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ANNUAL STATEMENT FOR THE YEAR 2016 oF THE SOUTHERN OAK INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Admitted Assets as Reported
in the Annual Statement

Amount

4
Securities
Lending
Reinvested
Collateral Amount|

5

Total
(Col.3+4)
Amount

Percentage

© N o

©

1.
12.

Bonds:
1.1
1.2

U.S. treasury securities
U.S. government agency obligations (excluding mortgage-backed
securities):
1.21  Issued by U.S. government agencies
1.22  Issued by U.S. government sponsored agencies
Non-U.S. government (including Canada, excluding
mortgage-backed securities)
Securities issued by states, territories, and possessions and
political subdivisions in the U.S.:
1.41  States, territories and possessions general obligations
1.42  Political subdivisions of states, territories and possessions
and political subdivisions general obligations
1.43  Revenue and assessment obligations
1.44  Industrial development and similar obligations
Mortgage-backed securities (includes residential and commercial
MBS):
1.51

1.3

14

1.5

Pass-through securities:

1.511 Issued or Guaranteed by GNMA

1.512 Issued or Guaranteed by FNMA and FHLMC

1513 Allother ...

CMOs and REMICs:

1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or
VA

1.522 Issued by non-U.S. Government issuers and
collateralized by mortgage-backed securities issued
or guaranteed by agencies shown in Line 1.521

1523 Allother ...

Other debt and other fixed income securities (excluding short term):

1.52

2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) ...
2.2 Unaffiliated Non-U.S. securities (including Canada) ...................
2.3 Affiliated securities ...
Equity interests:
3.1 Investmentsinmutual funds ...
3.2 Preferred stocks:
321 Affiliated ...
322 Unaffiliated .................coo
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated ...
3.32  Unaffiliated ..................oo
3.4 Other equity securities:
341 Affiliated ...
342 Unaffiliated ...
3.5  Other equity interests including tangible personal property under
lease:
351 Affiliated ...
3.52 Unaffiliated ...................
Mortgage loans:
41  Construction and land development ....................................
4.2 Agricultural ...
4.3  Single family residential properties ........................
44 Multifamily residential properties ...................cccoii
45  Commercial l0ans ..............ccoooiiiiiii
46  Mezzaninerealestateloans ......................cco
Real estate investments:
5.1 Property occupied by company .................
5.2 Property held for production of income (including $..
property acquired in satisfaction of debt) ..........................
5.3 Property held for sale (including $
satisfaction of debt) ..................
Contract 10aNS ...
DerivatiVes ..o
Receivables for securities ...
Securities Lending (Line 10, Asset Page reinvested collateral) ...............
Cash, cash equivalents and short-term investments ...........................
Otherinvested @ssets ...............coooiiiiiii
TOTAL Invested @SSetS ........iueiiiiiiei e

8,958,843

3,065,439

22,926,297
29,974,437

8,958,843

3,065,439

22,926,297
29,974,437

............ 8.273

Gross
Investment Holdings
1 2
Amount Percentage

....... 8,958,843 |............8.273
....... 3,065,439 (............2.831
..... 22,926,297 |.......... 21.170
..... 29,974,437 .......... 27.678
..... 27,803,165 .......... 25.673
..... 16,949,148 |.......... 15.651
..... (1,381,369) |.......... (1.276)
... 108,295,960 ......... 100.000

... 108,295,960

... 108,295,960
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ANNUAL STATEMENT FOR THE YEAR 2016 oF THE SOUTHERN OAK INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, December 31 of prioryear ..........................oooccc |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 6) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ........................ o
3. Current year change in encumbrances:

3.1 TOTALS, Part 1, Column 13 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. TOTAL gain (loss) on disposals, Part 3, Column 18 ........................ooooo
5. Deduct amounts received on disposals, Part 3, Column 15 ... |
6.  TOTAL foreign exchange change in book/adjusted

6.1 TOTALS, Part1, Column15 ................... N O N E ..................................

6.2 TOTALS,Part3,Column13 ...~ =
7. Deduct current year's other-than-temporary impairment recognized:

7.1 TOTALS, Part 1, Column 12 ...

7.2  TOTALS, Part 3, Column 10 ... e
8.  Deduct current year's depreciation:

8.1  TOTALS, Part 1, Column 11 ...

8.2 TOTALS, Part3, Column 9 ... e
9.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)....| |
10.  Deduct total nonadmitted amounts ....................... |
11.  Statement value at end of current period (Lines O minus 10) ...........................................| |

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 of prioryear ..........| |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 7) ...

2.2 Additional investment made after acquisition (Part 2, Column 8) ........................... |
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 12 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. Accrualofdiscount ...
5. Unrealized valuation increase (decrease):

5.1 TOTALS,Part1,Column9 ...

52 TOTALS, Part 3, Column 8 ... e
6.  TOTAL gain (loss) on disposals, Part 3, Column 18 ..................
7. Deduct amounts receivedondisposals,Part3,Coll @ = @ «m @ m = = || |
8. Deduct amortization of premium and mortgage inte N O N E ..................................
9.  TOTAL foreign exchange change in book value/reg I

interest

9.1 TOTALS, Part 1, Column 13 ... | e

9.2 TOTALS, Part 3, Column 13 ... ..o
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 11 ...

10.2 TOTALS, Part 3, Column 10 ..o
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1 +

2+4344+5+6-7-8+9-10) ...
12. TOTAL valuation allowance .....................ooooo
13, Subtotal (Lines 11 PIUS 12) ...
14.  Deduct total nonadmitted amounts ...
15.  Statement value of mortgages owned at end of current period (Line 13 minus Line14) ...........| |
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ANNUAL STATEMENT FOR THE YEAR 2016 oF THE SOUTHERN OAK INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear ......................oo |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 8) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ......................... |
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 16 ... | e

3.2 TOTALS, Part 3, Column 12 ...
4. Accrual of discount ...
5. Unrealized valuation increase (decrease):

51  TOTALS, Part 1, Column 13 ... ..o

52 TOTALS,Part3,Column9...................o7 o |
6.  TOTAL gain (loss) ondisposals, Part3,Coumn 19 M N 4 X R B _ || |
7. Deduct amounts received on disposals, Part 3, Col N O N E AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
8. Deduct amortization of premium and depreciation ... ... ............| |
9.  TOTAL foreign exchange change in book/adjusted carrying value:

9.1 TOTALS, Part 1, Column 17 ... | e

9.2 TOTALS, Part 3, Column 14 ...
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 15 ...

10.2 TOTALS, Part3, Column 11 ...
11.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5+6-7-8+9-

10
12. Deduct total nonadmitted amounts ....................... |
13.  Statement value at end of current period (Line 11 minusLine12) .................oooooo |

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ...........................ooooccc | 103,794,222
2. Cost of bonds and stocks acquired, Part 3, Column 7 ...l | 32,198,191
3. Accrual of Discount ... 98,789
4, Unrealized valuation increase (decrease):

41 Part 1, ColUMN 12 o

4.2 Part2,Section 1, Column 15 ... .

4.3  Part2, Section 2, Column 13 ... . 1,433,690

44 Partd, Column 11 e (335,514) |.......... 1,098,176
5. TOTAL gain (loss) on disposals, Part4, Column 19 ................ 102,642
6. Deduction consideration for bonds and stocks disposed of, Part 4, Column7 .......................| | 25,779,582
7. Deduct amortization of premium ... 1,835,107
8.  TOTAL foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

8.2 Part2, Section 1, Column 19 .. ..

8.3 Part2, Section2, Column 16 .. ...

8.4 Partd, Column 15 ... .
9. Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, Column 14 oo

9.2  Part2, Section 1, Column 17 ... o

9.3 Part2, Section2. Column 14 ... ...

9.4 Partd, Column 13 ..o
10.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)....| | 109,677,330
11. Deduct total nonadmitted amounts ...
12.  Statement value at end of current period (Line 10 minus Line 11) ... | L 109,677,330
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ANNUAL STATEMENT FOR THE YEAR 2016 oF THE SOUTHERN OAK INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. oo 8,958,843 |........... 8,472,376 |........... 8,910,594 |......... 10,680,000
Governments 2. Canada .........ooooiii | e e
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4. TOTALS ... 8,958,843 |........... 8,472,376|........... 8,910,594 |......... 10,680,000
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. TOTALS ... 3,065,439 |........... 2,960,161 ........... 3,167,409|........... 2,775,000
U.S. Political Subdivisions of States, Territories and
Possessions (Direct and guaranteed) 6. TOTALS ... | 22,926,297 |......... 22,290,067 |......... 23,411,870 ......... 21,750,000
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 ... e 29,974,437 |......... 29,532,593 ......... 31,319,554 |......... 27,907,000
Industrial and Miscellaneous, 8. United States ..................|......... 25,406,306 |......... 25,391,007 |......... 26,609,388 ......... 24,269,000
SVO Identified Funds and 9. Canada ..........coooooveeeie o 345,768 |............. 347,053 ............. 346,301 ............. 345,000
Hybrid Securities (unaffiliated) 10.  Other Countries ............... [........... 2,051,096 |........... 2,051,491 ........... 2,098,263|........... 1,990,000
1. TOTALS .............ooooooi|is 27,803,169 |......... 27,789,551 ......... 29,063,952 ......... 26,604,000
Parent, Subsidiaries and Affiliates 12 TOTALS ... e
13.  TOTALBonds .................|......... 92,728,184 |......... 91,044,748 |......... 95,863,379 |......... 89,716,000
PREFERRED STOCKS 14, United States ............oooooi oo | [
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  OtherCountries .............o. [ [ |
17. TOTALS ... i [ L
Parent, Subsidiaries and Affiliates 18.  TOTALS ... [ L
19.  TOTAL Preferred Stocks ......[ . .ocooeviiiiiiiiies [evoniiiiiiiiiii L,
COMMON STOCKS 20.  United States .................. ..o 15,330,301 |......... 15,330,302 ......... 11,691,323
Industrial and Miscellaneous (unaffiliated) 21, Canmada .................fe 248247 |............. 248247 ... 225,376
22.  Other Countries ............... [........... 1,370,598 |........... 1,370,598 |............. 922,718
23. TOTALS ..o, 16,949,146 |......... 16,949,147(......... 12,839,417
Parent, Subsidiaries and Affiliates 24, TOTALS ...
25.  TOTAL Common Stocks ......[......... 16,949,146 |......... 16,949,147 |......... 12,839,417
26.  TOTALStocks .................|......... 16,949,146 |......... 16,949,147 |......... 12,839,417
27.  TOTAL Bonds and Stocks ... |........ 109,677,330 ]........ 107,993,895|........ 108,702,796




ANNUAL STATEMENT FOR THE YEAR 2016 oF THE SOUTHERN OAK INSURANCE COMPANY

GoIS

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 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 6 Column 7 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 10.7 Prior Year Prior Year Traded Placed (a)
U.S. Governments
11 NAICT . 1,815,862 |.......... 2,560,524 |.......... 4120277 (............ 462,180 ...... XXX oo 8,958,843 (................ 966|.......... 2970948 |................ 327 .......... 8,958,843 |.....................
12 NAIC2 ... e e e XXX o | [ e e
13 NAIC3 ... e e e XXX o | [ e e
14 NAICA ... e e e XXX oo e e
15 NAICS ... e e e XXX o | [ e e
16 NAICOG ... e e e e XXX oo
17 TOTALS ... 1,815,862 |.......... 2,560,524 |.......... 4120277 (............ 462,180 |...... XXX oo 8,958,843 |................ 966|.......... 2970948 |................ 327 .......... 8,958,843 |.....................
All Other Governments
21 NAICT . e e XXX oo e e
22 NAIC2 ... e e XXX oo e e
23 NAIC3 ... e e e e XXX o | [ e e
24 NAICA ... e e XXX o e
25 NAICS ... e e e e XXX oo | [ e e
26 NAICG ... XXX oo
27 TOTALS ... e e XXX oo
U.S. States, Territories and Possessions, etc.,
Guaranteed
31 NAICT .. 353,804 |.......... 1,048,228 |.......... 1,663,407 | ... XXX oo 3,065,439 |................ 331 ... 2,168,955|................ 239 .......... 3,065,438 .....................
32 NAIC2 ... e e e e XXX oo | [ e e
33 NAIC3 ... e e XXX oo e
34 NAICA ... e e XXX oo e e
35 NAICS ... e e e e XXX o | [ e e
36 NAICG ... e e XXX oo
37 TOTALS ... 353,804 |.......... 1,048228|.......... 1,663,407 |.................. | XXX oo 3,065439|................ 331).......... 2,168,955|................ 2.39).......... 3,065438|.....................
U.S. Political Subdivisions of States, Territories &
Possessions, Guaranteed
41 NAICT ... 532,754 |.......... 6,446,322 |........ 10,229,018 |.......... 5,095,120 |............ 392,9491...... XXX 22,696,163 |.............. 2447(........ 15,749,769 | .............. 17.35]........ 22,696,163 |.....................
42 NAIC2 ... 230,132 e e XXX 230,132 (... 0.25(............ 278916 ................ 0.31)............ 230,132 ..o
43 NAIC3 ... e e XXX oo e
44 NAICA ... e e XXX o | [ e e
45 NAICS ... e e XXX oo e e
46 NAICOE ... e e e XXX oo
47 TOTALS ... 532,754 |.......... 6,676,454 |........ 10,229,018 |.......... 5,095,120|............ 392,949 ...... XXX oo 22,926,295|.............. 24.72(........ 16,028,685|.............. 17.66|........ 22,926,295 .....................
U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
51 NAICT ... 4,145,000 1........ 13,013,472 .......... 9,261,225(.......... 1,860,491 ............ 701,762 ...... XXX 28,981,950 |.............. 31.25|........ 27,462,565|.............. 30.25|........ 28,981,950 |.....................
52 NAIC2 ... ... 150,000 (............ 392,860 |............ 257,026 (... XXX oo 799,886 |................ 086]............ 792,209 ................ 087|............ 799,886 (.....................
53 NAIC3 ... 205,080 [ ..o e e e XXX 205,080 (................ 022 .o 205,080 ...
54 NAIC4 ... e e XXX oo | [ e e
55 NAICS ... e XXX oo e e
56 NAICG ... XXX oo
57 TOTALS ... 4,500,080 (........ 13,406,332.......... 9,518,251 |.......... 1,860,491|............ 701,762...... XXX .o 29,986,916 |.............. 32.33|........ 28254774 |.............. 31.12|........ 29,986,916 .....................




ANNUAL STATEMENT FOR THE YEAR 2016 oF THE SOUTHERN OAK INSURANCE COMPANY

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

90IS

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years | Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 6 Column 7 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 10.7 Prior Year Prior Year Traded Placed (a)
Industrial and Miscellaneous (unaffiliated)
6.1 NAICT ... 2,875,010 .......... 9,277,381 .......... 4433327 (............ 862,573 |............ 831,730 ...... XXX 18,280,021 |.............. 1971)........ 22,926,546 |.............. 2525(........ 18,280,020 | ..........cooiiin
62 NAIC2 ... ... 3,694,942|.......... 5470,684|............ 357,525 | .o e XXX 9,523,151 |.............. 1027 ........ 18,434,027 | .............. 2031 .......... 9,523,150 ...
8.3 NAIC3 ... L e e [ XXX o [ e e e e
64 NAICA ... e e e XXX oo [ e e e
6.5 NAICS ... e e e XXX o [ e e
66 NAICO.........ooooovi L e L e [ XXX oo [ i e L e L
6.7 TOTALS ..o 6,569,952 |........ 14,748,065|.......... 4,790,852 |............ 862,573 |............ 831,730 |...... XXX .o | 27,803,172 .............. 29.98........ 41,360,573 |.............. 4556........ 27,803,170 ....................
Hybrid Securities
74 NAICT o e e e e XXX o [ e e
72 NAIC2 ... e e e [ XXX o [ e e e e
73 NAIC3 .. e e e [ XXX o [ e e e e
74 NAICA ... e e e e XXX o [ e e
75 NAICS ..o e e e e XXX o [ e e
76 NAICO ... L e L e [ XXX oo [ i e L e L
7.7 TOTALS ... oo oo L e [ XXX oo [ i e L e L
Parent, Subsidiaries and Affiliates
81 NAICT ... e e e e XXX o [ e e
82 NAIC2 ... e e e [ XXX o [ e e e e
83 NAIC3 ... e e e [ XXX o [ e e e e
84 NAICA ... e e e XXX o [ e e
85 NAICS ... e e e e XXX o [ e e
86 NAICO..........ooooovii L e e e [ XXX oo [ i e L e L
87 TOTALS ...........ooocoooiiiiiiiiiiiii o Loocnccnn Lo L [ XXX oo [ i e L e L
SVO Identified Funds
91 NAICT ... XXX XXX XXX XXX XXX o [ e e XXX | XXX oo i
92 NAIC2 ... . XXX XXX XXX XXX XXX o [ e [ XXX | XXX o e [
93 NAIC3 ... XXX XXX XXX XXX XXX o [ e [ XXX | XXX o e [
94 NAIC4 ... XXX XXX XXX XXX XXX o [ e e XXX | XXX oo i
95 NAICS ... XXX XXX XXX XXX XXX o [ e e XXX | XXX oo i
96 NAICHG ..o L XXX o XXX o XXX o XXX o XXX oo L e L XXX | XXX oo i L
9.7 TOTALS .........oooooiiiiiiiiiiiii XXX o XXX o XXX o XXX o XXX oo [ e L XXX | XXX oo e L




