PaydOWN.......oceerevvveeersesseeeeevsssiiisieesns | 40260 | 10261 | 11,543 10,925 (664) 11/20/2037.
38375X QU 1 |GNR 2008-069 EP - CMO/RMBS.... .. | 12/01/2021. | Paydown... 2,772 ..2,707 (135) 08/20/2038.
38376 LF 9 | GNR2009-104 NC - CMO/RMBS.... .. | 12/01/2021. | Paydown... 2474 ..2,344 (169) 11/20/2039.
38376P 4G 2 |GNR 2009-127 PB - CMO/RMBS.... .. | 12/01/2021. | Paydown... 3,728 ..3,527 (250) 12/20/2039.
911760 LQ 7 |VENDE 1998-2 G - CMO/RMBS. .. | 12/01/2021. | Paydown... 778 755 (63) 06/15/2028.
911760 LY 0 |VENDE 1998-3 E - CMO/RMBS.. .. | 12/01/2021. | Paydown... 1,312 ..1,326 (114) 03/15/2029.
912810 EH 7 |UNITED STATES TREASURY.... | 02/15/2021. | Maturity @ 100.00 N 1,200,000 | ....... 1,200,000 | ....... 1,285,045 | ....oo... 1,201,059 | .o | v L) ) P— coenennne(1,059) 0 ... 47,250 | 02/15/2021.
0599999. Total - Bonds - U.S. GOVEIMMENL........coovvessivressnsessissesssssessisssnssnsesssossessissessissssssmsss s | 1,395,680 | ....... 1,395,680 | ....... 1,499,057 | .oovvnnes 1,408,904 | ..o 0] e (13,224) | oooovvrens (V)] (13,224) | ...coocoeee0 | 101,395,680 | .o 0 0 0 53,253 XXX
Bonds - U.S. States, Territories and Possessions
97705L A9 8 [WISCONSIN ST...oorroercrrrrrevcrrrrrsserrmesssnisrnesnes [ [05101/2021. ] Call @ 100.00....vsvsvvcsssrsvsisis [ o T T5,000 | o 75,000 | ... 76,261 75,100 T0L0)) P TR1100) ) PO 75,000 0 [ 1,875 | 05/01/2032.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS...oo.vvvssvvrssivnssss vevsisvnssssnssissssssssssssssssssssssssssssssssssssssssssssssssssssssss | 75000 | o, 75,000 | oo, 76,261 75,100 0 (100) (o) — (L)) (o) 75,000 | ..o o (| — 0 [ 1,875 | XXX
Bonds - U.S. Political Subdivisions of States
182486 PZ 7 |CLARKSVILLE TENN.. .. | 06/01/2021. | Call @ 100.00..........covveemmmmveerimmmmviisnnn | L 250,000 | ......... 250,000 247,455 249,031 969 0 [ 6,125 | 06/01/2025.
295407 U7 3 |ERIEPA .. | .. | 06/22/2021. | Unknown . . 400,000 | oo 400,000 | .......... 400,000 400,000 (| 10,074 | 11/15/2028.
777543 TT 6 |ROSEMONT ILL .. | 12/01/2021. | Maturity @ 100.00. 100,000 | ..coooueee 100,000 | ..coooeeee 101,422 100,155 (155) (VN 4,125 {12/01/2021.
78916B M9 2 |ST CLOUD MINN.... ..|10/01/2021. | Call @ 100.00... 150,000 | ......... 150,000 | .......... 150,600 150,000 0 [, 7,659 |10/01/2029.
2499999. Total - Bonds - U.S. Political Subdivisions of States.................ccoco.eerenen. 900,000 | .......... 900,000 899,477 899,186 0 814 0 |84 |0 | 100000.900,000 [ oo, [ {1 0 ... 27,983 XXX
Bonds - U.S. Special Revenue and Special Assessment
295195 AB 7 |ERIE CNTY PA GEN AUTH LEASE REV.............. .. | 04/01/2021. | Call @ 100.00.........cooocvmmmmvvevsrmrniisnne | L 90000 | 20000 | 19,910 19,988 2 9 9 | i 475 | 04/01/2022.
312905 77 0 |FHR 1087 |- CMO/RMBS... .. | 06/15/2021. | Paydown... 210 211 1 0 0 5 | 06/15/2021.
312906 RX 0 |FHR 1119 H - CMO/RMBS.. .. | 08/16/2021. | Paydow 65 65 0 0 0 2 | 08/15/2021.
312906 VS 6 |FHR 1122 G - CMO/RMBS.. | 08/16/2021. | PaYdOWN.....cccoooccvvevvvveersnsssssivninneenans [ A 131 L SRRSO T VOO ISV N DOOOOOOOOOROOOOOOOOl VUTRRPOPORRROOTL < N DOTRRRRRROOTN IO ((0)] — ()] — 3 |08/15/2021.
312909 3W 2 |FHR 1250 J - CMO/RMBS... .. | 12/01/2021. | Paydown... R SRRSO ISR I B IS L7 416 2 0 0 15 | 05/15/2022.
312910 3Q 3 |FHR1311K-CMO/RMBS.. .. | .| 12/01/2021. | Paydown... 1,584 ..1,596 4 0 58 | 07/15/2022.
312910 B6 8 |FHR 13121- CMO/RMBS..........cccoovrrmerierirererneenns .. [ 12/01/2021. | Paydown ..530 531 1 0 0 22 | 07/15/2022.
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2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15

F Current Bond

o Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
312912 AP 3 |FHR 1367 KA- CMO/RMBS.........ccooovviiiriiririians .. [ 12/01/2021. | Paydown 3,393 ...3,406 8 TSSOSO EVPOURRTIURRTOORY (N IUURSTOROTOROPON ISR 3413 09/15/2022.
312913 QR 0 |FHR 14391- CMO/RMBS.........ccoovvvmmrririrrirnriis .. [12/01/2021. | Paydown 1,164 1,162 2 | oo | o2 | e | e 1164 | 11/15/2022.
312913 WW 2 |FHG G4 D - CMO/RMBS .. [ 12/01/2021. | Paydown... ..605 606 2 12/25/2022.
312914 DS 0 |FHR 1459 M - CMO/RMBS. .. | 12/01/2021. | Paydown... 1,976 1,973 3 01/15/2023.
312914 VY 7 |FHR 1474 E - CMO/RMBS .. [ 12/01/2021. | Paydown... 272 02/15/2023.
313370 J7 0 |FHR 1578 K - CMO/RMBS .. | 12/01/2021. | Paydown... 20,759 30 09/15/2023.
3133T1 FB 3 |FHR 1577 PV-CMO/RMBS..........ccccovvevivririrers .. | 12/01/2021. | Paydown 11,031 17 09/15/2023.
3133T3 PK 8 |FHR 1652 PL - CMO/RMBS .. | 12/01/2021. | Paydown... 15,687 20 01/15/2024.
31358K F3 7 |FNR91162 GA - CMO/RMBS .. [ 12/01/2021. | Paydown... 193 1 12/25/2021.
31358M WZ 3 |FNR9249L - CMO/RMBS .. [ 12/01/2021. | Paydown... ..1,929 11 04/25/2022.
31358P D2 0 |FNR1992-135L - CMO/RMBS... ... | .| 12/01/2021. | Paydown... 518 2 08/25/2022.
31358P HT 7 |FNR G9235E - CMORMBS...........ccocooomrriirrrii .. [ 12/01/2021. | Paydown ..1,295 07/25/2022.
31358P HV 2 |FNR G9235 EB - CMO/RMBS. .. [ 12/01/2021. | Paydown... 453 07/25/2022.
31358P MX 2 |FNR 92149 H - CMO/RMBS .. [ 12/01/2021. | Paydown... ...4,098 12 08/25/2022.
31358Q AN 5 |FNR 1992-161H - CMO/RMBS... .. [ 12/01/2021. | Paydown... ..1,399 6 09/25/2022.
31358Q BR 5 |FNR 1992-G53J - CMO/RMBS... .. [ 12/01/2021. | Paydown... 745 3 09/25/2022.
31358Q HC 2 |FNR 92159 PL - CMO/RMBS.. .. [ 12/01/2021. | Paydown... ...1,355 22 09/25/2022.
31358R  BM 4 |FNR 92195 C - CMO/RMBS.... .. [ 12/01/2021. | Paydow! ..1,687 6 10/25/2022.
313587 4H 9 |FNR 1993-21 KA - CMO/RMBS... .. [ 12/01/2021. | Paydown... 612 03/25/2023.
31359B PE 1 |FNR 1993-122 M - CMO/RMBS... .. [ 12/01/2021. | Paydown... ..5,291 18 0 (V1N I 172 | 07/25/2023.
31359D 6L 2 |FNR 93178 PK - CMO/RMBS .. [ 12/01/2021. | Paydown... .7,376 16 0 248 | 09/25/2023.
31359E YT 2 |FNR 1993-199 PX - CMO/RMBS. .. [ 12/01/2021. | Paydown ) 15,224 37 0 0 515 | 10/25/2023.
31359G E2 8 |FNR 1994-51LL - CMO/RMBS .| 06/29/2021. | Call @ 100.0 1,010 ..1,002 ()] oo | e oo | evevereriienencin 1,000 | e | oo [(0)] — (0} E— 34 | 03/25/2024.
31359H JE 5 |FNR9455H - CMO/RMBS. .. |..|12/01/2021. | Paydown 6,573 ..6,739 38 0 0 246 | 03/25/2024.
31359H Q8 0 |FNR G946 PY - CMO/RMBS.......ccoovvverririierin .. [ 12/01/2021. | Paydown... ...259 260 (9) 0 0 10 | 05/17/2024.
31367W HL 8 |FN 181235- RMBS .. [ 12/27/2021. | Paydown... 326 299 0 10/01/2022.
31368K LD 6 |FN 192124 - RMBS .| 12/01/2021. | Paydown... ..550 548 2 12/01/2022.
3138ON  EZ 4 |FN 630252 - RMBS .. [ 12/01/2021. | Paydow! 62 68 (6) 03/01/2032.
31392C CN 2 |FNR0222A GQ - CMO/RMBS.......ccoccovvierirrirnns .. | 12/01/2021. | Paydown... ..529 594 (93) 04/25/2032.
31392C CS 1 |FNR 0222A GC - CMO/RMBS. .. [ 12/01/2021. | Paydown... 4,671 ..4,516 (197) 04/25/2032.
31392E  JK 7 |FNR 0253E EL - CMO/RMBS.. . [12/01/2021. | Paydown...........cvvvvvmsevvisssensiisssisiiisens | 03072 | 23072 | 25,349 Y72 D (P55 — 09/25/2032.
31392) 6V 6 |FNR 0323D CH - CMO/RMBS. .. [ 12/01/2021. | Paydown... ..682 696 (24) 0 0 15 | 04/25/2033.
313920 BG 8 |FHR 2505B D - CMO/RMBS, .. [ 12/01/2021. | Paydow! 3,578 ...3,509 (220) 0 0 84 | 09/15/2032.
31392W LQ 1 |FHR 2515E HC - CMO/RMBS. .. [12/01/2021. | Paydown.........ovvvveemmnmvveisnecsiisssnsiiiiens | 48602 | o 48.602 | 53,667 50,693 (2,092) (VN 1,968 | 10/15/2032.
31392X XT 0 |FHR 2524B HC - CMO/RMBS, .. | 12/01/2021. | Paydown... 3.554 ..3,338 (206) 0 76 | 11/15/2032.
31393A 6C 6 |FNR0339B MT - CMO/RMBS. .. [12/01/2021. | Paydown..........ovvvvevmmnevveeisneesiisssnniiens | 46790 | o A6.790 | 16,790 16,758 32 0 (VN I 477 | 05/25/2023.
313938 D6 9 |FNR0341E PN - CMO/RMBS .. | 12/01/2021. | Paydown... ..506 535 (44) 0 20 | 05/25/2033.
31393 GM 5 |FNR0371A HD - CMO/RMBS. .. [12/01/2021. | Paydown.........ovvvveevmnmvveeisneesiismsnsiiiiens |l 44008 | e 44,098 | 14,667 14,098 0 0 569 |08/25/2033.
31393F MH 6 |FHR 2523B AP - CMO/RMBS .. | 12/01/2021. | Paydown... 279 274 (16) 0 0 8 | 11/15/2032.
31393F PW 0 |FHR 2544D KE - CMO/RMBS .. [ 12/01/2021. | Paydown... ..978 ..1,025 (90) 0 0 25 | 12/15/2032.
31393F ZW 9 |FHR 2531B PM - CMO/RMBS .. | 12/01/2021. | Paydown... ..256 281 (36) 0 7 | 12/15/2032.
31393G XD 1 |FHR2541ABL - CMO/RMBS...........ccccovvivurrirannens .. [ 12/01/2021. | Paydown 5,995 ..5,683 (249) [ oo | eerirenierenn(289) | i | 5,433 [ | e ({0 ] [(0)] s 147 | 12/15/2032.