ANNUAL STATEMENT FOR THE YEAR 2016 oF THE SOUTHERN OAK INSURANCE COMPANY

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 1 12
1 Year Over 1 Year Over 5 Years | Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 6 Column 7 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 10.7 Prior Year Prior Year Traded Placed (a)
10.  Total Bonds Current Year
100 NAICT o d...... 7,906,568 ........ 31,601,265 ........ 28,147,501 ........ 11,938,461 |.......... 2,388,621 ..o | 81,982,416 |.............. 88.401...... XXX XXX oo 81,982,414 |.....................
102 NAIC2 ..o @...... 3,844,942|.......... 6,093,676 |............ 614,551 | ..o [ L 10,553,169 |.............. 11.38)...... XXX o XXX o[ 10,553,168 | .........ccovvv
10.3 NAICS .o () IPU— 205,080 .o [ L L [ [ 205,080 ... 022]...... XXX o XXX o[, 205,080 (...
104 NAICA ..o (@) L e e e e e L XXX XXX o [
105 NAICS ..o (@) L e e e (€)oo e XXX XXX o [
10.6 NAICH ... (A i L L L (©)eiiiiiii f XXX i XXX oo L [
10.7 TOTALS .o L 11,956,590 |........ 37,694,941 ........ 28,762,052 ........ 11,938,461 |.......... 2,388,621 |....ccceiveiiin. (b)..... 92,740,665 |............. 100.00{...... XXX XXX o[ 92,740,662 | ...............onnnn
10.8 Line10.7asa%of Column7 .....................oo | 1289 ... 40.65|.............. 3101 1287 | 258 | 100.00...... XXX .| XXX .| XXX oo [ 100.00 ...
11.  Total Bonds Prior Year
A NAICT o L 14,234,694 |........ 33,059,967 ........ 21,382,150 |.......... 2,381,924 |............ 220,046 ...... XXX o | XXX | XXX o[ 71,278,781 ..o 7851 ... 71278782 oo
M2 NAIC2 . L 6,221,151 |........ 12,521,925 |............ 762,076 ..o [ XXX o | XXX o | XXX o[ 19,505,152 .............. 2149(........ 19,505,152 | .....ovviii
M3 NAIC3 o L e e e XXX o] XXX o] XXX o [ e e
M4 NAICA ... L e e XXX o] XXX o] XXX o [ e e
15 NAICS ..o L L L e e XXX o | XXX o | XXX ... (C) e L L [
116 NAICG ... i L Lo L e [ XXX [ XXX oo [ XXX...... (©)eiiiiiiii Lei L
1.7 TOTALS ..o 20,455,845 ........ 45,581,892 ........ 22,144,226 |.......... 2,381,924 |............ 220,046 |...... XXX o] XXX o] XXX ... (b)..... 90,783,933 ............. 100.00........ 90,783,934 | ...
11.8 Line11.7asa%ofCol.9................cooooo | 2253 ... 5021 [.............. 2439 ... 262, 024]|...... XXX .| XXX .o | XXX oo [ 100.00{...... XXX oo [ 100.00 ...
9 [12. Total Publicly Traded Bonds
3 120 NAICT o L 7,906,569 |........ 31,601,264 |........ 28,147,501 ........ 11,938,461 |.......... 2,388,620 |.......ccooveiiis |, 81,982,415|.............. 88.40(........ 71,278,782 ... 7851 ... 81,982,415(...... XXX ...
122 NAIC2 ..o L 3,844,942 .......... 6,093,675 |............ 614,551 | ..o e 10,553,168 |.............. 11.38)........ 19,505,152 .............. 2149(........ 10,553,168 ...... XXX ...
123 NAIC3 .. [ 205,080 ..o [ L L 205,080 |.......oovnnnnn 022 oo e 205,080 ...... XXX ...
124 NAIC4 ... L e e e e L L [ e e e XXX ...
125 NAICS ..o L [ e e e L L [ e e e XXX ...
126 NAICB ... e L e e e L e e XXX ...
127 TOTALS .o 11,956,591 |........ 37,694,939 ........ 28,762,052 ........ 11,938,461 |.......... 2,388,620 |.........ccooeiiis | 92,740,663 |............. 100.00........ 90,783,934 (............. 100.00........ 92,740,663 | ...... XXX ...
12.8 Line12.7asa%of Col. 7 ........oooovviinnni i, 1289 ... 40.65|.............. 3101 1287 .o 258 . 100.00]...... XXX o XXX o XXX o [ 100.00{...... XXX ...
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10 ... |.............. 1289 ... 40.65].............. 301 1287 258 | i 100.00]...... XXX XXX XXX oo [ 100.00{...... XXX......
13.  Total Privately Placed Bonds
134 NAICT o L e e e e e e e e XXX o [
132 NAIC2 ..o L o L e e e L e e e XXX o [
133 NAIC3 . L e L e e e L L e e XXX o [
1834 NAICA ... L e e e e e e e e XXX o [
135 NAICS oo L e e e e L e e e XXX oo [
136 NAICE ... i Leciccccnciccc Lo L e e i i L L [ XXX oo [
137 TOTALS .o e e e e e L e e e XXX o [
13.8 Line13.7as@%0f Col. 7 .....oooooinnni e [ e e e e e XXX oo XXX oo | XXX .o | XXX o [
13.9 Line 13.7 asa % of Line 10.7, Col. 7, Section 10 ... | .....ooooiveiioiis oo i Lo Lo e L XXX [ XXX [ XXX [ XXX o [
(a) Includes $ 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes §.............. 0 current year, §............... 0 prior year of bonds with Z designations and §............... 0 current year, §.............. 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement. "Z*" means
the SVO could not evaluate the obligation because valuation procedures for the security class is under regulatory review.
(c) Includes §............... 0 current year, $............... 0 prior year of bonds with 5* designations and §............... 0 current year, $............... 0 prior year of bonds with 6* designations. "5*" 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 §.......... 13,273; NAIC 2§.............. 0;NAIC3§........... 0;NAIC4S.......... 0;NAIC5§........... 0;NAIC6S.......... 0.
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Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values by Major

SCHEDULE D - PART 1A - SECTION 2

Distribution by Type

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

Total
Current Year

Type and Subtype of Issues
7 8

Column 7
asa % of
Line 10.6

9
Total
From Column 6
Prior Year

10
% From
Column 7
Prior Year

11
Total
Publicly
Traded

12
Total
Privately
Placed

U.S. Governments

1.1 Issuer Obligations ...

1.2 Residential Mortgage-Backed Securities ...................

1.3 Commercial Mortgage-Backed Securities .........

14 Other Loan-Backed and Structured Securities e
15 TOTALS ..o

All Other Governments

2.1 IssuerObligations ...

2.2 Residential Mortgage-Backed Securities ...................

2.3  Commercial Mortgage-Backed Securities ..................

24 Other Loan-Backed and Structured Securities
25 TOTALS ... ... ...

U.S. States, Territories and Possessions, Guaranteed

3.1 IssuerObligations ...
3.2 Residential Mortgage-Backed Securities ...................
3.3  Commercial Mortgage-Backed Securities .........

34  Other Loan-Backed and Structured Securities .
35  TOTALS ..ot

............. 353,804

1,048,228

2,168,955

AAAAAAAAAAA 3,065,438

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

4.1 lssuerObligations ...
4.2  Residential Mortgage-Backed Securities
4.3  Commercial Mortgage-Backed Securities

............. 532,754

........... 6,676,453

16,028,685

.......... 22,926,295

44  Other Loan-Backed and Structured Securities .............. [ ... | e XXX |

45 TOTALS .....oioiiiiiiiiiiiiiiiiiiiii [ 532,754 ........... 6,676,453 |.......... 10229018 |........... 5095120 |............. 392949 | ...... XXX ...... |.......... 22926294 |............... 2472|.......... 16,028,685 ............... 1766.......... 22926295 | .....................
U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed

5.1 IssuerObligations ... [ 4500,080(.......... 13,406,332 ........... 9518251 | ........... 1,860,491 |............. 701,762 |....... XXX ...... |.......... 29,986,916 |............... 3233|.......... 28254774 | .. ........... 3112|.......... 29,986,916 .....................
5.2 Residential Mortgage-Backed Securities ................coo [ e e e [ XXX e e e
53  Commercial Mortgage-Backed Securities .................. [ [ [ e e e XXX e e e e
54  Other Loan-Backed and Structured Securities .............. [ [ e e L XXX e e
55  TOTALS ..ot

Industrial and Miscellaneous

6.1 Issuer Obligations ..........................

6.2  Residential Mortgage-Backed Securities .

6.3  Commercial Mortgage-Backed Securities .................. [ [ [ e e e XXX e e e e
6.4  Other Loan-Backed and Structured Securities .............. [ [ e e e XXX e e
65 TOTALS ... ...ooviiiiiiiiiiiiiiiiiiiiii | 6,569,952 |.......... 14,748,064 |........... 4790851 |............. 862573 |............. 831,730 |....... XXX ...... |.......... 27803170 |............... 2998|.......... 41,360,572 |............... 4556|.......... 27,803170|.....................
Hybrid Securities

7.1 Issuer Obligations ...........oooiiiiiii e L e e e e XXX oo [ e e e e
7.2 Residential Mortgage-Backed Securities ................... [ [ L e e XXX oo | e L e e
7.3 Commercial Mortgage-Backed Securities .................o [ | e e XXX oo [ e e e e
74  Other Loan-Backed and Structured Securities .............. | ... [ L [ e [ XXX oo e [ e [ e
75 TOTALS ..o o s L XXX oo o
Parent, Subsidiaries and Affiliates

8.1 Issuer Obligations ............ocooviiiii L e e e e XXX oo [ e e e e
8.2  Residential Mortgage-Backed Securities ................... [ [ L e e XXX oo | e L e e
8.3  Commercial Mortgage-Backed Securities ...............ooo [ | e e e XXX oo [ e e e e
84  Other Loan-Backed and Structured Securities .............. | ..o [ L [ e [ XXX oo oo [ e [ e
85 TOTALS .......ooiiiiiiiiiiiiiiiiiiiiiiiiiii i [ L XXX
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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

60IS

Distribution by Type

1
1 Year

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6
No
Maturity
Date

7

Total
Current Year

8
Column 7
as a % of
Line 10.6

9
Total
From Column 6
Prior Year

10
% From
Column 7
Prior Year

1
Total
Publicly
Traded

12
Total
Privately
Placed

SVO Identified Funds

9.1
9.2
9.3

Exchange Traded Funds - as Identified by the SVO .
Bond Mutual Funds - as Identified by the SVO
TOTALS

Total Bonds Current Year

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Issuer Obligations
Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO-Designated Securities
TOTALS .o
Line 10.6 as a % of Col. 7

AAAAAAAAAA 2,388,621

12.89

31.01

12.87

................ 2.58

Total Bonds Prior Year

1.1
11.2
1.3
114
1.5
11.6
1.7

Issuer Obligations
Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO-Designated Securities
TOTALS .o
Line 11.6 as a % of Col. 9

.......... 2,381,924

AAAAAAAAAAAA 220,046

50.21

................ 2.62

................ 0.24

Total Publicly Traded Bonds

121
12.2
12.3
124
12.5
12.6
12.7
12.8

Issuer Obligations
Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO-Designated Securities
TOTALS .o
Line 12.6 as a % of Col. 7
Line 12.6 as a % of Line 10.6, Col. 7, Section 10 ...

AAAAAAAAAA 2,388,620

................ 2.58
AAAAAAAAAAAAAAAA 2.58

Total Privately Placed Bonds

13.1
13.2
13.3
13.4
13.5
13.6
13.7
13.8

Issuer Obligations
Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO-Designated Securities
TOTALS ..o
Line 13.6 as a % of Col. 7
Line 13.6 as a % of Line 10.6, Col. 7, Section 10 ...
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

0LIS

1 2 3 4 5
Other Investments in
Short-term Parent,
Mortgage Investment Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

1. Book/adjusted carrying value, December 31 of prioryear ....................oooo 5117,608........... 517,608 | ..o
2. Cost of short-term investments acquired ... 27,464,037 .......... 27,464,037 | ... e
3. Accrual of diSCount ... [ e L e
4. Unrealized valuation increase (decrease) ...............oooveiiiiiiiiiniiiii L [ e e
5. TOTAL gain (10sS) on diSPOSalS ...........oovoiiiiiii e e | e e
6. Deduct consideration received on disposals ....................coocoi e 30,234,025 .......... 30,234,025 ... e
7. Deduct amortization of premium ... 4023 (... 4023 (.
8. TOTAL foreign exchange change in book/adjusted carrying value ... | e e
9. Deduct current year's other-than-temporary impairment recognized ...
10. Book adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......[........... 2,343,597 |........... 2,343,597 | oo e
1. Deduct total nonadmitted amounts ... L L e e
12. Statement value at end of current period (Line 10 minus Line 11) ........................oo | 2,343,597 |........... 2343597 | ..

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment: 0
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SI11 Schedule DB Part A Verification .........................ccoooit NONE
SI11 Schedule DB Part B Verification ..........................ccooot NONE
SI12 Schedule DB Part C Sn 1 - Rep. (Syn Asset) Transactions ................. NONE
SI13 Schedule DB Part C Sn 2 - Rep. (Syn Asset) Transactions ................. NONE
SI14 Schedule DB Verification ..............cccoviiiiiiiiiii i NONE

SI11 - Sl14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

(Cash Equivalents)

1 2 3
Total Bonds Other (a)
1. Book/adjusted carrying value, December 31 of prioryear ... 405,398 | ... [ 405,398
2. Cost of cash equivalents acquired ... 257814 ... 251,468 |................ 6,347
3. Accrual of diSCOUNt ... L e
4. Unrealized valuation increase (decrease) ................coovieiiieiiiiaiieiinieei [ [
5. TOTAL gain (10sS) On diSPOSalS ..o e e
6. Deduct consideration received on disposals ... 250,000 .........cees 250,000 (..o
7. Deduct amortization of premium .................. e 1468|................ 1468 | ...
8. TOTAL foreign exchange change in book/adjusted carrying value ... | [
9. Deduct current year's other-than-temporary impairment recognized ...
10. Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9) ......|.............. MT44 ) Of oo 411,745
1. Deduct total nonadmitted amounts ... L L
12. Statement value at end of current period (Lines 10 minus 11) ... | ANT44 | Of.............. 411,745

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15
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EO01 Schedule A-Part1Real EstateOwned ............ccoiiiiiiiinrnenenns

E02 Schedule A - Part 2 Real Estate Acquired ..................ccviiinnnn..

E03 Schedule A - Part 3 Real Estate Disposed .................cciiiiiinns.

E04 Schedule B Part 1- Mortgage LoansOwned ....................ccunns.

E05 Schedule B Part 2 - Mortgage Loans Acquired ..................ccvnunns.

E06 Schedule B Part 3 - Mortgage Loans Disposed ..........................

E07 Schedule BA Part 1 - Long-Term Invested Assets Owned .................

E08 Schedule BA Part 2 - Long-Term Invested Assets Acquired

E09 Schedule BA Part 3 - Long-Term Invested Assets Disposed

EO01-E09
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SCHEDULE D - PART 1

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

1 2 Codes 6 Fair Value 11 Change in Book Adjusted Carrying Value Interest Dates
3 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F Current

0 Year's

R Rate Other- Total

E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated

| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual

CUSIP G Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of |When| Dueand During Maturity