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31393  3Z 9 |FHR2554C MN - CMO/RMBS...........ccocuvvimrrrinnns .. [ 12/01/2021. | Paydown ..674 691 (50) 0 0 18 | 01/15/2033.
31393L  FT 5 |FHR 2564D AC - CMO/RMBS.........cccovvvemrircrirs .. [12/01/2021. | Paydown 3,982 ..4,044 (288) 0 (1 116 | 02/15/2033.
31393Q XY 3 |FHR2610VB- CMO/RMBS .. [ 12/01/2021. | Paydown... 8,006 8,112 40 0 0 225 | 07/15/2024.
313930 JE 4 |FNR2003-127 EG - CMO/RMBS .. | 12/01/2021. | Paydown... 1427 1,331 (90) 0 0 39 | 12/25/2033.
31393X 5K 9 |FNR 2004-36 CB - CMO/RMBS.. .. [ 12/01/2021. | Paydown... 3,959 3,738 (228) [ cvvvvveveveveveees | evvvrrernenreen228) | e | o310 | s | v [(0)) E— (0) 05/25/2034.
31393X SN 8 |FNR2004-25 UC - CMO/RMBS.. .. |.. | 12/01/2021. | Paydown... 2499 ..2,455 (69) 0 04/25/2034.
31394A  WJ 1 |FNR 2004-60 AB - CMO/RMBS...........cccooomurrirnnn .. [ 12/01/2021. | Paydown 8,318 L1917 (106) 0 0 04/25/2034.
31394B RM 8 |FNR2004-92 TB - CMO/RMBS... - [12/01/2021. | Paydown..........ocvvvvvmservissnnnsiisssisiiisens | 90260 | 20260 | 21,960 21,189 (929) 0 12/25/2034.
31394C BZ 4 |FNRO053A CU - CMO/RMBS .. [ 12/01/2021. | Paydown... 3,088 ..3,044 (38) 0 02/25/2035.
31394D A7 5 |FNR2005-48 TD - CMO/RMBS... .. [ 12/01/2021. | Paydown... 1,979 ..1,882 (99) 0 0 06/25/2035.
31394D SU 5 |FNR2005-38 TC - CMO/RMBS... .. | .| 12/01/2021. | Paydown... 1,774 .A719 (61) 0 65 | 05/25/2035.
31394E W3 8 |FNR2005-70 KC - CMO/RMBS........ccoocmvvvirrenne .. [ 12/01/2021. | Paydown 3,009 ...2,855 (119) 0 0 78 | 08/25/2035.
31394E X6 0 |FNR 2005-70 KP - CMO/RMBS... | 12/0172021. | PaydOWN.....oovovvvevevevvvnvnrnsvvsessnnnssensssnsnnnene | L 449093 [ 41293 | 12,385 11,768 (475) 0 0 331 | 06/25/2035.
31394K R8 9 |FHR 2696 DG - CMO/RMBS .. [ 12/01/2021. | Paydown... 1,681 ..1,676 (75) 0 0 42 | 10/15/2033.
31394P VY 6 |FHR 2743 PH - CMO/RMBS .. [ 12/01/2021. | Paydown... 366 (20) 0 0 11 | 02/15/2034.
31394U S6 0 |FNR2005-110 GL - CMO/RMBS. .. [ 12/01/2021. | Paydown... ..5,697 (427) (V1N I 159 | 12/25/2035.
31394V JR 2 |FNR 2005-120 PB - CMO/RMBS. .. [ 12/01/2021. | Paydown... ..1,183 (77) 0 0 29 | 01/25/2036.
31394Y H9 8 |FHR 2793 PE - CMO/RMBS .. [ 12/01/2021. | Paydow! 666 (42) 0 0 14 | 05/15/2034.
31395T M9 2 |FHR 2963 DE - CMO/RMBS... .. [ 12/01/2021. | Paydown... ..3,282 (171) 04/15/2035.
31395T XX 7 |FHR2973DD - CMO/RMBS... .. | 11/15/2021. | Various.... ..1,000 ..1,003 ") 02/15/2035.
313950 YD 7 |FHR 2996 DD - CMO/RMBS... .. [12/15/2021. | Call @ 100.00..........cccccvvvrrrirrnne 11,000 11,073 (12) 04/15/2035.
31396E P4 2 |FHR 3066 EE - CMO/RMBS.... .. [ 12/15/2021. 11,091 m 11/15/2035.
31396F WU 3 |FHR 3081 CQ - CMO/RMBS .. [ 12/01/2021. ..3,222 (282) 12/15/2035.
3139%6J 2C 8 |FHR 3126 CY - CMO/RMBS... .. [ 12/01/2021. | Paydown... ..2,867 (340) 03/15/2036.
313%6L 3T 5 |FNR2006-114 HE - CMO/RMBS. .| 12/01/2021. | Paydown... 1,218 (42) 12/25/2036.
31396P FP 1 |FNR 2006-124 B - CMO/RMBS... .. [ 12/01/2021. | Paydown... 8,889 | oo | e, (R VL) P— 01/25/2037.
3139%6R 2H 9 |FHR 3152 LB - CMO/RMBS .| 12/01/2021. | Paydown... ..1,688 (53) 05/15/2026.
31396W QN 9 |FNR2007-72 B - CMO/RMBS. .. [ 12/01/2021. | Paydow! L1725 (145) 07/25/2037.
3139%6W QT 6 |FNR2007-72 DB - CMO/RMBS.. .. | 12/01/2021. | Paydown... 579 (93) 07/25/2037.
31396W Y8 3 |FNR2007-76 EB - CMO/RMBS .. [ 12/01/2021. | Paydown... 119 (26) 08/25/2037.
31397B 2W 0 |FHR 3213 PE - CMO/RMBS.... .| 12/01/2021. | Paydown... 17272 O (R — 09/15/2036.
31397E QH 1 |FHR 3270 AT - CMO/RMBS.... .. [ 12/01/2021. | Paydown... 464 (80) 0 9 | 01/15/2037.
313970 LW 2 |FHR 3348 HT - CMO/RMBS .. | 12/01/2021. | Paydow ..1,659 (24) [ e | ieerierieeeces(28) | e | v 1,635 | i | e ({0 ] E— (0] p— 64 | 07/15/2037.
31397J VU 5 |FHR 3349 MY - CMO/RMBS... .. [ 12/01/2021. | Paydown... ...2,676 (306) 0 74 | 07/15/2037.
31397L 3R 8 |FNR 2008-61 MC - CMO/RMBS .. | 12/01/2021. | Paydown... ..8,668 (275) 0 239 | 07/25/2038.
31397N  QQ 1 |FNR2009-25 PG - CMO/RMBS .. [ 12/01/2021. | Paydown... 13,146 (680) 0 244 | 04/25/2039.
31404B QG 0 |FN763755- RMBS.........coooovomriviririrniirnseiiiennes .. | 12/01/2021. | Paydown 453 (40) 0 0 17 | 02/01/2034.
498622 GR 4 |KLICKITAT CNTY WASH PUB UTIL DIST NO 001 | .. | 12/01/2021. | Call @ 100.0! 170,000 | ...oouce. 170,000 | .......... 173,307 170,429 (429) 0 8,925 | 12/01/2029.
499746 VB 8 |KNOXVILLE TENN ELEC REV........coovvvimvrrirannnens .1 07/01/2021. | Call @ 100.00... 100,000 | .......... 100,000 | ............ 99,900 99,929 2 99,930 70 70 3,000 | 07/01/2036.
546418 AC 8 |LOUISIANA ST AGRICULTURAL FIN AUTH .1 07/01/2021. | Unknown