Identification Description Code | N CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized B/A.CV. of Interest | Paid Accrued Year Acquired |  Date
U.S. Governments - Issuer Obligations
9128337E4 ... | USTREASSECSTRIPPEDINTPMT ....ooooen [ @ |ovr |eeeovees [T 2487311 ...... 552520 [ ......... 221,006 | ......... 400,000 | ......... 249911 [ 1,179 10/20/2016| 08/15/2036
9128337N4 ... | US TREAS SEC STRIPPED INTPMT ............ . ...356,818...... 67.5140 | . ...337,572 ... .500,000|......... 363,684 6,867 03/02/2016| 11/15/2030
912833783 ... | US TREAS SEC STRIPPED INTPMT ............ ... 420561 |...... 62.9940 ...377,963 ... .600,000......... 425,103 4,542 08/16/2016| 11/15/2032
9128337W4 .. | US TREAS SEC STRIPPED INTPMT ............ ... 423896 |...... 58.6770 ...381,401 ... .650,000|......... 425,906 2,010 10/20/2016| 11/15/2034
912833LN8 ... | US TREAS SEC STRIPPED INTPMT ............ 213250 ... 86.5070 ...216,267 | ... .250,000|......... 218,320 4,598 11/24/2015| 05/15/2023
912833LT5 ... | US TREAS SEC STRIPPED INTPMT ............ ...203,253 | ...... 825770 ...206,444 | ... .250,000(......... 208,499 4,757 11/24/2015| 11/15/2024
912833LV0 ... [ USTREAS SEC STRIPPED INTPMT ............ ...199,905 | ...... 81.0990 ... 202,747 | ... 250,000 ......... 205,185 4,789 11/24/2015| 05/15/2025
912833LW8 .. [ US TREAS SEC STRIPPED INTPMT ............ ...206,501]...... 80.4910 ...201,228 | ... 250,000 ......... 209,911 3411 03/10/2016| 08/15/2025
912833LZ1 ... | USTREAS SEC STRIPPED INTPMT ............ 194451 L 78.3910 ... 195977 | ... .250,000|......... 199,673 4,736 11/24/2015| 05/15/2026
912833PB0 ... [ US TREAS SEC STRIPPED INTPMT ............ ...242850 | ...... 77.0160 L. 231,047 . 300,000 ......... 245,833 2,983 05/23/2016| 11/15/2026
912833PD6 ... US TREAS SEC STRIPPED INTPMT ............ ...188,085]...... 75.9550 ...189,888 | ... 250,000 ......... 193,309 4,738 11/24/2015| 05/15/2027
912833QB9 ...| US TREAS SEC STRIPPED INTPMT ............ ...193824 ..., 74.5630 ... 186,406 | ... .250,000 | ......... 197,123 3,299 03/23/2016| 11/15/2027
912833WR7 .. | US TREAS SEC STRIPPED INTPMT ............ .229014 ... 72.0420 ...216,126 | ... .300,000|......... 232,033 3,019 05/23/2016| 11/15/2028
912833X96 ... | US TREAS SEC STRIPPED INTPMT ............ ... 220367 |...... 56.6390 ...198235 ... .350,000|......... 221,452 1,085 10/18/2016| 11/15/2035
912833XPO0 ... | US TREAS SEC STRIPPED INTPMT ............ ...369,970|...... 70.3670 ...351,836 | ... .500,000|......... 376,912 6,941 03/02/2016| 08/15/2029
912833Y38 ... | US TREAS SEC STRIPPED INTPMT ............ ... 246584 ... 54.5980 ...218,393 ... .400,000|......... 247,758 1,174 10/20/2016| 11/15/2036
912834DU9 .. .| U S TREAS SEC STRIPPED INT PMT .. ..208424 ..., 50.4050 ...201821 ... .400,000|......... 229,601 1177 10/18/2016| 11/15/2038
9128337Q7 ...| U.S. TREASURYSTRIP ............. 222,081 ... 65.1360 ...195409 | ... .300,000|......... 223,730 1,649 08/16/2016| 11/15/2031
9128337U8 ... | U.S. TREASURY STRIP .. ...350,950 | ...... 60.8110 ...304,054 | ... 500,000 ......... 353,662 2,712 .. 08/16/2016| 11/15/2033
912810FF0 ... [ UNITED STATES TREAS BDS . ...264155 | ..... 127.3050 ...254,609 ... 200,000 ......... 259,508 (4,299 | .. 12/02/2015| 11/15/2028
912810FP8 ... [ UNITED STATES TREASBDS ... ...355231..... 133.1880 ...332,969 | ... 250,000 ......... 350,186 (5,045) | .. 03/02/2016| 02/15/2031
912810RT7 ... [ UNITED STATES TREAS BDS . ...232520...... 84.0820 ...210,205 | ... 250,000 ......... 232578 ... e 591|. 11/07/2016| 08/15/2046
912828G38 ... [ UNITED STATES TREASNTS . ...509547 | ...... 99.3870 ...496,934 | ... 500,000 ......... 508,669 (861) | .. 03/10/2016| 11/15/2024
912828J84 ... [ UNITED STATES TREASNTS . ...201643 | ...... 99.4770 ...198,953 | ... 200,000 ......... 201,457 (193) | .. 09/06/2016| 03/31/2020
912828K25 ... | UNITED STATES TREAS NTS . ...199,501 [ ...... 99.6910 ...199,383 | ... .200,000|......... 199,799 | . o 169 | .. 11/04/2016| 04/15/2018
912828K74 ... | UNITED STATES TREAS NTS . .. 245850 ...... 96.8670 ...242,168 | ... .250,000|......... 246,270 [ .o 389 (.. 12/02/2015| 08/15/2025
912828L99 ... | UNITED STATES TREAS NTS . ... 199,508 | ...... 98.7730 .. 197,547 | .. .200,000|......... 199,800 | ..o o 189 | .. 09/06/2016| 10/31/2020
912828M49 ... | UNITED STATES TREAS NTS . ..252629...... 98.6720 ... 246,680 | ... .250,000|......... 252,323 (305) | .. 03/10/2016| 10/31/2022
912828ND8 .. .| UNITED STATES TREAS NTS . ...219,208 | ..... 106.2930 ...212,586 | ... .200,000|......... 215,395 (3,156) | .. 11/04/2016| 05/15/2020
912828NT3 ... | UNITED STATES TREAS NTS . ... 265737 |..... 103.3980 ... 258496 | ... .250,000|......... 263,535 (2,202) | .. 09/04/2016| 08/15/2020
912828Q45 ... [ UNITED STATES TREASNTS . ...200,328 | ...... 99.8710 ... 199742 | ... 200,000 ......... 200261 ... (68)] .. 09/04/2016| 03/31/2018
912828RE2 ... [ UNITED STATES TREASNTS . ...202,153 | ..... 100.6250 ...201,250 | ... 200,000 ......... 201,064 . (464) | .. 07/08/2016| 08/31/2018
912828WE6 .. [ UNITED STATES TREASNTS . . . ...267,589|..... 103.2970 | . ...258242 | ... 250,000 ......... 265,842 (1,747) | .. 03/10/2016| 11/15/2023
912828XE5 ... | UNITED STATESTREASNTS .............ooooo oo oo o 335389 |...... 99.6950 | ......... 328994 |......... 330,000|......... 334551 ... (838) 05/11/2016| 05/31/2020
0199999 Subtotal - U.S. Governments - Issuer OBgations . ......................o.oieiiieriiiianiiinai]ieiinn 8910593 ... XXX ... [....... 8472378 ...... 10,680,000 ....... 8,958,843 47,294 XXX [ XXX
0599999 Subtotal - U.S. Governments ..................oooiiiiiiiii e | 8910593 ... XXX ... |....... 8,472,378 | ...... 10,680,000 [ ....... 8,958,843 47,294 . XXX . XXX
U.S. States, Territories and Possessions (Dire bligations
011770282 ... | ALASKAST ..ottt [ e C2 L [FE 244,082 ..... 147720 ... 229544 | ......... 200,000 [ ......... 240,575 (3,507) 03/02/2016| 08/01/2029
13063CKRO .. [ CALIFORNIA ST FOR PREVIOUS ISS . v FE ... 250,258 | ... 118.3180 | . ...236,636 ... .200,000|......... 245455 (4,803) | .. 03/02/2016| 05/01/2024
13063CLT5 ... [ CALIFORNIA ST FORPREVIOUSISS ............[..... FE ... 301,518 ..... 114.0310 ...285,078 ... .250,000|......... 285,680 (7122) | .. 10/01/2014| 10/01/2021
20772J2X9 ... | CONNECTICUT ST ... [ e FE ... 202,094 | ...... 89.9300 ... 179,860 | ... .200,000|......... 202,022 .o (72)] .. 08/08/2016| 08/15/2033
37358MDF5 .. | GEORGIASTRD & TWY AUTHREV .........oovfove FE ... 150,125 ..... 114.5200 143150 | ... 125,000 ... 146,579 (3,546) | ... 03/10/2016| 10/01/2021
419792BX3 ... [HAWAIIST ... [ 1FE ...... 265633 |..... 104.9850 ... 262,463 | ... 250,000 ......... 264,077 (1,438) | .. 12/01/2015| 10/01/2025
452151127 ... [ILLINOISST ... e 1FE ...... 226,146 | ..... 100.7020 ...201,404 | ... 200,000 ......... 201,733 (6,854) | .. 05/13/2013| 04/01/2017
574193GX0 ...[MARYLANDST ... e 1FE ...... 177,000 ..... 112.2000 ... 168,300 | ... .150,000 | ......... 171,443 (4,956) | .. 11/17/2015| 03/01/2024
574193LF3 ... [ MARYLAND ST ....... R . 1FE ...... 174750 | ..... 113.0870 ... 169,631 ... .150,000 | ......... 171,882 (2,656) | .. 12/02/2015| 08/01/2024
57582PVQ0 .. | MASSACHUSETTS ST ............oovvveennenn| e . 1FE ... 115222 ..... 105.3370 ...105337 | ... .100,000|......... 104,545 (3,141) | .. 07/11/2013| 06/01/2018
60412ACZ4 ...| MINNESOTA ST FORPREVIOUSISSU ...........[..... . 1FE ...... 172,112 ... 109.0100 ...163515] ... .150,000|......... 164,442 (5471) | .. 08/05/2015( 08/01/2019
70914PEBS ... | PENNSYLVANIAST ... e 2. 1FE ...... 282,965 | ..... 103.9930 ...259,983 | ... 250,000 ......... 281,885 (1,080) | .. 08/16/2016| 09/15/2030
92818L3V2 ... | VIRGINIA STRES AUTH INFRASTRU ............[..... 2. |MFE L 257,775 | ...... 93.4680 ... 233670 ... .250,000|......... 257,511 (264) | .. 08/08/2016| 11/01/2032
93974DA81 ...| WASHINGTON ST FOR ISSUES DTDP .. N P FE ... L ATTR L 113.0590 ... 169,589 | ... 150,000 | ......... 175,539 (17 | .. 09/08/2016| 06/01/2021
97705LB89 ... |[WISCONSINST ..o [ | [ FE ...... ... 170418 ... 101.3340 ... 152,001 150,000 ......... 152,071 6,173) | .. 01/02/2014| 05/01/2017
1199999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) Issuer Obligations ........... 3,167,409 ... XXX 2,960,161 2,775,000 | ....... 3,065,439 (52,854) . XXX . XXX
1799999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) ....................coooen |t 3167409 ... XXX ... [....... 2,960,161 [ ....... 2,775,000 ....... 3,065,439 (52,854) . XXX XXX
U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations
003518KD8 ... [ ABINGTONMASS ....................cooooeen e .2 |1FE ... 204,194 | ..... 101.2250 200,000 ......... 203875 (. ... (300) 12/07/2015| 11/15/2027
005482Q98 ... | ADAMS & ARAPAHOE CNTYS COLO JT . B I 2. |1FE...... ...225828 | ..... 107.8980 | . .180,000|......... 193,522 (6,901) 03/07/2012| 12/01/2023
021501DS7 ... | ALTMAR-PARISH-WILLIAMSTOWNNY ..........[..... L |FE L 141853 L 101.7510 | . 125,000 ......... 126,967 (4,268) 06/11/2013| 06/15/2017
022555729 ... | ALVORD CALIF UNISCHDIST ......... . @ 1FE ...... .. 181,906 | ...... 82.8670 | . 225000 ......... 190,796 L4719 02/05/2015| 08/01/2023
033161H86 ... | ANCHORAGEALASKA ........................[..... 1FE ...... 179277 (... 102.2530 150,000 | ......... 153,565 (6,065) 09/12/2012| 08/01/2017
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035438FC9 ... ANNARBORMICH ...............ccoovuennii]nnns R 1FE ...... 147314 | ..... 105.3690 147,517 140,000 | ......... 146,109 07/13/2015| 10/01/2023
056219MPO .. .| BABYLONN'Y UN FREE SCHDISTF .. A P R P . |1FE ...... ...210352 | ..... 104.4500 | . ...208,900 | ... 200,000 ......... 208,573 | ... 07/13/2015| 06/15/2023
071365D72 ... | BATTLE CREEKMICH ..........ovovieeeena | e FE ... ... 108,583 |..... 105.3080 | . ...105,308 | ... 100,000 ......... 105,577 | ... 03/23/2016| 06/01/2030
074347D28 ... | BEAUFORTCNTY SC ... e FE ... L4 115.2940 | . ... 265176 | ... .230,000|......... 263,204 | ... 05/18/2015| 03/01/2023
091156LD9 .. . | BIRMINGHAM JEFFERSON ALACIVIC ...........[..... FE ... ... 788367 |..... 102.7770 | . ...770828 ... 750,000 ......... 776,185 | ... 05/15/2015| 07/01/2020
121403K99 ... [ BURLESON TEX INDPT SCHDISTFO ... O O FE ... ... 243280 ..... 119.9490 | . ...239,898 | ... .200,000|......... 237,631 ... 07/13/2015| 08/01/2025
139537MW1 .. [ CAPEMAYNJ ... S P FE ... ...209,110..... 104.3640 | . ...208,728 ... .200,000|......... 206472 ... 07/07/2014 07/15/2022
157882SA0 ... | CHAMBERSBURG PA AREA SCH DIST B FE ... ... 406,854 |..... 112.0080 | . ...392,028 ... .350,000|......... 391,616 | ... 05/21/2015| 03/01/2021
161035EV8 ... [ CHARLOTTENC ... e FE ... ...300,975..... 113.9250 | . ...284813 ... .250,000|......... 293217 | ... 03/02/2016| 07/01/2021
164321HF1 ... | CHEROKEE CNTY SCSCHDISTNO ............|..... 1FE ...... ...267,933..... 101.2800 | . ...253200 ... 250,000 ......... 266,729 | ... 04/06/2016| 03/01/2027
164897JN1 ... [ CHESANINGMICHUN SCHSDIST ..............|..... 1FE ...... ...332605]..... 103.3850 | . ...325663 ... 315000 ......... 327,032 ... 05/18/2015| 05/01/2020
179252DX6 .. .| CLACKAMAS CNTY ORE SCH DIST NO U P 1FE ...... ... 373479 ..... 115.8090 | . ... 347427 ... 300,000 ......... 352,173 | ... 02/05/2015| 06/15/2021
194756QG0 .. [ COLLINGSWOODNJ ............... R P 1FE ...... ...316725]|..... 119.1460 | . ...297,865] ... 250,000 ......... 313,653 | ... 06/30/2016| 06/01/2026
198432KR6 ...[ COLUMBIASC ........... RN P 1FE ...... ... 128170 ... 90.2510 | . 112814 L 0125000 ......... 128,081 ... 09/09/2016| 06/01/2039
207515FR3 ... | CONNEAUT PASCHDIST .. B 1FE ...... ...267418 ..., 102.7390 | . R AN 245000 ......... 252,223 | ... 03/23/2015( 11/01/2035
20772JSD5 ...| CONNECTICUTST .......... P FE ... ...269,803|..... 108.5400 | . ...260,49 | ... 240,000 ......... 266,152 | ... 11/24/2015| 03/01/2024
235308WB5 .. | DALLAS TEX INDPT SCH DIST P FE ... ...206,564 | ...... 99.6230 | . ...199,246 | ... .200,000|......... 206,030 | ... 03/10/2016| 02/15/2028
30747NDA9 .. | FARGONDDEV ................... S FE ... 281604 ... 91.3540 | . .223817 | ... 245000 ......... 241,704 | ... 08/09/2016| 07/01/2028
311315UE3 ... | FARMINGTON MINN INDPT SCH DIST Y FE ... ...225946 | ..... 109.0450 | . ...218,090 ... .200,000|......... 217,858 | ... 07/02/2014 02/01/2022
340423KF8 ... | FLORESVILLE TEX INDPT SCHDIST .. R I FE ... ... 147,938 ... 95.9810 | . 143972 150,000 ......... 148,112 ... 12/01/2015| 02/01/2027
m 340423KG6 .. .| FLORESVILLE TEX INDPTSCHDIST ............[..... FE ... ... 150,876 | ...... 98.2890 | . 147434 | 150,000 | ......... 150,810 | ... 12/02/2015| 02/01/2028
- 34153P3K2 ... | FLORIDASTBRDEDPUBED ..................|..... 1FE ...... ... 118462 | ... .. 113.1760 | . .. 113176 | ... .100,000|......... 113,700 | ... 05/18/2015| 06/01/2021
o 34153QFV3 ...| FLORIDASTBRDEDPUBED FOR | .............[..... 1FE ... ...244688 | ...... 845110 | . 211218 L .250,000|......... 244747 | ... 09/07/2016| 06/01/2037
S 346789MR8 .. | FORT BEND CNTY TEXLEVEE IMPT ............|..... 2 1FE ...... ... 363,055 ..... 102.2440 | . ...357,854 ... 350,000 ......... 359,929 | ... 03/24/2015| 03/01/2024
35880CSX3 ...[ FRISCO TEXINDPTSCHDIST ................. [..... 2 1FE ...... ...202,238 | ...... 96.9440 | . ...193,888 ... 200,000 ......... 202,075 | ... 03/02/2016| 08/15/2030
366900HB7 ... GARY IND CMNTY SCHCORP ................. [..... 1FE ...... ... 136,175 ... 102.2980 | . ... 132,987 | ... 130,000 ......... 133,490 | ... 05/19/2015{ 01/15/2019
37358MDDO .. | GEORGIASTRD & TWY AUTHREV .............|..... 1FE ...... ...115245| ... 109.4970 | . ...109,497 | ... .100,000|......... 109,709 | ... 05/19/2015{ 10/01/2019
404792JZ7 ... | HADDONFIELDNJBRDED ....................|..... 1FE ...... ...149360 | ...... 92.0250 | . ... 138,038 | ... 150,000 | ......... 149,365 | ... 10/18/2016| 09/01/2035
409585FB7 ... | HAMSHIRE-FANNET TEXINDPTSCH ... [voeen | oon [oreiiins FE ... ...450,588 | ..... 1104950 | . ...441,980 ... .400,000|......... 442,09 | ... 07/13/2015| 08/15/2023
412487EF3 ... | HARFORDCNTYMD ... e 2 FE ... ... 198250 ...... 92.0890 | . ... 184178 | .. .200,000|......... 198,360 | ... 03/10/2016| 09/15/2027
41972274 | HAWAII ONTY HAWAIl ... 2 FE ... 219752 .. 106.1130 | . .212,206 | ... .200,000 | ......... 213,198 | ... 03/23/2016| 07/15/2028
429646EU2 .| HIGH BRIDGE BORON J . e e FE ... 197,707 | .. 119.4540 | . .. 191,126 | ... .160,000|......... 194,576 | ... 03/10/2016| 02/15/2025
434722JK1 ... | HOLBROOK MASS ...... I FE ... 151,500 ... 100.3390 | . ... 150,509 | ... 150,000 ......... 151,397 | ... 12/07/2015| 12/01/2028
442331YL2 ... | HOUSTONTEX ... [ | [ FE ... 221,881 ..... 116.8560 | . ..210,341 .180,000|......... 212,558 | ... 02/05/2015| 03/01/2023

. 202046 | .
S 163756 | ..
S212600 | .

o 203,060 | ..... 101.0230 | .
L AT4508 (L 93.5750 | .
L.2229201 .. ... 106.3000 | .

11/17/2015| 09/01/2026
10/20/2016| 10/01/2025
10/18/2016| 10/01/2035

.200,000{......... 202,710 ...
175000 | ......... 174518 | ...
.200,000{......... 222512 ...

443726M35 .| HUDSON CNTYNJ ... .. L DO DOOOR DURUR K-S
470143071 .| JAL N MEX PUB SCH DISTNO 19 .. .
4787407J2 ... | JOHNSON CNTY KANS UNI SCH DIST

4980352U7 ... | KITSAPCNTYWASH ............... B 1FE ... ...358,122( ... 115.0360 | . ...345108 | ... .300,000{......... 3454711 ... 05/18/2015( 06/01/2022
510175EG3 .. .| LAKE MICHIGAN COLLEGEMICH ...... N I 1FE ... L 148491 108.9770 | . ..136221 .. 125000 ......... 136,558 | ... 02/19/2014( 09/01/2019
510768GZ1 .. .| LAKE SHORE MICH PUB SCHS MACOM . A P 1FE ..., LL273210 .. 101.7240 | . ...254310 (... .250,000 | ......... 272,033 ... 06/30/2016( 11/01/2025
510768HB3 ... | LAKE SHORE MICH PUB SCHS MACOM ......... |..... 1FE ...... L..2129024 | ... 100.0740 | . ...200,148 | ... 200,000 ......... 212,294 | ... 06/30/2016| 11/01/2027
519102HS9 .. .| LAURENS CNTY SCSCHDISTNOO ............|..... 1FE ...... .289,764 | ..... 104.5030 | . ...282,158 | ... .270,000 | ......... 284,355 | ... 12/02/2014| 03/01/2022
521841FD3 ... | LEANDER TEX INDPT SCHDIST ..... . @ 1FE ...... ..96459|...... 87.6650 ...100815] ... .115,000 | ......... 100,891 | ... 08/15/2014| 08/15/2022
537071PT3 ... | LITTLE CYPRESS MAURICEVILLETE ........... |..... 1FE ...... 283,625 ..... 105.5870 ...263,968 | ... 250,000 ......... 266,757 | ... 04/21/2014( 08/01/2019
562333KC7 ... MANCHESTERNH FORISSUESDTD ...........[..... 1FE ...... 347,363 | ..... 103.6540 ... 336,876 | ... 325000 ......... 340,173 | ... 07/13/2015{ 01/01/2020
571363GP9 .. .| MARPLE-NEWTOWNPASCHDIST .............|..... 1FE ... 341,091 ..... 109.8580 ...329574 | ... .300,000......... 335615 ... 08/16/2016| 06/01/2020
576544827 ... | MATANUSKA-SUSITNA BORO ALASKA .. B 1FE ... 492,652 |..... 116.4740 ...4658% | ... .400,000......... 474889 | ... 03/23/2015( 11/01/2023
586807FU8 .. .| MENIFEE CALIF UNSCHDIST ......... R 1FE ... 243995 ...... 90.9810 ... 227453 | ... .250,000 | ......... 244,146 | ... 08/16/2016( 08/01/2029
589535Y98 ... | MERIDENCONN ............ R P 1FE ... 161,438 | ...... 93.4570 ... 163,550 | ... 175,000 | ......... 161,482 | ... 12/08/2016| 05/01/2031
590281NW7 .. | MERRIMACKCNTYNH ........... R I v | 20 [IFE L 245938 | ...... 88.3890 ...220973 | ... .250,000(......... 246,009 | ... 08/16/2016( 09/01/2033
595685NY0 ... | MIDDLE CTRY CENT SCHDISTN Y B P v e 200 [IFE L 141,000 ...... 83.5820 ... 125373 (... 150,000 | ......... 141143 | ... 09/09/2016| 08/15/2032
597103VL1 ... | MIDDLETOWNNY CITYSCH ........ BN P P 1FE ... 246,003 | ...... 92.5190 ...231208 | ... .250,000(......... 246,121 ... 08/08/2016( 06/15/2028
614155KJ7 ... | MONTGOMERY TWP N JBRDED .. .. N v | 200 [IFE L 245618 | ...... 89.3690 ...223423 | ... .250,000 | ......... 245797 | ... 05/23/2016 | 04/15/2029
624142CX1 .| MOUNTAIN IRON-BUHL MINN INDPT .| .. 2 1FE ...... 197,988 (...... 91.8470 ...183,69%4 | ... 200,000 ......... 198,038 | ... 09/07/2016| 02/01/2028
641161WEQ .. | NETTLETON ARKSPLSCHDISTCRA ...........|..... 1FE ...... 215,500 | ..... 102.4290 ...204,858 | ... 200,000 ......... 205211 ... 02/19/2014| 06/01/2018
641161WF7 .. | NETTLETON ARKSPLSCHDISTCRA ...........[..... 1FE ...... 431,000 | ..... 103.5290 .. 414116 | ... .400,000|......... 414,478 | ... 02/19/2014| 06/01/2019
645020864 ... | NEWHAVENCONN ................ N P 1FE ...... 382,194 | ..... 103.8990 ... 363,257 | ... .340,000|......... 351,489 | ... 09/26/2013| 03/01/2018
64763FTF6 ... [ NEWORLEANSLA ................... R 1FE ...... 334,770 | ..... 105.0030 ...315,009 | ... .300,000......... 320,638 | ... 12/03/2014| 12/01/2019
64853329 ... | NEWROCHELLEN Y CITY SCHDIST ... B P 1FE ... 289,664 | ..... 106.7400 ...261513 ... 245000 ......... 263,399 | ... 02/19/2014| 12/15/2018
64966HE30 ... NEWYORKNY ...................... A P 1FE ... 1M1,390 | ..... 105.8030 ... 105803 | ... 100,000 | ......... 106,158 | ... 08/19/2015( 08/01/2018
6533522N3 ... [ NIAGARACNTYNY ..... ... [oee 2 1FE ... 225400 ...... 87.0210 ...200,148 | ... .230,000{......... 225487 | ... 08/16/2016| 08/01/2032
653352Y99 ... [ NIAGARACNTYNY ... [oee 2 1FE ... 243677 |...... 91.6270 .. 224,486 | ... 245000 ......... 243723 | ... 05/23/2016| 12/15/2030

.. 248100 | ..
-100.958 | ..
151035

6715792V5 ... | OAKPARKILL ...................... N o2 e
67549886 ... | OCEANSIDE N Y UN FREE SCH DIST ... y
675498JC4 ... | OCEANSIDE N'Y UN FREE SCHDIST ............| .. .. DO DO D K10

04/06/2016| 11/01/2026
07/13/2015| 07/01/2023
07/13/2015| 07/01/2024

.250,000(......... 255796 | ...
100,000 | ......... 100,795 | ...
150,000 | ......... 149,931
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684575449 ... [ORANGECNTYNY ...........................|..... 2. MFE ... 190,354 | ...... 84.5860 | ......... 169,172 200,000 ......... 190,485 ... oo 1B | 2000 ... 2468 |MS L Ll 1022 10/20/2016| 03/15/2029
707873KJ3 ... | PENN-TRAFFORD PASCHDIST ... N 2. 1FE ...... L. 207377 ... 94.4810 | . ...198,410 ... 210,000 ......... 207,535 ... 158 5,250 |03/24/2016| 05/01/2027
70914PMU3 .. | PENNSYLVANIAST ... [ e . 1FE ...... ... 128569 ..... 109.6950 | . ... 120,665 | ... .110,000 | ... 122,289 | . (3,565) 5,500 {03/23/2015| 05/01/2020
729429NG1 .. | PLYMOUTH-CANTON MICH CMNTY SCH ........ [..... 1FE ...... ...261698]..... 103.3050 ...258263 ... .250,000 | ......... 260,063 (1,459) 6,833 [11/17/2015| 05/01/2023
7454008H7 .. .| PULASKICNTY ARKSPLSCHDIST ............of .ot 1FE ...... ...258648]..... 101.5010 ... 253753 ... .250,000 | ......... 256,869 (1,587) 5,958 [11/17/2015| 02/01/2023
757130KVO ... | RED WING MINN INDPT SCHDISTN ............|..... 1FE ...... L. 248095(...... 89.9250 L..224813 ... .250,000 | ......... 248145 | ... 50 e | [ 2425 2207 | FA L 1963 08/16/2016| 02/01/2029
758926KJ7 ... | REGIONAL SCHDISTNO 16 CONN .............|..... 1FE ...... 140,757 | ... 96.3250 ... 134,855 ... . 140,000 140,703 [ ... (54) | . 1,948 103/10/2016| 01/15/2031
759133GS4 ...| REGIONALSCHDISTNO18 ........ocvvvveen [ o 1FE ...... ..97500..... 100.3680 ... 100,368 | ... . 100,000 97,509 [ ..o 9 i e [ 3250 ... 3503 | A0 L BB 12/06/2016| 04/15/2031
767171NR8 .. .| RIORANCHON MEXPUB SCHDIST ............[..... 1FE ...... 205342 ..... 100.1330 ...200,266 | ... . 200,000 204,921 (396) .. 4,017 [12/07/2015| 08/01/2027
77316QVT3 ... ROCKFORDILL ... [ oo [ | 1FE ...... 204,036 | ..... 102.2630 ...204,526 | ... . 200,000 202,938 . (448) . 6,000 (07/02/2014| 12/15/2022
778550JY0 ... | ROSWELLNMEXINDPTSCHDIST .............|..... 2. 1FE ...... 279,388 | ..... 110.5210 ...276,303 | ... 250,000 ......... 274,701 (2,916) 10,000 05/18/2015| 08/01/2025
795268NVO ... [ SALISBURYMD ... | onnns 2. 1FE ...... 250,000 ...... 92.6270 ...231,568 | ... 250,000 ......... 250000 ... | e s [ 2000 L.l 2010 {AO L Ll 2125 08/08/2016| 04/01/2027
796116RP8 ... SAN ANGELO TEXINDPTSCHDIST ............ [..... . 1FE ...... 237,022 |..... 114.1440 ...228288 | ... 200,000 ......... 228,555 (5,235) 10,000 [05/15/2015| 02/15/2022
802088KV5 ... | SANTAFENMEXPUBSCHDISTFO ............[..... 1FE ...... 19,417 (... 115.5720 ... 115572 ... .100,000|......... 115,305 (2,559) | . 5,000 |05/19/2015| 08/01/2022
806347MQO .. [ SCHAUMBURGILL ... [ onns 1FE ...... 172,167 | ...... 91.2380 ... 159,667 | ... 175,000 ......... 172254 oo e 88 (... oo [ 2000 (L. 2474 (0D L B4 08/08/2016| 12/01/2027
811403UF9 ... | SEAISLECITYNJ ...ooviii i [ 1FE ...... 213,158 | ..... 101.1320 ...202,264 | ... .200,000 | ......... 212,931 227) | oo e 03000 | L. 2276 [MN L L 1,000 10/21/2016| 11/01/2026
815645PD2 .. .| SEDGWICK CNTY KANSUNISCHDIS ...........[..... 1FE ...... 265289 | ...... 91.4230 ...246,842 ... .270,000 | ......... 265422 | ... e 134 e 2000 L. 2475 (MN L L 3600 L 08/08/2016| 11/01/2028
826239DX0 .. .| SIERRA CALIF JTCMNTY COLLEGE ............[..... 1FE ...... 163,246 | ... .. 116.8800 ... 157,788 | ... .135000......... 160,465 (2,781) 3,375 [03/23/2016| 08/01/2027
852036EK4 ... | SPRINGVILLEUTAH ... [ 1FE ...... 204,766 | .. ... 100.0240 ...200,048 ... .200,000 | ......... 204,382 . (384) 4,100 (03/02/2016| 05/01/2029
852634LR3 ...| STAMFORDCONN ........cooviiiiiiiiinen [ 1FE ...... 195996 | ...... 85.2780 ... 170,556 | ... .200,000 | ......... 196,043 [ ... AT o e [ 2825 27T FA L TES 09/09/2016| 08/01/2036
86476PRP5 ...| SUFFOLKCNTYNY ... [ 1FE ...... 271,485 ..... 115.0410 ..258842 (... .225000 | ......... 267,130 (4,355) 10,781 (03/02/2016 05/01/2026
877681DN3 .. .| TAZEWELLCNTY ILLSCHDISTNO .............|..... 1FE ...... 144900 | ..... 137.6950 137,695 100,000 ......... 137,113 (4,758) | . 9,000 |05/06/2015| 12/01/2023
886100VR4 ... THURSTONCNTYWASH ...................o]..oe 1FE ...... 103940 [ ...... 86.8640 91,207 105,000 | ......... 103965 ... [ 26 . .. 521 (08/16/2016| 12/01/2029
895139BD4 ... [ TRENTONNJ ... ... [ 1FE ...... 330870 ..... 102.9580 308,874 300,000 ......... 317,270 (6,604) | .. 12,000 12/03/2014| 07/15/2019
897712NF8 ... | TROY PA AREA SCH DISTBRADFORD ..........[..... 1FE ...... L..241802 ... 117.3250 234,650 200,000 ......... 237,411 (4,089) | .. 7,306 |12/04/2015| 03/01/2025
907856AMO .. .| UNION PARISHLASCHBRD ................c.ouf.vn. 1FE ...... ...213334 ... 108.6290 217,258 200,000 ......... 23272 .. e 62) ... s | 4000 ... 3360 |MS L L 12/06/2016| 03/01/2029
932712PT3 ... | WALNUT CREEK CALIF SCHDISTCO ...........|..... 1FE ...... ... 148191 85.9930 128,990 .150,000 | ......... 148201 (... 10 (..o e [0003000 f ... 3400 [MS Ll 900 10/27/2016| 09/01/2038
970701235 ... [WILLISTONND ... [ 1FE ...... L. 181,957 | L 94.5490 170,188 180,000 ......... 181,782 (164) | .. 5,145 |12/07/2015| 05/01/2026
971567MY5 .. .| WILMINGTONDEL .........coovviiiiiiiaenf e 2FE ...... L. 242567 .. ... 106.9600 229,964 .215000 | ......... 230,132 (7,749) 10,750 (05/21/2015( 12/01/2027
981306KA0 ...| WORCESTERMASS ...... ..o [ 1FE ...... . ...207546 | ..... 100.7980 201,596 .200,000 | ......... 206,876 . (634) 6,000 [12/10/2015| 06/15/2026
986523RX8 ...| YORKCNTYSCSCHDISTNOO03 .........ooo [eeens | oot MFE ... |t 299,553 | ..... 117.0390 | ......... 292,598 250,000 | ......... 289947 | ..o (5,981) 12,500 (05/19/2015( 03/01/2023
1899999 Subtotal - U.S. Political Subdivisions of States, Territories and Possesswns (D|reci and Guaranteed) - Issuer
ODBIIGAtIONS . . . .. e e | 23411870 ... XXX ... |...... 22,290,067 | ...... 21,750,000 | ...... 22,926,297 (252,989) 204,500 581,140 [ . XXX . XXX
2499999 Subtotal - U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) ....... |...... 23411870 ... XXX ... |...... 22,290,067 | ...... 21,750,000 | ...... 22,926,297 (252,989) 204,500 581,140 [ . XXX XXX
U.S. Special Revenue, Special Assessment - Issuer Obljgations
010609CZ6 ... | ALABAMA ST PUB SCH & COLLEGE A ...........[..... C2. [MFE L 215,838 200,246 200,000 ......... 20512 o (726) | oo | [ 3000|2422 [0D | 500 [ 2,517 |06/30/2016| 06/01/2028
010685HT5 ... | ALACHUA CNTY FLA HEALTH FACSA .. B FE ... 121,375 ... 108,869 .........100,000]......... 107,753 (3.923)| .. 6,250 |06/07/2013| 12/01/2018
036090CA4 .. .| ANNISTON ALAWTRWKS &SWRBRD ..........[..... 1FE ...... ... 109,674 ...101,165| ... .100,000 | ......... 101,042 (2472) | .. 4,000 (06/10/2013| 06/01/2017
040649KW4 .. | ARIZONA ST TRANSNBRDEXCISET ........... | ... 1FE ...... ... 116,031 ... 105,606 | ... .100,000 | ......... 104,976 (3,250) | .. 5,000 (07/12/2013| 07/01/2018
044074DK5 ...| ASHEVILLENCWTRSYSREV .......ooovvvnif oo 1FE ...... ... 272,410 ...261,238] ... .250,000 | ......... 261,190 (6,964) | .. 10,000 |05/19/2015( 08/01/2018
059231VD9 ...| BALTIMOREMDREV ........coiiiiiiiins [ oo 1FE ...... ... 349515 ... 316635 ... .300,000 | ......... 316,471 (10,805) | .. 15,000 [11/25/2013( 07/01/2018
068461RP9 ...| BARREN CNTY KY SCHDISTFINCO ............[..... 1FE ...... ...613,830 ...577610] ... .500,000 | ......... 589,980 (12,634) | .. 25,000 {02/05/2015| 08/01/2023
072024MW9 .. | BAY AREATOLLAUTH CALIFTOLL .............|..... . 1FE ...... ... 289,820 ...270,450 | ... 250,000 ......... 272,503 (9,828) | .. 12,813 [03/24/2015| 04/01/2039
090929FU9 ... | BIRMINGHAM ALA SPL CAREFACSF ...........[..... . 1FE ...... ... 116,301 ...110616 | ... .100,000|......... 111,212 (4,539) | .. 6,000 |11/17/2015| 06/01/2034
09160LBU3 ... | BISMARCKN D LODGING & RESTAUR .......... [..... . 1FE ...... ...533815 ...509,645 | ... 500,000 ......... 507,579 (8,162) | .. 15,000 [09/26/2013| 12/01/2017
098825N40 ... | BOONE CNTY KY SCHDISTFINCOR ........... [..... . 1FE ...... ... 366,790 ... 356,090 ... .350,000(......... 363,896 (1,650) | .. 10,500 [03/24/2015| 08/01/2024
10146RHM9 .. | BOULDER CNTY COLO OPENSPACEC .........|..... . 1FE ...... ... 238,021 ...228273 ... 195,000 ......... 231,631 (5,802) | .. 10,319 [11/24/2015| 12/15/2022
103462AL1 ... [ BOYLECNTYKY COLLEGEREV ................|..... 2. 1FE ...... ... 394,873 ...350,141 ... 345000 ......... 350,040 (11,964) | .. 17,250 [03/04/2013| 06/01/2018
10741LBX3 ... | BREVARD CNTY FLAHEALTHFACSA .......... | ..... 2. 1FE ...... ... 191,629 ... 740,388 | ... .660,000|......... 742,329 (35,795) | .. 46,200 |11/17/2015| 04/01/2039
10974BALO . .. | BRISBANE/GUADALUPE VY MUN IMPT ..........|..... 2. 1FE ...... ... 124,803 L 1174801 ... .100,000 | ......... 124,245 (558) | ..o e | ... 5000 ... 1803 (MS L L 1867 10/18/2016| 09/01/2025
130685VP2 ... | CALIFORNIASTPUBWKSBRDLEAS ...........|..... 2. 1FE ...... ... 110,340 ...108,922 | ... .100,000 | ......... 107,729 (2,611) (.. 4,500 (03/23/2016| 04/01/2023
159442AH5 .. .| CHAPELHILLNCLTDOBLIG .......covvieiiin | e . 1FE ...... ... 118,803 ...110,698 | ... .100,000 | ......... 111,866 (3,365) | .. 5,000 (12/03/2014| 06/01/2020
167593GCO .. | CHICAGO ILLOHARE INTLARPTR .............] ...t . 1FE ...... ... 163915 ... 154948 | ... .140,000 | ......... 156,055 (3818) | .. 7,000 (12/02/2014 | 01/01/2021
179282FV5 ... | CLACKAMAS CNTY ORESVCDISTNO .......... ..... 2. 1FE ...... ... 129,318 ... 120,114 ... .140,000 | ......... 129427 [ oo 109 .. .. 840 |10/21/2016| 12/01/2031
184153ENO ... [ CLAYTON CNTY GAHOSP AUTHREV ...........|..... 2. 2FE ...... ... 196,659 ... 183,005 ... 165,000 ......... 185,331 (5487) | .. 8,250 |12/02/2014 | 08/01/2030
19645RAQ4 .. | COLORADO EDL & CULTURALFACSA ..........|..... 2. 1FE ... ... 320,235 ...306,540 | ... 300,000 ......... 306,951 (11,842) | .. 14,250 [11/17/2015| 08/01/2032
198045KP0 ... [ COLUMBIAMOSPLOBLIG .................... |..... 2. 1FE ...... ... 124,042 ...116818 | ... 2115000 ......... 123,599 (443) | .. .. 450 (08/08/2016| 03/01/2026
20281PJW3 .. | COMMONWEALTH FINGAUTHPAREV ..........[..... |... |t 1FE ...... ... 306,498 ...287,090] ... 250,000 ......... 303,819 (2,679) | .. 6,250 |08/08/2016| 06/01/2024
20774U5T8 ... | CONNECTICUT STHEALTH&EDLFA ...........|..... 1FE ...... ... 212,291 ... 197,687 | ... 175,000 ......... 198,838 (6,586) | .. 9,625 |12/10/2014| 07/01/2040
20774YL62 ... | CONNECTICUT STHEALTH&EDLFA ...........|..... 1FE ...... ... 289,288 ...291870 ... 250,000 ......... 289,020 (267 |..............o | ... 5000 ..... 3000 |MN L. f L. 2083 L.l 12/06/2016| 11/01/2025
20774YXPT7 ...| CONNECTICUT STHEALTH&EDLFA ...........|..... 1FE ...... ... 220,004 ...211,028 | ... 200,000 ......... 219,462 . (584) | .. 10,000 [12/01/2015| 07/01/2037
207758VNO ...| CONNECTICUT ST SPLTAXOBLIGR ........... [..... 1FE ...... .. 249,484 ..235880 ... .200,000 | ......... 248,681 L (803) . e [0 5000 ... 2204 MS L | 2883 10/27/2016| 09/01/2026
246387PT5 ... | DELAWARE STECONOMICDEVAUTH ..........f.coon oo oot 1FE ...... 153,665 150,168 140,000 | ......... 150,369 [ ... | (2040) ..o | [0 4000 (... 2357 |AO |l 1400 L 5,600 (05/15/2015( 10/01/2021
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MFE ... 119,395 | ..... 112.4370 112437 | ......... 100,000 | ......... 113,271 08/22/2014( 10/01/2021

247888BRO ...| DELTONAFLAUTILSYSREV .................. [ ...