AGRIC i 226 ] 15230 | 15230 | | o e | 0 e e e 226 ...660 | 10/01/1996.

594381 FN 0 |MICHIGAN CITY IND SCH BLDG CORP.............. .. | 07/30/2021. | Call @ 100.00, 100,012 (12) 100,000 0 3,906 | 01/15/2027.
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60636V BV 8 |MISSOURI ST DEV FIN BRD REV........ccccoormnunenae . [11/01/2021. | Call @ 100.00.........covvvvvvvreesssnsnvissnnn [ 100,000 | .......... 100,000 | .......... 103,250 100,385 (1c1:15) ) RSOSSN [1G1:15) ) PR ISV 100,000 0 3,840 | 11/01/2028.
613741 CH 8 |MONTGOMERY CNTY VA ECONOMIC DEV .1 06/01/2021. [ Call @ 100.00..........cooivrereriererrrerrirreniene
AUTHREV. || | 200,000 | coo...... 200,000 202,500 200,163 (X)) S IO (163) | covvrverrrrrrerrrees | eevevmnininnns 200,000 0| 4,814 | 06/01/2039.
646108 JE 1 |NEW JERSEY ST HSG & MTG FIN AGY MULTI- |.. | 12/20/2021. | Call @ 100.00.
FA L | 20000100,000 | 100,000 | ....co.... 100,532 100,063 (63) (1)) I IS 100,000 [V I 5,187 | 11/01/2027.
658207 NX 9 |NORTH CAROLINA HSG FIN AGY . 109/01/2021. | Call @ 100.00
HOMEOWNERSHIP || [ e 00 | 15000 | 15,444 15,053 (24) (30) (30) | oo 437 | 01/01/2022.
736746 XV 5 |PORTLAND ORE URBAN RENEWAL & REDEV... | .. | 06/15/2021. | Call @ 100.00 100,000 | oo 102,527 100,166 (166) 0 2,087 | 06/15/2024.
958638 QK 7 |WESTERN MICH UNIVREVS.......ccooovricsrinen | 11115/2021. | Call @ 100.00 25,000 [ 24,339 24,760 50 24,809 | oo | o 191 | e 191 | e 1,313 | 11/15/2024.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES......cc.  wovvrsivsssvnsssnssssssssssssssssssssssssssssssssssssssssssssnes | 1,316,561 | ...... 1,331,565 | ...... 1,363,974 | oo, 1,329,646 | ....ovvoveeen 0| (13,404)| oo [ (13,404) | oo o 1,316,241 | oo 0 |, 319 | s 319 | ... 47,537 | XXX
Bonds - Industrial and Miscellaneous
001055 AL 6 |AFLACINC -{ 061072021, | Call @ 100.00......oovvvesesccivevvvvceresscescei [ 106,7% | .......... 100,000 | .......... 102,908 100,856 | cvvvvvvveveeeeeeeens | ceveveeeeeeee(120) | o | ieee(120) oo | e 100,737 | e TLET0 ) [p— (T - 8,254 | 06/15/2023.
001814 AR 3 |ANR PIPELINE CO .| 11/01/2021. | Maturity @ 100.00 2,000,000 2,386,840 2,030,165 11/01/2021.
00846U AH 4 |AGILENT TECHNOLOGIES INC .| 04/06/2021. | Call @ 100.00... 44,732 | oo 40,000 | 40,996 40,177 10/01/2022.
013817 AQ 4 |HOWMET AEROSPACE INC .. | 05/07/2021. | Call @ 100.00... 26,144 | ...........25,000 | ............ 26,969 25,237 02/23/2022.
05565Q DD 7 |BP CAPITALMARKETS PLC.....ccooooorvmicrrinrns C|09/16/2021. | Maturity @ 100.00........cccccowvsvmsssvvmsssv | 500,000 | .........500,000 | .......... 501,065 500,143 09/16/2021.
06051G EH 8 |BANK OF AMERICA CORP.........ooooccccerrcrrrrrns | 05/13/2021. | Maturity @ 100.00......cccccoerromeiicmirione | | 500,000 | ......... 500,000 | .......... 558,570 504,836 05/13/2021.
09247X AH 4 |BLACKROCK INC .| 05/24/2021. | Maturity @ 100.00.... 2,000,000 | ......2,000,000 | ...... 2,032,500 2,001,556 . 05/24/2021.
097023 AD 7 |BOEING CO . | 08/15/2021. | Maturity @ 100.00.... 4,533,000 | ... 4,533,000 | ..... 6,040,813 | ... 4,632,268 0. 396,638 | 08/15/2021.
122014 AE 3 |BURLINGTON RESOURCES LLC.. .1 10/01/2021. | Maturity @ 100.00.... 1,500,000 | ....... 1,500,000 | ....... 2,017,500 | ......... 1,537,588 0 |...136,875 | 10/01/2021.
124857 AG 8 |VIACOMCBS INC.......coovrrrrrrirnee - 03/15/2021. | Call @ 100.00......c.ccvvvcvvvrrscivrrercens . 30,872 | oo, 30,000 | oo 30,017 30,003 [ oo [ eeeeeereeeeeeeciO) oo | o) oo | e 30,002 | e | e [ ) — () — 1,417 | 03/01/2022.
134429 AG 4 |CAMPBELL SOUP CO .| 05/01/2021. | Maturity @ 100.00 7,587,000 | ...... 7,587,000 | ... 10,190,775 | voovo.... 7,663,276 0 |....336,673 | 05/01/2021.
140501 AA 5 |CAPITAL SOUTHWEST CORP... .. | .. | 09/24/2021. | Call @ 100.00. 2,058,081 | .......1,835,000 | ....... 1,890,126 .1,886,684 .(41,625) | ........(41,625) | ..... 319,794 | 10/01/2024.
23355L  AF 3 | DXC TECHNOLOGY CO.....ccorvrvriirreririiiririrenns .. | 09/20/2021. | Call @ 100.00 1,446,580 | ....... 1,000,000 | ....... 1,256,390 1,233,556 . (217,555) | ... (217,555) | ..... 515,906 | 10/15/2029.
239753 BJ 4 |TARGET CORP -1 10/01/2021. | Maturity @ 100.00 34,000 34,000 0 3,060 | 10/01/2021.
26054L  YS 6 |DOW CHEMICAL CO....oooceooesererersvesseserssinees .| 04115/2021. | Call @ 100.00.....c.ccoververerreercee ) 50,000 50,000 10/15/2024,
26441C  AF 2 | DUKE ENERGY CORP.......ooccccrcmmrrrmrsssrrrenn .| 06/15/2021. | Call @ 100.00... 100,000 | ..........100,000 | v.oooo... 100,741 100,000 09/15/2021.
268648 AN 2 |EMC CORP .| 10/29/2021. | Call @ 100.00... 52,232 50,085 (54) 06/01/2023.
29250R AU 0 |ENBRIDGE ENERGY PARTNERS LP .| 06/15/2021. | Call @ 100.00. 55,296 09/15/2021.
307000 AA 7 |FAMILY DOLLAR STORES INC .| 01/19/2021. | Maturity @ 100.00. 50,044 (18) 02/01/2021.
362320 AT 0 |VERIZON COMMUNICATIONS INC . [ 11/01/2021. | Maturity @ 100.00.... 10,131 11/01/2021.
369622 SM 8 | GENERAL ELECTRIC CO .| 02/11/2021. | Maturity @ 100.00. 150,606 02/11/2021.
36962G  4Y 7 |GENERAL ELECTRIC CO.. .1 01/07/2021. | Maturity @ 100.00.... 500,000 562,150 500,244 01/07/2021.
370ESC AU 9 | GENERAL MOTORS CORP ESCROW... .| 03/30/2021. | PNC CAPITAL MKTS... 300,000 0 42 04/15/2049.
370ESC AV 7 | GENERAL MOTORS COMPANY. .| 03/30/2021. | PNC CAPITAL MKTS... 600,000 1 1 o 86 86 06/15/2024.
427866 AE 8 |HERSHEY CO...ooovvviririiinnnsssinncsssiinnssens - | 02/15/2021. | Maturity @ 100.00...o..cccvvevessvveeessneen | 4,927,000 | ....... 4,927,000 | ....... 6,639,428 | ........... 4,951,758 [ oovvvrsecrenn | oo (P21 I— N 4,927,000 0 |....216,788 | 02/15/2021.
428040 BJ 7 |HERTZCORP .1 05/12/2021. | PNC CAPITAL MKTS 677,250 | ... 700,000 329,000 329,000 329,000 | ..o | .....348,250 | ....... 348,250 | ..ovvveerern 01/15/2028.
428236 BQ 5 -1 0710772021 | Call @ 100.00...cvvsvvvesvvvesvsessssesss | 5,037,453 | ... 5,000,000 | ... 5111550 | oo 5,009,470 | .oovvoccvcceerr | v [GRELT:) ) — SUPPPONON (:X: :15) | FSTONON O 5,002,582 | coovvcrereeeres | creeeen(2,582) | oo (2,582) | .....214,884 | 09/15/2021.
456866 AG 7 -1 08/15/2021. | Maturity @ 100.00......ooevoomsveesvomsen | 1,413,000 | ... 1,413,000 | ....... 1,719,847 | oo 1,430,342 | v | s (17,382) | cooveerrrsinns | v (17,382) | oovvcercirerns | v 1,413,000 0 |...127,170 | 08/15/2021.
478366 BA 4 09/01/2021. | Call @ 100.00 ..33,625 31,228 (228) (228) 31,000 0 872 | 12/01/2021.
494550 BC 9 . 103/01/2021. | Maturity @ 100.00..........ccocoemrrvirriinnnens . 25112 TCRT2) N R (112) (| 725 | 03/01/2021.
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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
501044 DB 4 |KROGER CO......ccooovmmrrimrrriieiieniiiessieneiisneii .. | 02/01/2021. | Maturity @ 100.00. . 500,000 | oo 514,870 500,000 0 6,500 | 02/01/2021.
55265K 6V 6 |MASTR 2004-1 519 - CMO/RMBS.........cccconvvvnrnnne .. [12/01/2021. | Paydown...........ccooommviemrinrriisreisrniiin . . ) ; 1,540 21580 | e oo | e | i v | oo 1,580 | i | e [(0)] [P ()] p— 68 | 02/25/2034.
55265K X4 6 |MASTR 2003-11 2A8 - CMO/RMBS.... -| 12/01/2021. | Paydown 3,751 ..3,922 [E:74) USSR NSO T4 ) NSO IR (< T SO (1)) [—— ) ..146 | 12/25/2033.
56585A AB 8 |MARATHON PETROLEUM CORP .1 03/01/2021. | Maturity @ 100.00 ..250,000 257,750 250,000 0].....6,406 | 03/01/2021.
574599 BJ 4 |MASCO CORP .. | 03/25/2021. | Call @ 100.00..........ccccrmervvvesasnnnvissrns | L 3418260 | 3,000,000 | ....... 3,005,490 3,003,963 (197) | cvvvvmnrrenies | e (197) | | 00000000 3,003,766 | oo [ s (3,766) | ......... (3,766) | .....481,673 | 04/01/2025.
59156R BF 4 |METLIFE INC .. | 07/23/2021. | Call @ 100.00... . 103,376 | ..cooonee 100,000 | ..cooonee 100,000 100,000 0 5,222 | 12/15/2022.
681919 AZ 9 |OMNICOM GROUP INC.......ooovverierrrerrrnerierirens .. | 05/28/2021. | Call @ 100.00.........cocerveerirerercerrrinriens . . 103,022 | .......... 100,000 | .covvenee 98,205 99,680 [ ..ovvreveiviinnen | erreriieeeensn 5 [ |85 | | e 99,776 | e | e 224 | 224 | ... 5,106 | 05/01/2022.
693506 AQ 0 |PPGINDUSTRIES INC......ccooommrviirririiireceiiennns .| 05/01/2021. { Maturity @ 100.00..........ocveoeoeieeemmncenr | 4,198,000 | ... 4,198,000 | ... 4,997,057 | v 4,222,724 0 ... 188,910 | 05/01/2021.
69362B AJ 1 |PSEGPOWERLLC ... | .| 10/08/2021. | Call @ 100.00 1,584,704 ,000,000 | ....... 1,139,520 B (78,274) | ........ (78,274) | .....669,277 | 04/15/2031.
74434T P4 3 | PHMS 1993-63 A6 - CMO/RMBS . 112101/2021. | PaydOwn........c.cevvvveeeeecsssseeeeevvviiisisssenne | 972 972 ..965 0 37 | 01/25/2024.