267169ES5 ... | DUVALCNTY FLASCHBRD CTFSPA ...........[..... 1FE ..., ...496,285 | ..... 102.5450 | . ... 476,834 | ... .465,000(......... 47539 | ... 11/18/2013| 07/01/2018
276552DD5 .. .| EASTERNKY UNIVGENRCPTS ................|..... 1FE ...... ...274983 | ..., 108.7900 | . L. 211975 .. 250,000 ......... 211,178 | ... 07/13/2015| 04/01/2024
31398ADM1 .. | FEDERALNATLMTGASSN ....................|..... 1. ...3651742) L 102.0500 | . ...303,088 | ... 297,000 ......... 302,954 | ... 07/01/2014| 06/12/2017
338406BQ3 .. .| FLAGLER CNTY FLACAP IMPTREV ............ [..... 1FE ...... ...484,004 | ..... 117.5310 | . ... 470,124 | ... .400,000|......... 467,195 | ... 02/19/2015{ 10/01/2023
34160WVX9 .. | FLORIDA ST DEPT ENVIRONMENTAL ...........|..... 1FE ...... ...107857 | ..... 101.9710 | . ... 101971 ... .100,000|......... 102,079 | ... 08/07/2015( 07/01/2017
342815P35 ... | FLORIDASTMUNLNCOUNCILREV ............[..... 1FE ...... ... 144081 ... 110.2380 | . ... 137,798 | ... 125000 ......... 136978 | ... 08/22/2014( 05/01/2020
342816UY9 .. .| FLORIDASTMUNPWRAGYREV ...............[..... 1FE ... .. ... 113248 | ... 104.8240 | . ...104,824 | ... .100,000|......... 105,112 ... 02/18/2014( 10/01/2018
359900TR8 ... [ FULTON CNTY GADEV AUTHREV ... R P SFE ...... ..223164 | ..... 102.5400 | . ...205,080 | ... 03/17/2014| 12/01/2018
359900VM6 ...| FULTON CNTY GADEV AUTHREV ... .. R 1FE ... 483,627 |..... 110.1040 4459211 ... 03/24/2015( 11/15/2028
373511EC4 ...| GEORGIA ST HIGHER ED FACS AUTH .. B T 1FE ... 33455)..... 108.3940 .. 32518 ... 12/01/2015| 06/15/2019
373511FA7 ... | GEORGIA ST HIGHER ED FACS AUTH .. B 1FE ... 78,063 ..... 107.8430 .. 754901 ... 12/01/2015| 06/15/2019
377446AY5 ... | GLEN COVENY INDLDEVAGYCIV ...... )] 1FE ... 175522 | ...... 95.7230 191,446 | ... 04/08/2013( 10/15/2019
380037FR7 ... | GLYNN-BRUNSWICK MEM HOSP AUTH ... U 1FE ... 234570 | ..... 114.7370 .. 229474 | ... 12/07/2015| 08/01/2023
396066CY6 ...| GREENVILLE CNTY SCSCHDISTI ..... B P 1FE ..., 287,500 | ..... 110.3680 ...275920 | ... 03/23/2016| 12/01/2020
414008AN2 .. .| HARRIS CNTY TEX CULTURAL ED FA U P 1FE ...... 17214 (..., 106.8380 ...106,838 | ... 05/15/2013| 11/15/2018
414008CG5 .. | HARRIS CNTY TEX CULTURAL ED FA e 1FE ...... 149250 | ...... 90.8730 ...136,310| ... 05/23/2016| 11/15/2030
419794WU2 .. [ HAWAII STARPTS SYSREV ........... R 1FE ...... 171,423 (... 111.5260 ... 167,289 | ... 11/08/2016| 07/01/2021
42766MEL7 .. .| HERNANDO CNTY FLA SCH BRD CTFS . R P 1FE ...... 200,000 ...... 90.0730 ...180,146 | ... 08/08/2016| 07/01/2032
4424355E9 ... | HOUSTON TEXUTILSYSREV ......... R P 1FE ...... 170,781 ... 103.4370 ...165,156 | ... 06/13/2014( 11/15/2017
m 451295XB0 ... [ IDAHO HEALTH FACS AUTHREV .. N U 1FE ... 349,203 | ..... 102.5500 ...333,288 | ... 05/15/2015( 12/01/2017
-_ 45200FRZ4 .. .| ILLINOISFINAUTHREV ... oeees 1FE ... 115,185 ..... 108.7160 ... 108,716 | ... 05/18/2015( 11/01/2023
o 45470RCP9 .. | INDIANAFINAUTHHWYREV ..................[..... 1FE ... 180,254 | ..... 113.9500 . A70,925 ... 07/27/2016| 12/01/2021
w 485429M76 . ..| KANSAS STDEV FINAUTHREV ................[..... 1FE ... 167,393 | ..... 107.7480 ... 161,622 ... 07/02/2014| 06/01/2022
485512MP9 ...| KANSAS ST TPKAUTHTPKREV ............... [..... 1FE ... 116,518 | ..... 105.8520 ... 105,852 | ... 12/19/2013| 09/01/2018
492508BL9 ... | KERSHAW CNTY SCPUBSCHSFNDT ..........[..... 1FE ... 150,000 | ..... 100.3060 ... 150,459 | ... 12/02/2015| 12/01/2028
503682BP0 ... | LAMIRADA CALIFPUBFINGAUTH ............. [..... 1FE ... 134,206 | ...... 96.0330 .. 124843 (. 05/23/2016( 05/01/2029
546604FN4 .. .| LOUISVILLE & JEFFERSON CNTYKY ........... [..... 1FE ..., 147,750 | ...... 86.0020 ... 129,003 | ... 09/09/2016( 06/01/2031
54811BKV2 ...| LOWER COLORIVAUTHTEXTRANSM ..........[..... 1FE ...... 269,854 | ..... 112.2440 ...258,161 ... 03/23/2015| 05/15/2021
550802JX1 ... | LYCOMING CNTY PAAUTHCOLLEGE ...........[..... 1FE ...... 143576 (...... 86.3520 129,528 | ... 10/18/2016| 10/01/2037
557250C88 ... | MADISON CNTY KY SCHDISTFINC ... R P 1FE ...... .97,546 | ...... 92.9670 .. 92,967 | ... 03/23/2016| 05/01/2027
567250C96 ... | MADISON CNTY KY SCHDISTFINC ............|..... 1FE ...... 202,534 | ...... 96.4500 192,900 | ... 03/23/2016| 05/01/2028
56052FCX1 ... MAINE STHSGAUTHMTGPUR ...... A 1FE ...... 264,550 | ...... 98.7980 ...246,99 | ... 08/16/2016( 11/15/2030
575831CH3 .. .| MASSACHUSETTS ST COLLEGEBLDG ..........[..... 1FE ... ... 167,267 | ..... 108.0020 | . ... 162,003 | ... 03/02/2016| 05/01/2030
575832QX1 .. .| MASSACHUSETTS ST COLLEGEBLDG ..........[..... 1FE ... . 108,884 | ..... 105.0220 | . .105,022 | ... 03/02/2016| 05/01/2026
57586EG47 .. .| MASSACHUSETTS STHEALTH&EDL ...........[..... 1FE ..., .. 159141 ... 104.7790 | . L A5TIT L 12/01/2015| 07/01/2018
57586EH46 ...| MASSACHUSETTS STHEALTH&EDL ...........[..... 2FE ...... .. 848731 ... 104.7790 | . .. 838231 ... 12/01/2015| 07/01/2018
576000LV3 ... | MASSACHUSETTS STSCHBLDGAUTH .........[..... 1FE ... 114,693 ... .. 103.1140 | . 103,114 ... 03/20/2014| 10/15/2017
59333PXV5 . ..| MIAMI-DADE CNTY FLAAVIATIONR ... A 1FE ... ... 290,408 | ..... 111.2490 | . ...218123 | ... 08/08/2016( 10/01/2020
60534QVH1 .. | MISSISSIPPIDEV BK SPLOBLIG ....... B P 1FE ..., ...444260 (.. ... 101.8710 | . .. 407,484 | ... 01/08/2014( 07/01/2017
60636CYG8 .. | MISSOURISTDEV FINBRD INFRAS ............ [..... 1FE ...... ..110630 | ..... 100.9790 | . ..100,979 | ... 06/07/2013| 04/01/2018

-150,000 | ..

. 175262 | ..... 100.0000 | . .
.. 475,261

. 10/18/2012| 01/01/2017
..523232|..... 104.4530 | .

63968AVAD . ..| NEBRASKA PUB PWRDISTREV ... o O IO P
. 06116/2014| 03/01/2019

6459187L1 ... [ NEW JERSEY ECONOMIC DEV AUTHR ...

645791D84 ... | NEW JERSEY ENVIRONMENTALINFRA .........|..... 1FE ...... ...429825| ..., 110.2400 | . ... 413,400 | ... 03/24/2015| 09/01/2023
64579FZY2 ... | NEW JERSEY HEALTH CAREFACSFI ...........|..... 1FE ...... ...299673|..... 104.9660 | . ...288,657 | ... 06/13/2013| 11/15/2018
6460658H8 ... | NEW JERSEY STEDL FACSAUTHRE ...........[..... 1FE ... ...285485]..... 106.0110 | . ...265,028 | ... 12/02/2014| 06/01/2022
6460658J4 ... | NEW JERSEY STEDL FACSAUTHRE ...........[..... 1FE ..., ...228338 (... 106.1200 | . L.212240 .. 12/03/2014| 06/01/2023
646065YQ9 .. .| NEW JERSEY STEDL FACSAUTHRE ...........[..... 2FE ...... L 140,774 L 109.3050 | . . 125701 ... 08/27/2013( 12/01/2018
646066WS5 .. | NEW JERSEY STEDL FACSAUTHRE ...........[..... 1FE ... ... 149,683 | ... 114.3660 | . .. 137,239 .. 08/08/2016| 07/01/2026
6461355R0 ... | NEW JERSEY STTRANSNTRFDAUT ...........[..... 1FE ... ...297,073 ... 111.0670 | . ...277,668 | ... 07/07/2014( 12/15/2021
646136EG2 .. .| NEW JERSEY STTRANSNTRFDAUT ...........[..... 1FE ... ... 156,618 | ..... 109.7480 | . 142672 02/05/2015| 12/15/2022
646136FA4 ... | NEW JERSEY ST TRANSN TRFD AUT .. B 1FE ... .. 313,267 (... 107.9950 | . ...286,187 ... 04/21/2014( 12/15/2019
649674JW9 .. .| NEW YORKN Y CITY HEALTH&HOS . ... B 1FE ..., L1883 108.1420 | . ... 108,142 ... 12/11/2014| 02/15/2021
65821DBWO .. | NORTH CAROLINA MED CARE COMMN ... R P 1FE ...... .. 137510 ... 108.8360 | . ...130,603 | ... 12/02/2015| 12/01/2029
65821DLS8 .. .| NORTH CAROLINAMED CARECOMMN .........[..... 1FE ...... ...166,750 | ..... 106.1080 | . ... 153,857 | ... 09/17/2013| 10/01/2018
664843NX3 ... NORTHERN CALIF PWRAGY PUBPWR .........[..... 1FE ...... ..289.827 | ..... 120.2200 | . ..270,495 | ... 03/10/2016| 07/01/2024

67755CP%4 ...| OHIOSTBLDGAUTH ............... R DO o R 120749 1101880 | ......... 115,697 | ... 07/13/2015| 0410112020

67756BUA6 ...| OHIO STHIGHEREDLFACREV ................|..... 2 1FE ...... ...107,904 | ..... 103.2490 | . ...103,249 | ... 11117/2015| 11/01/2032
6817934P7 ... | OMAHAPUB PWR DISTNEBELECRE .......... |..... 2 1FE ... ... 138,003 |..... 107.4330 | . ... 134,291 08/16/2016| 02/01/2039
686432AX3 ... | ORLANDO FLACONTRACTTOURISTD ......... [..... |... [.oooiiniin. 1FE ... ... 163,201 ... 109.5470 | . S 14241 06/16/2014( 11/01/2019
696583GB3 ...| PALMBEACHFLAREV ....................c ] .ees 2 1FE ... ..168,000 | ..... 109.8230 .. 164,735 10/20/2016| 01/01/2034

70917RWL5 .. | PENNSYLVANIA STHIGHEREDLFAC ...........[..... 1FE ... L..279520 .. ... 101.8350 | . ...254,588 | ... 06/07/2013| 08/15/2017
709224RP6 ...| PENNSYLVANIASTTPK ...................oo ] ooees 1FE ... ... 287,405 ..... 115.2650 | . ...288,163 | ... 12/06/2016| 12/01/2024
721174P87 ... | PIKE CNTY KY SCH DIST FIN CORP .. B 1FE ... . L. 242,440 ... 116.6780 | . .. 233,356 | ... 10/27/2016| 08/01/2025
724500GF4 .. .| PITTCNTYNCCTFSPARTN .................. ... MFE ... | 243281 ..... 100.7270 226,636 06/16/2014| 04/01/2017
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735397CD1 ...| PORT SEATTLEWASHSPLFACREV ...........|..... | |ooeeeeees |IFE oo )i 258,819 ..... 104.9060 | ......... 241284 | ......... 230,000 (8,222) 12/02/2014| 06/01/2018
74442CAC8 .. | PUBLIC FINAUTHWISHOSPREV ...... R P 176,122 ... 100.7900 | . 171,343 ... . 170,000 . (3,081)] .. 06/05/2015| 06/01/2017
745268YG1 ...| PUERTO RICO ELEC PWR AUTH PWR .. . @ .. 58245|...... 99.4990 . 646741 ... .. 65,000 . 2,635 09/17/2013| 07/01/2017
762243E25 ... | RHODE ISLAND STHEALTH&EDLB ............[..... 368,599 | ..... 105.0580 .341439] ... 325,000 (9,482) 09/26/2013| 05/15/2018
76913ACQ4 .. | RIVERSIDE CNTY CALIF REDEVAGY ........... [..... 118,242 ..... 112.2480 .. 117,860 | ... 105,000 | ... 8146 [ [ (96) 12/08/2016| 10/01/2031
783186QU1 ... | RUTGERSSTUNIVNJ ... e 414,085 ..... 114.5280 ...400,848 | ... 350,000 (8,950) 07/13/2015| 05/01/2022
783186RM3 .. | RUTGERS STUNIVNJ ... e 119,502 | ..... 114.5280 114,528 | 100,000 (2,915) 12/01/2015| 05/01/2022
79730CGL2 .. | SAN DIEGO CALIF PUB FACSFING ............. [..... 118,817 | ..... 113.9360 ... 113,936 | ... 100,000 (2,109) 05/26/2016| 08/01/2021
80585FBEO ...| SCAGO EDL FACS CORP FORSPARTA ......... [..... 320,188 | ..... 100.3670 ...316,156 | ... 315,000 (2,541) 05/15/2015| 06/01/2017
80585FBG5 .. .| SCAGO EDL FACS CORP FORSPARTA ......... [..... 222,762 | ..... 107.0090 ...214018 ... 200,000 (5,600) | .. 06/05/2015( 06/01/2019
833453EC3 .. .| SNYDER CNTY PAHIGHEREDAUTH ...........|..... 2334341 ..... 113.6050 L..2271210 | ... 200,000 (3,756) | .. 11/24/2015| 01/01/2024
833453ED1 ...| SNYDER CNTY PAHIGHEREDAUTH ........... [..... 176,057 | ..... 114.2660 L AT1399 L 150,000 (2,565) | .. 12/07/2015| 01/01/2025
836753MD2 .. | SOUTH BROWARD HOSP DIST FLARE . N P 196,294 | ...... 89.7850 ... 179,570 | ... 200,000 ......... 196311 | ............oo | 171. 11/07/2016| 05/01/2039
837031TX1 ... | SOUTH CAROLINA JOBS-ECONOMICD ......... |..... 116,845 ..... 107.7750 ... 113,164 | ... 105,000 (1,823) | .. 07/13/2015{ 10/01/2021
83703FDRO .. | SOUTH CAROLINA JOBS-ECONOMICD ... R R 204,769 | ..... 103.1040 ...195898 | ... 190,000 (3,438) 09/26/2013| 02/01/2018
837152UB1 ...| SOUTH CAROLINA TRANSN INFRASTR ......... [..... 245935 ...... 88.0200 ...220,050 | ... 250,000 [ ......... 246,084 [ ... ..o | 129 08/08/2016| 10/01/2027
840611CM7 .. | SOUTH WASH CNTY INDPT SCHDIST .......... [..... 225896 | ..... 106.8290 ...213658 | ... 200,000 (1,414) 05/23/2016| 04/01/2029
84129NJM2 .. | SOUTHCENTRAL PAGENAUTHREV ........... [..... 235890 | ..... 114.8960 ..229792] ... 200,000 (3,168) 11/17/2015| 11/01/2025
844425BJ6 ... | SOUTHLAKE TEX CMNTY ENHANCEMEN ........[..... 257,295 | ...... 95.0040 ... 237510 ... 250,000 (269) 08/08/2016| 02/15/2031
847903JV4 ... | SPENCER CNTY KY SCHDISTFINC ............[..... 246,558 | ...... 94.2950 ...235738 ... 250,000 [ ........ 246,799 [ ..o 241 03/02/2016| 08/01/2026
79152QBX9 .. | STLOUIS CNTY MO LIBRDISTCTF ... [ oven 142,323 | ...... 85.8890 ... 128834 ... 150,000 | ...\ 142370 [ 471 10/18/2016| 04/01/2039
79165TQM6 .. | STLOUISMOMUNFINCORPLEASE ........... [..... 293775 ..... 112.6060 ...281515] ... 250,000 (6,672) 03/23/2015| 07/15/2021
791687BPO0 ... | STLOUIS MOREGL CONVENTION & ............[..... 460,569 | .. ... 107.6960 ...425399 | ... 395,000 (11,862) 02/27/2014| 08/15/2019
793323SD9 ...| STPETERSBURGFLAPUBUTILREV ...........|..... 197,900 [ ...... 98.4660 ...196,932 | ... 200,000 ......... 198,047 |.............o0 | 138 | . 12/07/2015| 10/01/2028
875124BT5 ... | TAMPABAY WTRFLAAREGLWTRS ...........|..... 175688 | ..... 111.9030 ... 167,855 ... 150,000 (4,129) | .. 04/06/2016| 10/01/2027
87515EBN3 ...| TAMPAFLAHEALTHSYSREV ... [oeenn 173813 | ..... 111.0140 ... 166,521 | ... 150,000 . @ny| .. 10/20/2016| 11/15/2025
875282A84 ... | TAMPAFLATAXALLOC .................oooo | oee 321,860 |..... 105.7510 ...296,103 | ... . 280,000 (9,598) | .. 04/21/2014{ 09/01/2018
876448BK6 ... | TARRANTREGL WTRDISTTEXWTR ...........|..... 304,863 |..... 107.7910 ... 269478 | ... . 250,000 (12,114) | .. 02/19/2014| 09/01/2018
879055CZ2 ... | TEHAMA CNTY CALIF CTFSPARTN .............[..... 391,111 ..... 106.1970 371690 ... . 350,000 (7641 | .. 06/04/2014 10/01/2019
890680MJ7 ... | TOPEKAKANS UTILREV ..........ovvviienan [enenn .. 98494 ... 88.2540 .. 88254 ... 100,000 ... 98516 [ [ 22 09/07/2016| 08/01/2033
902307KM8 ...| TYLER TEX JR COLLEGEDISTREV .............[..... 1224051 ...... 87.4800 109,350 | ... 125,000 ..o 122458 [ 53 08/16/2016| 08/15/2031
914072WA7 .. | UNIVERSITY ARKUNIVREV ... [enen L7547 | L 109.0540 ... 163,581 ... . 150,000 (5,195) 01/14/2015| 11/01/2019
914353786 ... | UNIVERSITY ILLUNIVREVS ........ovovvenn [enens ... 406,875 ..... 111.7320 ...391,082 ... . 350,000 (7,813) 05/15/2015| 04/01/2022
914716C29 ... | UNIVERSITY N C CHARLOTTEREV .............|..... 221410 ... 107.7900 ...215580 ... 200,000 (6,690) 03/12/2015| 04/01/2019
9151373D3 ... | UNIVERSITY TEXUNIVREVS ..........cooeovn [onns ... 140448 | ... 111.5460 ... 133855 ... . 120,000 (4,252 | .. 12/02/2015| 08/15/2020
91802RBWS .. | UTILITY DEBT SECURITIZATIONAU ............ [..... 122,031 97.5160 121895 .. 125,000 ... 122,040 [ 9].. 12/08/2016| 12/15/2032
928077GL4 ... | VIRGINIAPORT AUTHPORTFACRE ............[..... ... 165031 ..... 108.6210 ... 152,089 | ... . 140,000 (4,680) | .. 03/06/2014| 07/01/2019
928172P33 ... | VIRGINIAST PUBBLDGAUTHPUB .............|..... ...201586 | ...... 94.9160 ...189,832] ... 200,000 .........201,559 | ... (27 ].. 10/21/2016| 08/01/2031
92817SP28 ... | VIRGINIASTPUBSCHAUTH ...................|..... 15911 L 104.8550 ...104,855] ... . 100,000 .. (3916) | .. 03/19/2014| 04/15/2018
92817TEL6 ... | VIRGINIAST PUBSCHAUTHSPLO .............[..... .. 154434 113.9470 148131 L . 130,000 . (3831) .. 05/18/2015| 07/15/2021
92884EGV3 .. | VOLUSIA CNTY FLASCHBRD CTFS ............ [..... ... 115318 ... 105.7550 ... 105755 | ... . 100,000 .. (3683) .. 06/04/2014| 08/01/2018
939720DGO .. | WASHINGTON STCTFSPARTN ... [ enens ...286,040..... 104.1200 ...260,300 | ... . 250,000 .. (7,168) | .. 06/11/2013| 07/01/2021
939720NS3 ...| WASHINGTON STCTFSPARTN ........oovvns [ enenn ...296,568 | ..... 111.0630 ...277,658 | ... . 250,000 L (1781) ] .. 08/15/2014| 07/01/2020
939720TS7 ... | WASHINGTON STCTFSPARTN ........ovvvnn [ evenn ... 149618 ... 96.8610 ... 145202 .. 150,000 | ... 149,622 [ 5].. 03/10/2016| 07/01/2030
947664AN8 . ..| WEBER CNTY UTAH SPLASSMT ........o.oovn [ ovens L1851 L 103.6430 ... 103643 | ... . 100,000 (2,695) | .. 08/27/2013| 01/15/2018
95073BDKO ...| WENTZVILLE R-IV SCHDISTMOLE .............[..... 113,054 | 91.0320 ... 104,687 | ... 115,000 | o 13401 [ 47 .. 09/07/2016| 04/01/2028
961008RE1 ... WESTMORELAND CNTY PAINDLDEV .......... [..... ...335646|..... 105.1640 ...315492 ... . 300,000 (7,545) | .. 09/26/2013| 07/01/2018
975840BT5 ... [ WINTER HAVEN FLAUTIL SYSREV ... B L2749 96.7780 ...208,073 ... .215000( ... 217,365 ..o [ (54) ] .. 10/20/2016| 10/01/2034
976904ZW5 .. | WISCONSIN HSG & ECONOMICDEVA ..........[..... ... ..200,400...... 99.5840 ..199,168 | ... .200,000|.........200,356 | ............... [ (40) | .. 11/24/2015| 11/01/2024
2599999 Subtotal - U.S. Special Revenue, Special Assessment - Issuer Obligations . . . . 31 319,554 | ... XXX . 29 532,593 | ...... 27,907,000 (650,311) | .. . XXX . XXX
3199999 Subtotal - U.S. Special Revenue, Special ASSeSSMeNt . ...........ovveiiniiiiiiiieiieiiiaiee | 31,319,554 | ... XXX ... |...... 29,532,593 | ...... 27,907,000 (650,311) . XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Isst
08739GARO .. | BARCLAYS BANK PLC FE ... 281,593 266,082 250,000 (5,622) 07/07/2014| 01/08/2020
05565QBJ6 ... | BP CAPMKTSPLC . FE ... ... 436,792 ...413,426 | ... . 390,000 9814) | .. 06/16/2014| 03/10/2019
05565QBU1 .. | BP CAPMKTSPLC ... FE ... ... 263,238 ...260,968 | ... . 250,000 (1,89) | .. 03/23/2015| 11/01/2021
05565QBZ0 ...| BP CAPMKTSPLC ... FE ... ... 253,888 ...255283 ... . 250,000 (482) | .. 10/14/2014| 05/06/2022
05565QCB2 .. | BP CAPMKTSPLC ... FE ... ... 192,200 ...196,038 | ... 200,000 | ... 194248 | 886 | .. 08/22/2014| 11/06/2022
05565QCG1 .. | BP CAPMKTSPLC ....... FE ... ... 253,038 .. 251870 ... . 250,000 . (851) .. 03/12/2015| 09/26/2018
25243YAP4 ...| DIAGEOCAPPLC ..ot FE ... .. 112,791 ... 108,457 | ... . 100,000 (2122) | .. 09/05/2014 07/15/2020
500769GR9 .. | KREDITANSTALT FUR WIEDERAUFBAU . 1FE ...... ... 304,725 ...299,368 | ... . 300,000 . (223) ] .. 10/27/2016| 06/30/2020
00440EARS ...[ACEINAHLDGINC ................. 1FE ...... ... 153,026 ... 152819 ... . 150,000 . (319 .. 11/24/2015| 05/15/2024
001055AM4 .. .[AFLACINC ................... R 1FE ...... . . 257,330 . .257,300 | ... . 250,000 . (118) ] .. 11/24/2015| 11/15/2024
00846UAC5 .. | AGILENT TECHNOLOGIESINC .................[..... 1 FE ... | 38,954 |.....103.7440|.......... 34236 |.......... , (1,381) 06/11/2013| 11/01/2017