881685 AV 3 | TEXACO CAPITAL INC .. | .. | 09/01/2021. | Maturity @ 100.00. . 100,000 | .coovnee 100,000 | ..cooonee 102,011 100,149 (149) 0 8,875 | 09/01/2021.
913017 AS 8 |RAYTHEON TECHNOLOGIES CORP................... .. 1 03/01/2021. | Maturity @ 100.00..........cvvneerrrireircrinns . o 6,754,000 | ....... 6,754,000 | ....... 9,180,464 6,789,972 | coovvoevvvccieies | e (35,972) | ovvvvrrrrirns 0 ... 295,488 | 03/01/2021.
92553P AR 3 |VIACOMCBS INC.... .1 03/29/2021. | Call @ 100.00 105,663 100,056 (6) (50) 7,414 | 03/15/2023.
96332H CD 9 |WHIRLPOOL CORP . | 06/15/2021. | Maturity @ 100.00. 50,000 50,185 (185) 11,213 | 06/15/2021.
969133 AG 2 |WEYERHAEUSER CO . [ 10/01/2021. | Maturity @ 100.00.... 500,000 507,416 | ..cvererciinnes | e (U 1) ) — 45,000 | 10/01/2021.
969457 BG 4 | WILLIAMS COMPANIES INC.. .1 09/01/2021. | Maturity @ 100.00.... 125,000 25,695 (695) (V1N I 1,969 {09/01/2021.
984121  CD 3 | XEROX CORP......ctvurrriricrirrirrinrienriesienenens .. | 03/01/2021. | Call @ 100.00, 0 (0) | 05/15/2021.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS..............couvvvverimriviiinniiiiins i | 53140 645 | . 52,328,277 | ... 62,241,112 | ......... 51,803,386 | ....occce0 | oo (401,349)| ... 51,402,037 ..4,291,638 XXX
8399997. TOtal - BONGS = PAt 4.....ooooiviiiiiiiiii e i |56 897 886 | L 56,030,522 | ..... 66,079,880 | .. 5,516,222 0 ... (427,263) 55,088,959 ..4,422,286 XXX
8399999. TOtA = BOMGS......oooovivivisisisiiisisisisis b | 56 897 886 56,030,522 | ... 66,079,880 55,516,222 0. (427,263)] ... 55,088,959 4,422,286 XXX
Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred
620100 10 1 |MOTORS LIQUIDATION COMPANY GUC UNT....|.. | 03/29/2021. | Various.... 924.000 XXX
74460W 77 6 |PUBLIC STORAGE..... . 01/20/2021. | Call @ 25.00..........ooooervreverieneriissenins | 1,000.000 26,100 XXX
808513 40 2 |CHARLES SCHWAB CORP.... - 06/01/2021. | Call @ 25.00.......ccoovvvvviviveninininininiiiieens | 2,000.000 53,863 XXX
94988U 71 4 |WELLS FARGO & CO.....cvvcvvrrrrrvvrrsssncressssnienens .| 03/15/2021. | Call @ 25.00 18,403 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred.............ooiiieinesscesesesee e XXX |, 98,366 98,366 0 0. 0 XXX
Preferred Stocks - Industrial and Miscellaneous Redeemable Preferred
37959E 20 1 |GLOBE LIFE INC .. | 07/15/2021. | Call @ 25.00. 26.216 XXX
65339K 10 0 |NEXTERA ENERGY CAPITAL HOLDINGS INC.... | .. | 03/01/2021. | Unknown 18,470 XXX
743487 30 0 |PROSPECT CAPITAL CORP.......coocrvmrvrrrrrerireens .. | 02/16/2021. | Call @ 25.00. . 21,234 XXX
842587 30 5 | SOUTHERN CO .. [ 10/18/2021. | Call @ 25.00. 2,000.000 50,080 (80) NCI)) — 2,749 XXX
8599999. Total - Preferred Stocks - Industrial and Miscellaneous Redeemable Preferred....... . XXX | 116,000 | voovvvveeneen, 116,000 0 0l. O | o0 o0 216,000 {0 o (1,280 ......... (1,280) | ......... 3,860 XXX
8999997. Total - Preferred Stocks - Part 4...... XXX 214,366 214,366 0 0. 0] o0 |0 214,366 |0 | (6,196) [ ...o.vc. (6,196) | ......... 5,693 XXX
8999998. Total - Preferred Stocks - Summary Item from Part 5............. XXX | 18,470 | ovvevveeeeerceercenees | ecveeeencenrcenes | evvceerrcereceneene | verrcenrceneenns | coneeeercenrienc0 | correeeernrcrneies | eveerrernee e 18470 | o | v 1,030 | oo 1,030 |......... 1,083 XXX
8999999. Total - Preferred Stocks...........ccuueenee XXX 232.836 214,366 0 0]. 0 | o0 |0 | 232,836 [ o0 | (5,166) | .......... (5,166) ] ......... 6,777 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
25271C 10 2 | DIAMOND OFFSHORE DRILLING ORD | 0412712021 | AQUSIMENL.....ooovocrrescsssscsn | 700.000 XXX | (KT 120 | oo LUK T3 PR I 0 XXX
34407D 10 9 |FLY LEASING ADR REP 1 ORD 08/04/2021. | PNC CAPITAL MKTS... 2,000.000 XXX | P 19,700 | ........ 9,730 | oo [ veensrensiee | eevirernse @730 | oo | cevreeesreeni 29,830 | oo | o 4670 | oo YV D XXX
50218P 10 7 |LSC COMMUNICATIONS ORD .| 03/17/2021. | Unknown .162.000 XXX 3 3) 0 XXX
92240M 10 8 |VECTOR GROUP ORD.........coovvivvrrrrsirrerrien o | 1213072021, [ UNKNOWN. covsovssvvnssssnssssssssssnsssnnss | 1,274.000 XXX | s 22,424 | oo, 14,842 | ......... P37 I 0 [ 1,019 | XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded................coouuvviiirinininiinniniinns XXX |, 122,157 | oo, 34,666 | ........ 87491 | e (o 0 ] 87491 | oo 0] s PR — 0 [ 4,670 | .ovvvvnn 4,670 |......... 1,019 XXX

Common Stocks - Mutual Funds
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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
453320 10 3 |AMERICAN FUNDS INC A....ccooovvrmrrermmrernrennnees .. [ 12/15/2021. | Unknown XXX XXX
9499999. Total - Common Stocks - Mutual FUNAS..........c..ccveiiriniieriinieniiis XXX 0 0 0 [\ 0 XXX
9799997, Total - Common Stocks - Part 4 XXX [ s 122,157 34,666 | ....... 87,491 . XXX
9799999. Total - Common Stocks 130,286 XXX 122,157 34,666 | .......87,491 .0 XXX
9899999. Total - Preferred and COMMON SHOCKS. ..v.vvvsvr e vrsvsvrsrs vt vt | 357,955 XXX | 354,993 249,032 | o 87,491 0 ....354,996 XXX
9999999, Total - Bonds, Preferred and Common Stocks . | ...57,185,841 XXX | 66,434,873 | ... 55,765,254 | ........ 87,491 | ..... (427,263) | voooereoc0 | reen(339,772) | o0 | 55,443,954 4430082 | XXX

9'viL3
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

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

F Current Interest
o} Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and

CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) | Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal | Disposal Year Dividends

Preferred Stocks - Industrial and Miscellaneous Red ble Preferred

NEXTERA ENERGY CAPITAL

65339K 10 0 |HOLDINGS INC 03/01/2021 | Unknown 12/22/2021 | Call @ 25.00.......cccooovvvieiiisiriisniissniis | o 780.000 18,470 19,500 18,470 | .o o | oo 0