ANNUAL STATEMENT FOR THE YEAR 2016 oF THE SOUTHERN OAK INSURANCE COMPANY

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

1 2 Codes 6 Fair Value Change in Book Adjusted Carrying Value Interest Dates
3 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Year's
R Rate Other- Total
E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated
| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUSIP G Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of |When| Due and During Maturity
Identification Description Code | N CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized B/ACV. of Interest | Paid Accrued Year Acquired Date
021441AE0 ... [ALTERACORP ............cooiiiiiiiiiiiiiian| e oo T IFE 252278 | ..... 101.7270 254,317 250,000 ......... 250,923 02/06/2014| 11/15/2018
02209SAD5 ... ALTRIA GROUP INC . B 1FE ...... ...198120 | ..... 114.3560 | . ... 171533 | L. 150,000 | ......... 170,026 | ... 04/01/2014( 11/10/2018
023135AH9 ...| AMAZONCOMINC ..................... N FE ... ... 136,730 ..... 100.0390 | . ... 138,053 | ... 138,000 ......... 137,607 | ... 12/03/2014| 11/29/2017
0258MO0DDS .. | AMERICAN EXPRESS CR CORP MTNBE I 1FE ...... 7 kA B 100.2510 | . ...315792] ... .315,000|......... 315,787 | ... 02/25/2014 03/24/2017
02687QBW?7 .. | AMERICAN INTL GROUP INC MTN BE ... I FE ... ...201,323 ..., 1015110 | . 181,705 ... 179,000 ... 181,237 | ... 06/07/2013| 05/18/2017
03040WAB1 .. | AMERICANWTR CAP CORP .............ccoen [ ounnn FE ... L M7,078 L 103.6860 | . ...103,686 | ... 100,000 | ......... 103,212 ... 06/11/2013| 10/15/2017
03523TBE7 ...| ANHEUSER BUSCH INBEV WORLDWIDE ........ [..... FE ... ...315835|..... 111.3870 | . ... 278,467 | ... .250,000|......... 278,162 | ... 02/18/2014| 01/15/2019
03523TBHO ...| ANHEUSER BUSCH INBEV WORLDWIDE ........ [..... 1FE ...... ...924378 | ... 113.1380 | . ...848532 ... 750,000 ......... 845,153 | ... 08/15/2014 11/15/2019
046003JU4 ... | ASSOCIATES CORP NORTHAMER ............. [..... FE ... 157541 L 108.5230 | . ... 142,166 | ... 131,000 ....en 141,633 | ... 02/06/2014 11/01/2018
046353AF5 ... [ ASTRAZENECAPLC ... onnns 1FE ...... ...348152 | ... 100.1400 | . ... 350,491 350,000 ......... 349,071 ... 02/27/2014| 09/18/2019
00209TAB1 ... | AT&T BROADBAND CORP .. B 1FE ...... ...289815]..... 135.3500 | . ...270,701] ... 200,000 ......... 266,097 | ... 09/05/2014 | 11/15/2022
00206RAJ1 ... [AT&TINC ... [ 2FE ...... ...323547 | ..... 103.8990 | . ...290918 ... . 280,000 290,743 02/25/2014| 02/01/2018
00206RAZ5 ...[AT&TINC ... [ 2FE ...... .158,850 | ..... 103.2450 | . . 154,867 | ... . 150,000 155,964 07/07/2014| 08/15/2021
00206RBM3 .. [AT&TINC ... [ 2FE ...... ..98825]...... 99.7800 ..99,780 | ... . 100,000 .99,716 01/13/2014| 12/01/2017
00206RCA8 .. [AT&TINC ...........cooiiiiiiiiiiiiiiiiee [ 2FE ...... 757,770 ..... 100.8740 . 756,553 | ... . 750,000 753,196 02/26/2014( 11/27/2018
071813BF5 ... | BAXTERINTLINC ... e FE ... 667,996 | ...... 97.2290 ...680,606 | ... . 700,000 676,827 | ... 08/22/2014 08/15/2022
05531FABY ... | BB&T CORPORATION ..........ovvvieennaifenens . 1FE ...... 304,143 | ..... 110.8320 LL217,079 .250,000|......... 276,443 | ... 06/04/2014| 04/30/2019
075887AU3 ...| BECTON DICKINSON & CO ..........ovuenns [eunnn Sl |2FE L 285,398 | ..... 106.5690 ...266,422] ... .250,000|......... 266,509 | ... 02/18/2014| 05/15/2019
084664BU4 ... | BERKSHIRE HATHAWAY FINCORP .............[..... 1 [IFE L 221450 ..... 105.2750 ...210551 | ... .200,000|......... 221,374 | ... 11/07/2016| 05/15/2042
084664BZ3 . .. | BERKSHIRE HATHAWAY FIN CORP .. I 1 [IFE L 439,195 ..... 102.4160 ...435266 | ... 425000 ......... 433,960 | ... 08/15/2014 10/15/2020
m 097014AL8 ... | BOEINGCAPCORP ................ P 1 [FE L 113,163 | ..... 107.8820 ... 107,882 ... 100,000 ......... 107,069 | ... 06/04/2014 10/27/2019
- 097023BJ3 ... [BOEINGCO ... [ ST 1FE ...... 118532 ...... 96.8750 ... 113344 | .. 117,000 ... 118,497 | ... 10/18/2016| 03/01/2025
o 05565QCS5 .. [ BP CAPMKTSPLC . B R 1FE ... 230616 |..... 101.4950 ...230,393 | ... 227,000 ......... 230,073 | ... 05/15/2015( 11/04/2024
w, 143658AY8 ... [ CARNIVALCORP .................. B . 1FE ...... 540,492 | ..... 100.4010 ...552,208 | ... .550,000|......... 547,756 | ... 01/08/2014| 12/15/2017
14912L4D0 ... | CATERPILLARFINLSVCSMTNSBE ............ |..... 1FE ...... 297,000 ..... 108.9930 ... 272483 | ... 250,000 ......... 271,907 | ... 12/02/2014| 10/01/2018
14912L4E8 ... | CATERPILLARFINLSVCSMTNSBE ............ |..... 1FE ...... 309,523 | ..... 110.7140 ...276,785 | ... 250,000 ......... 276,072 | ... 02/18/2014| 02/15/2019
15189WAC4 .. | CENTERPOINT ENERGY RES CORP .. A 2FE ...... 291,603 |..... 103.3340 ...258335 ... 250,000 ......... 256,494 | ... 02/07/2012{ 11/01/2017
17275RAH5 .. [ CISCOSYSINC ................. R 1FE ...... 314642 ..... 107.1740 ...300,086 | ... .280,000......... 302,375 ... 04/06/2015| 01/15/2020
172967EM9 ...[ CITIGROUPINC ............. U B FE ... 400,402 ..... 103.8610 ...363513 ... .350,000|......... 363,369 | ... 08/15/2014| 11/21/2017
186108BU9 ... [ CLEVELAND ELECILLUMCO ... | vnes FE ... 241,854 | ..... 105.1790 ...210,357 | ... .200,000|......... 209,461 | ... 01/14/2014 11/01/2017
186108CH?7 .. .| CLEVELAND ELEC ILLUM CO . I FE ... 128,133 |..... 112.3780 112,378 L 100,000 | ......... 11,514 ... 02/18/2014 11/15/2018
189054AN9 ... CLOROXCODEL ......... I FE ... 235232 ..... 103.6120 ..207,224 | ... .200,000|......... 205,205 | ... 02/07/2012| 10/15/2017
20030NAPS ...| COMCAST CORPNEW ..o | e FE ... 135,383 | ..... 100.1410 ... 115182 ... 115,000 ... 115,227 | ... 06/10/2013| 01/15/2017
20030NBWO .. | COMCAST CORPNEW ... [ eeens 1FE ...... 231175 ...... 92.1830 ...230,458 | ... .250,000|......... 231,285 | ... 12/06/2016| 01/15/2027
20826FAE6 .. .| CONOCOPHILLIPSCO ... e 2FE ...... 199918 | ..... 100.7620 ...201525 ... 200,000 ......... 199,932 | ... 11/24/2015| 11/15/2021
22303QAG5 .. [ COVIDIENINTLFINSA ....................... | ... 1FE ...... 288,455 ..... 103.5620 ...258,905 ... 250,000 ......... 258,298 | ... 01/14/2014| 10/15/2017
22546QAC1 .. | CREDIT SUISSE NEW YORKBRANCH ...........[..... 1FE ... 285788 | ..... 107.9030 ...269,758 | ... 250,000 ......... 268,582 | ... 06/04/2014| 08/13/2019
126650CB4 . . .| CVS CAREMARK CORPORATION ...............|..... 2FE ...... 252472 ..... 100.8770 ...252191 ... 250,000 ......... 250,998 | ... 02/26/2014| 12/05/2018
25179MATO .. | DEVONENERGY CORPNEW ..................|..... 2FE ...... 302,469 | ..... 100.0720 ...300217 | ... 300,000 ......... 301,004 | ... 02/19/2014| 12/15/2018
26138EAH2 .. .| DRPEPPER SNAPPLE GROUPINC .............[..... 2FE ...... 143,075(..... 106.6470 ... 127,976 | ... 120,000 ......... 127,535 ... 02/18/2014| 05/01/2018
263534BW8 .. | DU PONT E | DE NEMOURS & CO .. I 1FE ...... 166,737 | ..... 108.3900 ... 157,165 ... 145,000 ......... 156,427 | ... 12/02/2014| 03/15/2019
278642AC7 ...|EBAYINC .......ovviinene. I O FE ... 173416 | ..... 102.3510 170,927 | . 167,000 171,369 03/23/2015| 10/15/2020
278642AK9 ... | EBAYINC ..... I O FE ... 245763 | ..... 100.1920 . 250,481 . 250,000 246,992 12/02/2014| 08/01/2021
278865AP5 ... | ECOLABINC ................ I FE ... 98,440 | ...... 99.9010 ..99,901] ... . 100,000 99,617 01/08/2014| 12/08/2017
30161MAE3 .. | EXELON GENERATION COLLC . B FE ... 236,788 | ..... 103.3580 .207,750 ... .201,000 .. 207,349 | ... 05/14/2013| 10/01/2017
341099CP2 .. .| FLORIDA POWER CORP ..... N FE ... 102,065 | ..... 102.5480 ...102,548 | ... 100,000 | ......... 101,362 | ... 07/07/2014 | 08/15/2021
36966R3D6 . ..| GE CAPITAL INTERNOTES .......... B 1FE ...... 142,430 | ..... 105.9460 ...129,255| ... 122,000 ......... 129678 | ... 08/18/2014| 05/15/2018
36962G3A0 .. .| GENERAL ELEC CAP CORP MTN BE . e 1FE ...... 206,394 | ..... 129.0720 ...193,608 | ... .150,000 | ......... 205825 ... 09/09/2016| 08/07/2037
36962G4D3 .. | GENERAL ELEC CAP CORP MTN BE . e 1FE ...... 17729 | ..... 110.4870 ...165730 | ... .150,000 | ......... 164,193 | ... 06/16/2014| 08/07/2019
38144LAB6 ... | GOLDMAN SACHS GROUPINC ...... e 1FE ...... 401562 |..... 103.0720 ... 360,750 | ... 350,000 ......... 359,719 | ... 01/08/2014| 09/01/2017
406216AX9 ... | HALLIBURTONCO ........... R 2FE ...... 208,857 |..... 110.2190 ...192,883 ... 175,000 ......... 192,950 | ... 06/16/2014| 09/15/2019
428236BF9 ... [ HEWLETT PACKARD CO ... P 2FE ...... 106,244 | ..... 103.5390 ...105,609 | ... 102,000 ......... 104,660 | ... 06/04/2014 | 12/01/2020
40429XC38 ... HSBCFINCORPHSBCFIN .................... | ..... 1FE ...... 316,906 | ..... 102.8810 ...286,009 ... 278,000 | ......... 286,386 | ... 01/08/2014| 10/15/2017
40429XTD8 .. .| HSBC FIN CORP HSBCFIN ... e FE ... 114,480 | ..... 102.0460 ... 102,046 | ... 100,000 | ......... 101,979 | ... 06/07/2013| 07/15/2017
40428HPB2 ...| HSBC USAINCNEW ... Y FE ... 166,938 | ..... 106.2370 ... 159,356 | ... 150,000 ......... 160,799 | ... 09/04/2014 09/27/2020
458140AJ9 ... | INTELCORP .................c...es I P FE ... 257,573 | ..... 103.9170 .259,792 ... .250,000|......... 255,145 | ... 07/07/2014 10/01/2021
459200HA2 .. .| INTERNATIONAL BUSINESS MACHS . I FE ... 252,575 | ..... 102.0320 ... 255,080 ... .250,000|......... 251,758 | ... 07/07/2014 11/01/2021
459200HP9 ... | INTERNATIONAL BUSINESS MACHS ............[..... FE ... 105,387 | ... 102.7190 102,719 . 100,000 ......... 104,281 | ... 02/05/2015| 08/01/2023
459200HUS . . .| INTERNATIONAL BUSINESS MACHS . I 1FE ...... 140,553 | ..... 104.1350 ... 140,582 | ... 135,000 ......... 139,628 | ... 05/15/2015| 02/12/2024
46625HGN4 .. [ JPMORGAN CHASE&CO ........... R P 2FE ...... 346,752 | ..... 102.1900 ... 306,569 | ... 300,000 ......... 305,848 | ... 06/07/2013| 06/27/2017
46625HJE1 ... [ JPMORGANCHASE&CO .....................|..... 1FE ...... 150,404 | ..... 101.1290 ... 151,694 | ... .150,000 | ......... 150,297 | ... 09/04/2014 | 09/23/2022
46625HMN7 .. [ JPMORGAN CHASE & CO ... R P 1FE ...... 214762 | ..... 102.8280 ...205,656 | ... 200,000 ......... 214,458 | ... 10/20/2016| 07/15/2025
487836BHO0 ... KELLOGGCO ................... R 2FE ...... 201,966 | ..... 100.2350 ...200,470 ... 200,000 ......... 200,307 | ... 12/03/2014| 05/17/2017
49326EEE9 .. .| KEYCORP MEDIUM TERM NTS BE . B AP PP . |2FE L . ...100,952 | ..... 100.5960 | . ..100,5% | ... 100,000 ......... 100,387 | ... 02/19/2014| 12/13/2018
534187AX7 ... | LINCOLNNATLCORPIND .....................[..... T R 2FE ... | 201,498 | ..... 115.0580 178,340 155,000 | ......... 177,656 03/05/2014| 07/01/2019
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540424AQ1 .. .[LOEWSCORP ...........covviiiiiiiin [ 1 MFE ... 243,093 |...... 971780 | ......... 242045 ......... 250,000 ......... 244,367 05/15/2015| 05/15/2023
540424AS7 ... [LOEWSCORP ................ FEUUUT 1FE ...... . ...204,958 | ..... 101.6520 | . ...203,303 ... 200,000 ......... 204,926 | ... 12/06/2016| 04/01/2026
559080AES ... | MAGELLAN MIDSTREAMPRTNRSLP ........... [..... . FE ... 119501 | L. 110.6670 ... 110,867 | ... 100,000 | ......... 109,617 03/05/2014 07/15/2019
57772KAC5 ...| MAXIM INTEGRATED PRODSINC ...........oufove S |2FE L ... 251855 ..... 100.8980 .252244 | . .250,000|......... 250,752 02/06/2014 11/15/2018
59156RBF4 .. .| METLIFEINC ........ovvveieniniienieinens [ | [ FE ... 144505 ... 100.9670 ... 145392 ... 144,000 ... 144,374 08/15/2014| 12/15/2022
594918BBY ... | MICROSOFT CORP .........uviuiiiiniiaian e 1. FE ... ... 257,898 |...... 97.9870 ...244,968 | ... .250,000|......... 257,721 10/20/2016| 02/12/2025
61744YADO ...| MORGAN STANLEY .........oovvveeinniennnnifennns 1FE ...... ...343,002..... 104.0830 ...312,249 | ... .300,000|......... 311,104 01/08/2014| 12/28/2017
61746BDJ2 ... | MORGAN STANLEY ..........oovveviniiinnnnifennns FE ... ...206,124|..... 102.7140 ...205429 ... .200,000|......... 205,271 11/17/2015| 02/25/2023
61747YDW2 .. | MORGAN STANLEY .........ovvveineianniifenens 1FE ...... 178198 | ... 100.4710 175824 | ... 175,000 ....en 177,418 11/07/2016| 01/27/2020
61761JVLO ... [ MORGAN STANLEY ...... ... ..o e 2FE ...... ... 152,526 | ..... 101.1910 .. 151787 | L .150,000 | ......... 152,254 11/24/2015| 10/23/2024
62718QAA3 .. [ MURRAY STRINVTTRI ... | e 1FE ... ...296,921..... 100.5210 ...275428 | ... .274,000 | ......... 275,215 09/17/2013| 03/09/2017
637417AB2 ... | NATIONALRETAILPPTYSINC ................. | ..... . 2FE ...... L 119728 | 103.8970 ...103,897 | ... .100,000|......... 103,664 05/14/2013| 10/15/2017
64110DAC8 .. [NETAPPINC ......... ..o e 1 2FE ...... ...463508 | ..... 100.2770 ...469,298 | ... .468,000|......... 466,978 01/08/2014| 12/15/2017
65334HAK8 .. .[NEXENINC ......... ..o 1FE ...... ... 161,365 ..... 108.7010 ... 150,008 | ... 138,000 ......... 149,848 04/21/2014| 07/30/2019
670346AG0 .. .| NUCORCORP .../ /i 2FE ...... 114531 103.5820 ...103,582 | ... .100,000|......... 103,525 01/13/2014| 12/01/2017
674599CM5 .. | OCCIDENTAL PETE CORPDEL ..........vovvfcvens 1FE ...... 193778 ... 96.7580 ... 193515 ... .200,000 | ......... 193,813 12/06/2016| 02/15/2027
681919AY2 ... | OMNICOM GROUPINC ..o e FE ... ...293380..... 110.3610 ...275903 ... .250,000|......... 271,180 02/19/2014 07/15/2019
68389XAE5 ...| ORACLE CORP .......vviiieniiianane [eens FE ... ...207,300 | ..... 130.6590 ...195988 | ... 150,000 ......... 206,768 09/09/2016| 04/15/2038
68389XAX3 ...| ORACLE CORP ..........vuvuieniniiannnae [enns FE ... ...252,328 ... 101.2130 ...253,032]... .250,000|......... 251,283 08/15/2014 10/08/2019
68389XAY1 ...| ORACLE CORPSRGLBLFL .......c.ovevvvns [ennnn FE ... ...252,088 |..... 100.7780 ...251,945| ... .250,000|......... 253,994 08/15/2014 10/08/2019
713409AC4 ... | PEPSIBOTTLING GROUPINC ...........ooveufovnns FE ... 287544 .. 136.7190 ...273439 ... .200,000|......... 286,338 10/18/2016| 03/01/2029
69349LAG3 ... PNCBKNAPITTSBURGHPA ..................|..... .. 1FE ...... ...242355|...... 98.4420 ...246,104 | ... 250,000 ......... 244,340 09/04/2014( 11/01/2022
693476BB8 ... PNCFUNDINGCORP ...............cccocnnn|onnns 1FE ...... 113,021 L 100.3030 ...100,303 | ... 100,000 ......... 100,309 06/07/2013| 02/01/2017
74432QBC8 .. | PRUDENTIAL FINL INCMTNSBOOK ............[..... 2FE ...... ...129,003 | ..... 103.8950 ... 116,362 | ... 112,000 ......... 116,116 01/08/2014| 12/01/2017
69362BAZ5 ...|PSEGPWRLLC .............................. ..., 2FE ...... ...251555 | ..... 100.7030 ...251757 | ... 250,000 ......... 250,613 02/06/2014 | 11/15/2018
756109AKO0 ... | REALTYINCOMECORP ...........cccovvvvvvnni|onnns 2FE ...... ...238,934..... 111.7580 ...223515] ... 200,000 ......... 220,326 06/04/2014| 08/15/2019
759351AF6 ... | REINSURANCE GROUPAMERINC ............. [..... 2FE ...... ...390610..... 100.8130 ... 352847 | ... 350,000 ......... 352,580 01/08/2014| 03/15/2017
816851AK5 ... [ SEMPRAENERGY ................ccoooiiiiiii]onnns R 2FE ...... ... 468,793 | ..... 115.8280 ... 405398 | ... 350,000 ......... 402,500 02/27/2014| 02/15/2019
855244AF6 ... | STARBUCKS CORP ...........vveeniniiianiif e 2. |MFE L ...499,580 | ..... 100.9990 ...504,996 | ... .500,000|......... 499,822 04/01/2014| 12/05/2018
89114QAV0 .. | TORONTO DOMINIONBANK ..........c.oouenfouens c FE ... ...346,301|..... 100.5950 ... 347,083 | ... .345,000 | ......... 345,768 12/02/2014| 11/05/2019
89236TBJ3 ... | TOYOTAMOTORCRED ...........ccoevuinnns | onins FE ... ... 406,808 | ..... 101.3480 ...405,393 | ... .400,000|......... 404,540 08/15/2014 05/17/2021
89233P5S1 ... | TOYOTAMTR CRD CORPMTNBE ..............[..... FE ... ... 102,045 ... 100.0190 ...100,019 ... 100,000 | ......... 100,018 06/10/2013| 01/12/2017
913017AR0 ... | UNITED TECHNOLOGIES CORP .............c..f..ons 1FE ...... ... 256,025 ..... 118.6920 ...233824 ... 197,000 ... 232,088 12/02/2014| 11/15/2019
92857WAS9 .. | VODAFONE GROUPPLCNEW ........o.ovvuee [onns FE ... ... 115690 ..... 107.7620 .. 107,762 . 100,000 ......... 107,450 02/18/2014| 06/10/2019
931142BF9 ... | WAL-MART STORESINC .........c.ovevienn [onnnn 1FE ... L5178 L 144.4040 144404 | 100,000 ......... 151,136 10/18/2016| 02/15/2030
94974BFGO ... WELLSFARGOCOMTNBE ....................|..... 1FE ...... ...308,565]...... 99.8800 ...309,629 | ... 310,000 ......... 309,504 12/22/2014| 01/16/2018
94974BFJ4 ... | WELLSFARGOCOMTNBE ....................|..... 1FE ...... L.224437 ... 100.3600 L2179 . 221,000 ......... 223,783 05/15/2015| 02/13/2023
94974BFN5 ... WELLSFARGOCOMTNBE ....................|..... 1FE ...... ...361,548 | ..... 103.4720 ...351,804 ... .340,000|......... 357,358 03/23/2015| 08/15/2023
959802AR0 ... WESTERNUNCO ...........coooiiiiiiiii [ e ...256818..... 101.0200 ...252549 | ... 250,000 ......... 251,695 01/13/2014| 12/10/2017
983024AN0 ... [WYETH ... e ...198254 | ..... 125.8450 ... 188,767 | ... 150,000 | ......... 197,763 09/09/2016| 04/01/2037
98956PAAD ....| ZIMMERHLDGSINC ... o . . ...2T7768 | ... 105.7640 | . ... 264,409 ... .250,000]......... 265,197 06/04/2014| 11/30/2019
3299999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations .................ccooviiiiiii | ovenn 29,053,969 ... XXX ... |...... 27,789,561 | ...... 26,604,000 | ...... 27,803,165 . XXX XXX
3899999 Subtotal - Industrial & Miscellaneous (Unaffiliated) .......... ... [ 29,053,969 | ... XXX ... [...... 27,789,561 | ...... 26,604,000 ...... 27,803,165 XXX [ XXX
7799999 Subtotals - Issuer OBIGAHONS ... .. .. ...\ttt et e | 95,863,395 | ... XXX ... [...... 91,044,760 | ...... 89,716,000 | ...... 92,728,181 XXX [ XXX
8399999 Grand Total -Bonds ........... ... | 95,863,395 ... XXX ... [...... 91,044,760 | ...... 89,716,000 | ...... 92,728,181 . XXX . XXX
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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 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 | 4 9 10 12 13 14 15 16 17 18 19
Current Year's Total Total
Nonadmitted Unrealized Current Other-Than- Change Foreign
Par Value Rate Per Share Amount Declared Valuation Year's Temporary in Exchange
CUsIP For- | Number Per Rate Per Book/Adjusted | Used to Obtain Actual Declared but Received But Increase/ (Amortization) | Impairment BJ/AC.V. Change in NAIC Date
Identification Description Code | eign | of Shares Share Share Carrying Value |  Fair Value Fair Value Cost Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./JA.CV. |Designation| Acquired
8999999 Total Preferred StOCKS ............. ..o | XXX e XXX L] XXX
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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
Current Year's Total
Rate per Unrealized Other-Than- Total Foreign NAIC
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP For- Number Book/Adjusted to Obtain Fair Actual Declared Received Declared Increase/ Impairment B/A.CV. Change in Indicator Date

Identification Description Code | eign of Shares Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired
Industrial and Miscellaneous (Unaffiliated)
G0177J108 ....... ALLERGANPLC ...t e .C.|.........80.000]......... 16,801 ..... 210.010 | ......... 16,801 | ......... 18,055 | .......cooeveen | orvois [ (1,254) 10/18/2016
055622104 ....... [BPPLC .. ... . C.|........769.000|.........28,745|...... 37.380 | ......... 28,745 ......... 23494 | ... ... | 1846 4856 ... ...| 01/04/2016
Y09827109 ....... [BROADCOMLTDSHS ... e . C. .. ATA430] ... ...| 1112512013
143658300 ... CARNIVALCORP ...ttt [ . C. L (1451) . ...| 01/04/2016
H1467J104 ....... CHUBBLIMITED COM ...t [ . C ... 335% ... .| 10/01/2015
251566105 ....... DEUTSCHE TELEKOMAG .........ooooviiiiii [ . C. .. (10,998) | ... .. | 10/01/2015
25243Q205 ....... DIAGEOPLC ............. v . C. ... (7,040) ... ...| 07/07/2016
Y2573F102 ....... FLEXTRONICS INTLLTD ... [ . C .. 2,095] ... .| 06/24/2016
G5785G107 ...... MALLINCKRODTPLC SHS ..o [ .C.|........180.000|.......... 8,968 ...... 49.820 | .......... 8,968 |.......... 9423 | .........oooo | L (456) 12/15/2016
G5960L103 ....... MEDTRONICPLC .......ooiiii e [ . C.[......3000000]........213690 | ...... 71230 |........ 213,690 |........ 201,145 .......... 1290 | .......... 4860 |............... [....... (17,070) 10/01/2015
806857108 ....... SCHLUMBERGERLTD ..o [ . C. e 7139]... ...| 01/04/2016
881624209 TEVA PHARMACEUTICAL INDSLTD .......ovivviien | e . C. .. (17,850) | ... ...| 02/19/2016
88579Y101 ....... [BMCO ..ot | .. 452471 ... ...| 10/01/2015
00507V109 ....... [ ACTIVISION BLIZZARD INC .. [P FUURUTE PO . . . (18)] ... ...| 03/01/2016
00817Y108 ....... [AETNAINCNEW ... ... e e ...365.000 | .. ..5800]... ...| 05/29/2014
02079K107 ....... [ALPHABETINC ... [ | ... 340.000 | .. ... 24668 ... ...| 01/15/2016
02079K305 ....... [ALPHABETINC ... [ | ....60.000|......... 47,547 | ..... 792450 | ......... 47547 |......... 21,2482 | ... oo e 866 ... ...| 12/01/2015
022098103 ....... [ALTRIAGROUPINC ............ e e 4,477.000 (42,1291 ... ...| 10/01/2015
026874784 AMERICAN INTLGROUPINC ......... I EUUUU PO T 542.000|.........35398|...... 65310 (......... 35398 |......... 24,892 |............... | B4 1837]... ...| 01/04/2016
030420103 ....... AMERICAN WTRWKS COINCNEW ..o e | | e 3,000.000 ... 37.830]... ...| 10/01/2015
037833100 ....... APPLEINC .......oooiiiii e e e 3,160.000 .. 376441 ...| 07/13/2016
046353108 ....... AstrazenecaPLC Spnd ADR ... | | [ 7,500.000 L (4115)] .. ...| 11/07/2016
00206R102 ....... AT&TINC ... v e 6,215.000 | .. ... 49,053 ... ...| 08/30/2016
053611109 ....... | AVERY DENNISON CORP . FUTTTTUTUTS DUDUTIR P ...130000 ..ot 9129 ... 70220 | e 9129 L 98T O (689)]... ...| 06/14/2016
09062X103 ....... [BIOGENINC .........ooiiiiiiiiie [ | ...115.000 | .. 27941 ...| 12/15/2016
09247X101 ....... [BLACKROCKINC ... [ | ...750.000 | .. ... 30015]... ...| 10/01/2015
12514G108 .......|CDWCORP ........... [ PUTUUUR PO ...620.000 | .. e 6613 ... .| 03/01/2016
15135B101 ....... CENTENE CORPDEL ......c.ovvvviiiiiiiiiieies [ | | 205.000|.........11,585|...... 56510 | ......... 11,685 [ ......... 13444 | ... | [ (1,859) 01/04/2016
166764100 ....... CHEVRON CORPNEW .......oiiiiiiiiiiiiiee [ e [ 2,500.000 |........294,250 | ..... 117.700|........ 294250 | ........ 217871 |.........coooes oo 10725 o 79,166 01/15/2016
125509109 ....... CIGNA CORPORATION ... U UURUE POUROTE FETT 130.000 | .. L (1851) . ...| 02/19/2016
17275R102 ... CISCOSYSINC ... L [ e 10,250.000 34T ...| 01/04/2016
172967424 ....... CITIGROUPINC ... [ e e 5,930.000 ... 93872]... ...| 07/07/2016
192446102 COGNIZANT TECHNOLOGY SOLUTIONS .......covvves [eee | | 416.000 | .. ... (1,640) | ... ...| 01/04/2016
19248X307 .......| COHEN & STEERS PFD SECS&INCFD ..........oooeoeoi]|ves [oeeen | oenen 37,683.540 | .. ...(6,070) | ... ...| 12/09/2016
20030N101 .......[ COMCASTCORPNEW ..........coooviiiii e e .......760.000 .. .. 9,837]... ...| 01/04/2016
126650100 ....... |CVSHEALTHCORP ...........oooviiiiiiiiiiies e e ...488.000 | .. ..(9,204) ... ...| 011512014
23331A109 ....... [DRHORTONINC .......ooooviiiiiiiiiiei | | | 600.000 ... (2480) ... ...| 10/18/2016
24610H302 ....... [ DELAWARE INVTSFD .....oovviiiiiiiiiiieiie | | | 14,080.073 N KT ...| 12/23/2016
247031103 DELL TECHNOLOGIESINC .......... [P PUTUUR PO 175.000(.......... 9620 (...... 54970 |.......... 9620 | .......... 9968 |............oo. | | [ (348)] ... ...| 1211512016
247361702 ....... DELTAAIRLINESINCDEL ..o [ [ [ 6,730.000 ... 202381 ... ...| 07/07/2016
253868103 ....... DIGITALRLTYTRINC ........ e e e 2,500.000 ...56,600]... ...| 10/01/2015
254687106 ....... DISNEY WALTCO ....... U PUTRDIE FEUUTN PO 2,600.000 | .. L4172 ...| 07/07/2016
260543103 ....... DOWCHEMCO ... e | | 315,000 | .. .. 18461 ... ...| 01/04/2016
26138E109 ....... DRPEPPER SNAPPLEGROUPINC ... [ [ o 2,405.000 | .. ....(6,085) ... ...| 09/15/2014
263534109 ....... DU PONT E | DE NEMOURS & CO ....... I PUDUUIE PUDUIR T 3,500.000 | .. .. 67,306 ... ...| 01/15/2016
278865100 ....... ECOLABINC ......ovviiniiiiiiiiiieee i [ e [ 1,800.000 | .. .| 10/01/2015
30231G102 ........ EXXONMOBILCORP ... [ e [ 2,765.000 06/14/2016
369550108 ....... GENERALDYNAMICS CORP ... [ e e 1,300.000 10/10/2012
369604103 ....... GENERALELECTRICCO ..o e e ...| 10/01/2015
37045V100 ....... GENERALMTRS CO ... [ e ...| 07/07/2016
375558103 ....... GILEAD SCIENCES INC ..o [ e ...| 04/13/2016
38141G104 ....... GOLDMAN SACHS GROUPINC ... [ e ...| 02/19/2016
382550101 ....... GOODYEARTIRE&RUBRCO ... [ e ...| 10/18/2016
40412C101 ....... [HCAHOLDINGSINC ........oooviiiiiiiiiiiiieee [ e . ...| 01/15/2016
437076102 ....... HOME DEPOTINC ......... v 2,030.000 | .. ...| 10/02/2014
438516106 ....... HONEYWELL INTLINC ... i e 2,200.000 | .. .| 10/01/2015
444859102 ....... HUMANAINC ... [ | | 190.000 10/18/2016
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1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
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Identification Description Code | eign of Shares Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired
458140100 ....... INTELCORP ..o [ [ [ 8,735.000(........316,818|...... 36.270|........ 316818 |........ 218828 (... 8840 ... [ 15316 | ..o e 15,316 L 12/15/2016
459200101 ....... INTERNATIONAL BUSINESS MACHS .........cooovvveiii oo [ [t 1,600.000 | .. oe..... 233,684 e, 88000 48035|.. ... |, 48,035 L.........| 01/15/2016
478160104 ....... JOHNSON & JOHNSON ... | | | e 2,200.000 ... 151,415 ... 6930].... WAT8 | .o 27478 L.........| 10/01/2015
46625H100 ....... [ JPMORGAN CHASE & CO ........cooovvviiiiie oo | | e 4,874.000 ... 205,201 L T918 . 103318 .o 103,318 L.........] 07/07/2016
4812A4351 ....... [JPMORGANTRI ..o e | e 18,863.211 | .. ...210,128 LOATB ) 9215 .. 9,215 L.........] 12/30/2016
500754106 ....... KRAFT HEINZ CO .. e e 2,600.000 | .. 174217 37,856 ... 37,856 L.........| 01/28/2015
50540R409 ....... LABORATORY CORP AMERHLDGS ...........ooovvvien [eeen | ennnen veee....170.000 | .. .... 18,928 806 806 L.........| 01/29/2015
512807108 ....... LAMRESEARCHCORP ........ocooviiiiiii [ e ...210.000 | .. ... 17,255 L4948 4,948 L.........| 04/13/2016
521865204 ....... LEARCORP ... e e ...235.000 .. .... 26,876 L2935 2935, L.........| 04/13/2016
526057104 ....... LENNARCORP ... [ e Loe....339.000 .. .... 16,159 e @012) (2,012) L.........| 01/04/2016
532457108 ....... LILLY ELI&CO .o [ e [ 2,700.000 | .. s 121624 @8 | (28,917) L... .| 11/26/2013
543916167 ....... LORDABBETTINVT TR ... [ [ [ 29,598.782|........273197|....... 9230 |........ 273197 | ........ 26299 ... | 12099 12734 | 12,734 L 12/30/2016
548661107 ....... LOWESCOSINC ... [ | | 424000 (.........30,155|...... 71120 ......... 30,155 | ......... 18978 ..o [ BTB 2,086) | ....ooie [ (2,086) L 01/15/2014
56063U521 ....... MAINSTAY FDS TR ... [ [ [ 24751446 | .. ... 278,974 (B424) ..o (8,424) L.........| 12/30/2016
577125107 ... MATTHEWS ASIANFDS ... [ [ [ 17,965.296 | .. CL2ATAT8 L e 8BBT e 2501 .o e 2,501 L.........| 12/08/2016
58933Y105 ....... MERCK& COINCNEW ... [ [ [ 4,500.000 | .. ... 220,402 21225( ... 27,225 L.........] 10/01/2015
594918104 ....... MICROSOFT CORP ... [ e e 5,620.000 | .. ... 189,180 77| 37,791 L.........] 02/01/2016
609207105 ....... MONDELEZ INTLINC ... [ [ [ 5,500.000 ... 203,455 (2,805) ..o [ (2,805) L.........| 10/001/2015
65339F101 ....... NEXTERAENERGY INC ..o [ [ [ 2,000.000 ... 121,580 340 .o 31,140 L.........| 10/01/2015
681919106 ....... OMNICOMGROUPINC ..o [ | e 300.000 22597185 488 2936 ..o [ 2,936 |. L.........| 04/13/2016
68389X105 ....... ORACLECORP ............ e [ .6,000.000 | .. ...210,193 1520 .o 11,520 L.........] 10/01/2015
690742101 ....... OWENS CORNINGNEW ..o [ e ...185.000..........9,539|...... 51560 |.......... 9539 [.......... 8,404 1185 [ 1,135 L.........| 02/01/2016
695156109 ....... PACKAGING CORPAMER ..........o.ovviiiiiiiiiiin [ e eee....231.000 .. ... 11,965 5,035 . i e 5,035 L.........| 01/04/2016
717081103 ....... PFIZERINC .. ... [ e 7,085.000 | .. ... 135,127 2772 2,772, L.........| 04/13/2016
718172109 ....... PHILIP MORRIS INTLINC ... [ e [ 2,000.000 | .. ... 163,826 8100 ...oviiin e 8,100 | . L.........|] 01/15/2016
72201M784 ....... PIMCOFDS ... L [ e 12,953.072 | .. ... 136,779 7050 (..o e 7,050 . L.........] 12/30/2016
693517106 ....... PPLCORP ................... e e e 6,200.000 | .. ... 202,677 (49B) | oo (496) L.........| 10/001/2015
742718109 ....... PROCTER & GAMBLE CO ..o [ e 3,000.000 | .. ... 215,425 14010 ..o o 14,010 L.........| 10/01/2015
744573106 ....... PUBLIC SVC ENTERPRISE GROUP ............ooovviii [ e e ...390.000 | .. ... 15,017 20 ..o e 2,09 |. L.........] 01/04/2016
755111507 ....... RAYTHEONCO ... [ e ...262.000 | .. .... 26,746 4595 .. 4595 .. L.........] 01/04/2016
770323103 ....... ROBERTHALF INTLINC ..o [ e ...232.000 | .. G MBIE L e e T [ 1]. L.........| 12/15/2016
80589M102 ....... SCANACORP NEW ..o [ ...130.000..........9,526|...... 73280 |.......... 9526 | .......... 8,361 BB | 1,166 L.........| 02/01/2016
844741108 ....... SOUTHWESTAIRLSCO ... e e 5,684.000 ... 210,285 38538 (... 38,538 L.........] 09/29/2015
867224107 ....... SUNCORENERGY INCNEW ... [ . C. 802.000 21098 B9 5807 ..o e 5807 |. L.........] 01/04/2016
867914103 ....... SUNTRUSTBKSINC .............. e [ 805.000 .... 28,661 10,303 | ..o [ 10,303 L.........| 06/24/2016
87612E106 ....... TARGETCORP .....coviviiiiiiiiiiiieie e e 2,800.000 | .. ... 159,231 (1,064) [ ..o o (1,064) L.........| 10/01/2015
883556102 ....... THERMO FISHER SCIENTIFICINC ... | | | e 1,500.000 | .. ... 206,384 TI28) [ (1,125) L.........] 12/01/2015
891160509 ....... TORONTO DOMINIONBKONT ... | e DAL 4,500.000 | .. ... 204,278 7753 | oo e 17,753 L.........] 10/27/2016
89417E109 ....... TRAVELERS COMPANIES INC ........ooeiiiieee e e .o......165.000 .. .o 11.279 ST [ 1,577 L.........|] 01/15/2014
910047109 ....... UNITED CONTLHLDGS INC ... e e ...340.000 | .. ... 14,543 V5332 5332 L.........| 01/04/2016
911312106 ....... UNITED PARCEL SERVICEINC ... [ e ...191,010 45821 ... 45,821 L.........] 07/07/2016
913017109 ....... UNITED TECHNOLOGIESCORP ..o [ e ... 203,380 38993 ... 38,993 L.........|] 01/15/2016
91324P102 ....... UNITEDHEALTH GROUPINC ........ v [ .. 20,220 9328 ... [ 9,328 L... .| 10/27/2014
902973304 ....... USBANCORPDEL ..........oeoviviiiiiiiiiiieeeee [ | eeees [ 200...920.000 | ......... 47,260 | ...... 51.370|......... 47,260 |......... 34010 ............288 | ..o 979 8042 ..o e 8,042 L 02/19/2016
91913Y100 ....... VALERO ENERGY CORPNEW .............coooveeeoo oo | oeven |+, 3515000 | ........ 240,145 | ...... 68.320|........ 240,145 ........ 135240 ..o [ BAB3 (8334) [ ... (8,334) L 01/04/2016
92343V104 ....... | Verizon Communications ..................cooooeiiiiiiiiii | viee |oennn ... 188,712 24808 (... | 24,808 L.........] 11/07/2016
931142103 ....... WAL-MART STORESINC .........ooovvviiiiinii e e ... 213,925 26579 .. 26,579 L.........| 01/15/2016
931427108 ....... WALGREENS BOOTS ALLIANCE INC JY FUTUOR PR 39010 e e 284 1542 o [ 1,542 L.. .| 10/18/2016
983898100 ....... XCELENERGYINC ..o | | .700|........183,150|........ 17,795 .......... 1530 ..........6030|............... | 21555 . 21,555 L 111412012
9099999 Subtotal - Industrial and Miscellaneous (Unaffiliated) ......................cooc 16,949,148 | ... XXX .. |..... 16,949,148 | ..... 12,839,417 |.........26542|........ 420,082 .............. | 1433690 (............... |...... 1433690 (............... XXX |.. XXX ..
9799999 Total CoMMON STOCKS . .. ...\ttt 16,949,148 | ... XXX .. |..... 16,949,148 | ..... 12,839,417 |......... 26542 ........ 420,082) ... | 1433690 [.............. |l 1433690 [............... XXX, |.. XXX..
9899999 Total Preferred and CommMON SOCKS ..ot 16,949,148 | ... XXX .. |..... 16,949,148 | ..... 12,839,417 |.........26542|........ 420,082 .............. | 1433690 (............... |...... 1433690 (............... XXX |.. XXX ..