8599999. Total - Preferred Stocks - Industrial and Miscellaneous Redeemable Preferred... 18,470 19,500 18,470 0 0 0 0 0

8999998. Total - Preferred Stocks.........c..cccooeneeee. 18,470 19,500 18,470 0 0 0 0 0

9899999. Total - Preferred and Common Stocks............ 18,470 19,500 18,470 0 0 0 0 0

9999999. Total - Bonds, Preferred and Common Stocks...............cccc..... 18,470 19,500 18,470 0 0 0 0 0
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Sch.D -Pt. 6 - Sn. 1
NONE

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
......... XXX
P N C - COMMERCIAL ACCT. CLEVELAND OH 3,105,678 | XXX
WELLS FARGO EDUCATIONAL FUND. WILKES BARRE PAL.........ooiiiriiiriinnesiisnsesessnsessssssssssssssesssssssssssssnnsens | coneveees 32,630 | XXX
P N C - BUS MONEY MARKET CLEVELAND OH....oooriivmmrriimiereesiessesseessesssessssseseessssssessssssssesssssesessesss | coeeeeees 8,502,412 | XXX
P N C - DIVIDEND ACCT. CLEVELAND OH....ooorveimurreiisreessssssessssesssssssesssssssesssssssessesssssesssssssssssss | coneeeees (10,374) | XXX
AAAAAAAAA XXX
US BANK ST LOUIS MO....ooviierreienneriieseenisesessssssesssssssssssssssssssessssssssssssssnns | coseveees | eevveeed 0.01 14 5,020 [ XXX
PETTY CASH BEACHWOOD OH....oocrvvirmirrinmmrrissnsssisnessisssesssssssssssssessssssssssssssenns | eoeeees 500 | XXX
0199999. Total - Open Depositorie: XXX XXX 14 0 11,635,867 | XXX
0399999. Total Cash on Deposit. XXX | XXX 14 0 11,635,867 | XXX
0599999. Total Cash XXX | XXX 14 0 11,635,867 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January 21,041,304 | 4. April 18,706,160 |7. July 21,763,643 | 10. October. 13,794,756

2. February. 23,503,774 | 5. May. 26,868,002 |8. August 20,369,463 | 11. November 10,329,638

3. March 24,670,233 | 6. June 17,108,000 |9. September. 19,388,641 | 12. December. 11,635,867
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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

All Other Money Market Mutual Funds

262006 20 8 |DREYFUS GVT CSH MGT INST.....oiiiiiiiiieiieeineireeissisesssesssesssesssssssssesssenes 09/22/2017 ... 0.030 | .ooorereeeveveeeiessneneeei | 6,000,000
8699999. Total - All Other Money Market MUtUal FUNGS...........ooviirririviviiiiieiicsssssissones 6,000,000
9999999. Total - Cash Equivalents 6,000,000
Line Nuber Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. 1A 0 1= 0 1C s 0 1D s 0

1E 0 1F .. 1G ... 0

1B. 2A 0 28 .. 2C .. 0
1C. 3A 0 3B .. 3C .. 0
1D. 4A 0 4B .. 4C .. 0
1E. 5A 0 BB s 0 BC e 0
1F. 6 0
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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
1o AIBDAMAL. e AL | s | s
2. Alaska
3. ANZONA......
4. ATKansas.........coocoveevenivrvennen AR | i
5. California...
6.  Colorado.... .
7. ConNECHCUL........cveveciererircrinns CT v
8. Delaware
9. District of Columbia .
10, FlONda. ..o FL |ttt [ oottt
11, GEOMGia. e GA|..
12, Hawaii HI..
13.  Idaho........ ID [ oot | et
14.  lllinois L
15.  Indiana IN|..
16. lowa A
17.  Kansas KS|..
18, Kentucky.......ccoevveeveereerereieieens KY]..
19, LouiSiana.......cccvvveverirernririnend LA| ..
20.  Maine... ME|..
21.  Maryland MD|..
22.  Massachusetts............cocovrvrnnee MA| ..o
23.  Michigan....
24, Minnesota..
25, MiSSISSIPPi....ccoervrvrernriernnneeee MS | i,
26.  Missouri.
27.  Montana....
28.  Nebraska.........ccccceververrivereren NE | i
29.
30.  New Hampshire.
31 NBW UETSEY .t NU | s | s
32.  New Mexico...
33.  New York .
34.  North Carolina... . | STATE REQUIREMENT for INSUrance Sales............c.owurevererernreeeneinereeninneneenenes 2,815 | s 3,873
35.  North Dakota.
36. . | STATE REQUIREMENT for INSUranCe Sales..........c.vereermeimerserisneesensseesnenanes 1,023,119 1,074,790
37.  Oklahoma..
38.  Oregon...
39.  Pennsylvania.
40.  Rhode Island
41.  South Carolina...
42.  South Dakota
43, Tennessee.......cocovmreirerninnne TN ..
44,  Texas TX] ..
45,
46.
47.  Virginia...
48.  Washington
49.  West Virginia..
50.  Wisconsin..
51.  Wyoming....
52.  American Samoa
53.  Guam.
54.  Puerto Rico
55.  US Virgin Islands.
56.  Northern Mariana Islands.. .
57, €anada......cccoovervenineene d CAN | s | s
58.  Aggregate Alien and Other XXX XXX 25,888,039 28,999,563 0 0
59.  Total.irrirrirrerins XXX XXX 26,911,158 30,074,353 22,615 | i 3,873
DETAILS OF WRITE-INS
5801, PNC....oiiiviicrireeeeeenererenis | s B.... | LINE OF CREDIT COLLATERAL FROM PNC BANK OF CLEVELAND 25,888,039 28,999,563
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........cc.cocveiiiiiiniians XXX XXX 25,888,039 28,999,563 0 0
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