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues

1, the total $ value (included in Column 8) of all such issues §......... 215,631.
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Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
3 4 5

1 2 6 7 8 9
Number Paid for
CUSIP Date of Shares Accrued Interest
Identification Description Foreign |  Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. Governments
9128337E4 ....|US TREAS SEC STRIPPED INT PMT ..o [ . 10/20/2016 . [MERRILLLYNCH ... [ XXX [, 248,731 ... 400,000 (...
9128337N4 ....|USTREAS SEC STRIPPED INTPMT ... [ . 03/02/2016 . |MERRILLLYNCH ... XXX [ 356,818|............. 500,000 ......cccoiiiii
912833783 ....|US TREAS SEC STRIPPED INT PMT ..o [ . 08/16/2016 . [MERRILLLYNCH ..............ooooo [ XXX [, 420,561 (............. 600,000 |.........cooiiin
9128337W4 ... | U S TREAS SEC STRIPPED INT PMT ... [ . 10/20/2016 . [MERRILLLYNCH ... [ XXX [, 423896 (............. 650,000 |.........cooiiiin
912833LW8 ...|U STREAS SEC STRIPPED INTPMT ... [ . 03/10/2016 . |MERRILLLYNCH ... XXX [ 206,501 ............. 250,000 ...
912833PB0 ... [US TREAS SEC STRIPPED INT PMT ... [ . 05/23/2016 . [MERRILLLYNCH ... [ XXX [, 242,850 |............. 300,000 ..o
912833QB9 ... |US TREAS SEC STRIPPED INTPMT ... [ . 03/23/2016 . |MERRILLLYNCH ... XXX [ 193,824 (............ 250,000 ...
912833WR7 ...|U S TREAS SEC STRIPPED INT PMT ..o [ . 05/23/2016 . [MERRILLLYNCH ............oooi [ XXX o [, 229,014 |............. 300,000 ..o
912833X96 ....|USTREAS SEC STRIPPED INTPMT ... [ . 10/18/2016 . |MERRILLLYNCH ... XXX [ 220,367 |............. 350,000 ...
912833XP0 ... |US TREAS SEC STRIPPED INTPMT ..o [ . 03/02/2016 . |MERRILLLYNCH ... XXX [ 369,970 |............. 500,000 ......cccoiiiii
912833Y38 ....|US TREAS SEC STRIPPED INT PMT ..o [ . 10/20/2016 . [MERRILLLYNCH .............oo [ XXX o [, 246,584 |............. 400,000 (.........coooiii
912834DU9 ... |USTREAS SEC STRIPPED INTPMT ..o [ . 10/18/2016 . |MERRILLLYNCH ... XXX [ 228424 ............. 400,000 (.......ccoiii
9128337Q7 ... |U.S. TREASURY STRIP ... . 08/16/2016 . |MERRILLLYNCH ............oocoii [ XXX o, 222,081 |............. 300,000 (......vivieii
9128337U8 ....|U.S. TREASURY STRIP ... [ . 08/16/2016 . |MERRILLLYNCH ... XXX [ 350,950 |............. 500,000 ......cccoiiiii
912810FP8 ....[ UNITED STATES TREASBDS ... ..o [ . 03/02/2016 . [MERRILLLYNCH ............ooo [ XXX [, 355,231 ............. 250,000 ..o 628
912810RT7 ... [UNITED STATES TREASBDS ... .o [ . 11/07/2016 . [MERRILLLYNCH ... [ XXX o [, 232520 ............. 250,000 ... 1,299
912828G38 ... |UNITED STATES TREASNTS ... L . 03/10/2016 . |MERRILLLYNCH ... XXX [ 257,480 ............. 250,000|........ceene 1,808
912828J84 ... [UNITED STATES TREASNTS ... . oo [ . 09/06/2016 . [MERRILLLYNCH ............ooooci [ XXX [, 101,69 (............. 100,000 (........ccoivnin 454
912828K25 ....|UNITED STATES TREASNTS ... L . 11/04/2016 . |MERRILLLYNCH ... XXX [ 75048 |.............. 75000 ... 7
912828L99 .... [UNITED STATES TREAS NTS ... . o [ . 09/06/2016 . [MERRILLLYNCH ............ooooo [ XXX [ 73,098 .............. 72,000 (... 262
T 912828M49 ... [UNITED STATES TREASNTS ... o [ . 03/10/2016 . [MERRILLLYNCH ............oooi [ XXX [, 252,629 |............. 250,000 ... 1,700
w 912828ND8 ... |UNITED STATES TREASNTS ... L . 11/04/2016 . |MERRILLLYNCH ... XXX [ 81664|.............. 75000 ... 987
912828NT3 ... [UNITED STATES TREASNTS ... . o [ . 09/04/2016 . [MERRILLLYNCH ..............oooo [ XXX [, 265,737 |............. 250,000 ..o 830
912828Q45 ... |UNITED STATES TREASNTS ... L . 09/04/2016 . |MERRILLLYNCH ... XXX [ 200,328 |............. 200,000 |......oiein 765
912828RE2 ... [UNITED STATES TREASNTS ... i [ . 07/08/2016 . [MERRILLLYNCH ... [ XXX [ 40,714 .............. 40,000 (... 220
912828WEG6 ...| UNITED STATES TREASNTS ... . 03/10/2016 . |MERRILLLYNCH ... XXX [ 267,589 |............. 250,000 ... 2,210
912828XE5 ... |UNITED STATES TREASNTS ... . 05/11/2016 . |MERRILLLYNCH ....................coc | XXX 335,389 |............. 330,000]................ 2,272
0599999 Subtotal - Bonds - U.S. GOVEIMMENTS ... 6,499,692|........... 8,092,000|.............. 13,506
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
011770282 ....| ALASKA ST ..o . 03/02/2016 . |MERRILLLYNCH ............ooii [ XXX |, 244,082(............. 200,000 ................ 1,000
13063CKRO ... | CALIFORNIA STFORPREVIOUS ISS ... e . 03/02/2016 . |MERRILLLYNCH ...........oooiii [ XXX o, 250,258 |............. 200,000 (.............. 3,500
20772J2X9 ... [CONNECTICUT ST ... e . 08/08/2016 . |MERRILLLYNCH ... XXX [ 202,094 |............. 200,000 ...
37358MDF5 ...| GEORGIASTRD & TWY AUTHREV ... . 03/10/2016 . [MERRILLLYNCH ............ooo [ XXX [, 150,125 ............. 125,000 ................ 2,847
70914PEBS ... |PENNSYLVANIA ST ..o [ . 08/16/2016 . |MERRILLLYNCH ... XXX [ 282,965|............. 250,000 ...
92818L3V2 ....[ VIRGINIA ST RES AUTH INFRASTRU ... [ . 08/08/2016 . [MERRILLLYNCH ............oooooo [ XXX o [, 257,775 ............. 250,000 ... 1,583
93974DA81 ... | WASHINGTON ST FORISSUESDTDP ..o [ . 09/08/2016 . |MERRILLLYNCH ..............ooooi | XXX oo [ 77311 ... 150,000 ...
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and GUATANEEA) ... ... | 1,564,610(........... 1,375,000 ................ 8,930
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
071365D72 ....|BATTLE CREEKMICH ... ... . 03/23/2016 . |MERRILLLYNCH ... XXX [ 108,583 (............. 100,000 |................ 1,639
161035EV8 ... | CHARLOTTEN C ... e . 03/02/2016 . |MERRILLLYNCH ............ooiii [ XXX |, 300,975 ............. 250,000 (................ 2,292
164321HF1 ... | CHEROKEE CNTY SCSCHDISTNO ......ooviiiii [ . 04/06/2016 . [MERRILLLYNCH ..............oooo [ XXX o [, 267,933|............. 250,000 ..o 417
194756QG0 ... | COLLINGSWOOD N J ... . 06/30/2016 . |MERRILLLYNCH ... XXX [ 316,725|............. 250,000|........ceene 1,215
198432KR6 ... | COLUMBIAS C ... e . 09/09/2016 . |MERRILLLYNCH ...........oooiii [ XXX |, 128170 ............. 125,000 (... 7
235308WB5 ... DALLAS TEXINDPT SCHDIST ... . 03/10/2016 . |MERRILLLYNCH ... XXX [ 206,564 |............. 200,000 |....ccoiei 117
30747NDA9 ... [FARGONDDEV ... . 08/09/2016 . [MERRILLLYNCH .............ooooi [ XXX o [, 241,604 |............. 245,000 ... 476
34153QFV3 ... | FLORIDASTBRDEDPUBED FOR | .........coooii i [ . 09/07/2016 . |MERRILLLYNCH ... XXX [ 244688|............. 250,000 ..o 76
35880CSX3 ... | FRISCO TEXINDPT SCHDIST ... [ . 03/02/2016 . |MERRILLLYNCH ... XXX [ 202,238 ............. 200,000 |....ccoiei 533
404792JZ7 ... |HADDONFIELDNJBRDED ........oooiiiiiii e . 10/18/2016 . [MERRILLLYNCH .............ooo [ XXX [, 149,360 (............. 150,000 (........cooivnin 463
412487EF3 ....[HARFORD CNTY MD ... . 03/10/2016 . |MERRILLLYNCH ... XXX [ 198,250 (............. 200,000 |....ccoiei 244
419722ZX4 ... |HAWAILCNTY HAWAIL ..o | . 03/23/2016 . [MERRILLLYNCH ................ooooo L XXX o [, 219,752 ............. 200,000 ................ 2,158
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429646EU2 ... |HIGHBRIDGEBORO N J ... . 03/10/2016 . [MERRILLLYNCH ............oooi [ XXX [, 197,707 [ ............. 160,000 (............o..i 667
470143AZ1 ... [JALNMEXPUB SCHDISTNO 19 . ... e . 10/20/2016 . |MERRILLLYNCH ... XXX [ 174508 (............. 175,000 (... 651
478740TJ2 .... | JOHNSON CNTY KANS UNISCHDIST ..o . 10/18/2016 . [MERRILLLYNCH ... [ XXX o [, 222920|............. 200,000 ..o 178
510768GZ1 ... | LAKE SHORE MICH PUB SCHS MACOM ..o . 06/30/2016 . |MERRILLLYNCH ... XXX [ 273210 ... 250,000 ......cccceiiinns 125
510768HB3 ... | LAKE SHORE MICH PUB SCHS MACOM ..ot . 06/30/2016 . [MERRILLLYNCH .............ooooo [ XXX o [, 212,924 |............ 200,000 ..o 100
571363GP9 ... | MARPLE-NEWTOWN PASCHDIST ..o [ . 08/16/2016 . |MERRILLLYNCH ... XXX [ 341,001 ............. 300,000]........cvne 3,656
586807FU8 ... | MENIFEE CALIFUN SCHDIST ... [ . 08/16/2016 . |MERRILLLYNCH ... XXX [ 243995|............. 250,000 ......cccceiiinns 222
589535Y98 ....[MERIDEN CONN ... ... L . 12/08/2016 . [MERRILLLYNCH ... [ XXX o [, 161,438 (............. 175,000 (... 613
590281NW7 ...|MERRIMACK CNTY N H ... . 08/16/2016 . |MERRILLLYNCH ... XXX [ 245938 |............. 250,000 ...
595685NY0 ... [ MIDDLE CTRY CENT SCHDISTNY ..o [ . 09/09/2016 . [MERRILLLYNCH ............oooo [ XXX [, 141,000 (............. 150,000 (........ccoivnin 167
597103VL1 ....|MIDDLETOWN NY CITY SCH ... L . 08/08/2016 . |MERRILLLYNCH ..o XXX [ 246,003 |............. 250,000 ...t 583
614155KJ7 ....[MONTGOMERY TWPNJBRDED .........ooooiii i e . 05/23/2016 . |MERRILLLYNCH ... XXX [ 245618|............. 250,000 ...t 319
624142CX1 ... | MOUNTAIN IRON-BUHL MINN INDPT ..o | . 09/07/2016 . [MERRILLLYNCH ............ooo [ XXX [, 197,988 ............. 200,000 ..o 722
6533522N3 ... [NIAGARA CNTY NY Lo . 08/16/2016 . |MERRILLLYNCH ... XXX [ 225400 ............. 230,000 ...t 228
653352Y99 ....|NIAGARA CNTY N Y oo . 05/23/2016 . [MERRILLLYNCH ............oooi [ XXX [, 243,677 |............. 245,000 ... 242
671579ZV5 ... | OAK PARKIILL .. .o . 04/06/2016 . |MERRILLLYNCH ... XXX [ 256,280 |............. 250,000 ......cccceiiinns 229
68457549 ... |ORANGE CNTY NY ... i . 10/20/2016 . [MERRILLLYNCH .............cooc [ XXX [, 190,354 | ............. 200,000 ..o 289
707873KJ3 ... . | PENN-TRAFFORD PASCHDIST ... . 03/24/2016 . [MERRILLLYNCH ... [ XXX o [, 207,377 ... 210,000 ... 2,173
757130KVO0 ... |RED WING MINN INDPT SCHDISTN ... . 08/16/2016 . |MERRILLLYNCH ... XXX [ 248,095|............. 250,000 ..o 15
758926KJ7 .... | REGIONAL SCH DISTNO 16 CONN ..o [ . 03/10/2016 . [MERRILLLYNCH ............ooo [ XXX o [, 140,757 [ ............. 140,000 (.................. 548
T 759133GS4 ... |REGIONAL SCHDISTNO 18 ..o [ . 12/06/2016 . |MERRILLLYNCH ... XXX [ 97,500 |............. 100,000 |...............oe. 488
w 795268NV9 ... [ SALISBURY MD ...t [ . 08/08/2016 . [MERRILLLYNCH .............ooooo [ XXX [, 250,000 (............. 250,000 ... 181
- 806347MQO ...| SCHAUMBURGI ILL ... [ . 08/08/2016 . |MERRILLLYNCH ..o XXX [ 172167 (... 175,000 (... 282
811403UF9 ... | SEAISLE CITY NJ ..o L . 10/21/2016 . |MERRILLLYNCH ... ... XXX [ 213,158 | ............. 200,000 ...
815645PD2 ... | SEDGWICK CNTY KANS UNISCHDIS ..o [ . 08/08/2016 . [MERRILLLYNCH .............ooooo [ XXX [, 265,289 |............. 270,000 ... 1,500
826239DXO0 ... | SIERRA CALIF JTCMNTY COLLEGE ... . 03/23/2016 . |MERRILLLYNCH ... XXX [ 163,246 (............. 135,000 (... 994
852036EK4 ... [ SPRINGVILLE UTAH ... .o [ . 03/02/2016 . [MERRILLLYNCH ............oooi [ XXX [, 204,766 |............. 200,000 ..o 200
852634LR3 ....| STAMFORD CONN ... ..ot [ . 09/09/2016 . |MERRILLLYNCH ... XXX [ 195996 (............. 200,000 |....ccoiei 204
86476PRP5 ... | SUFFOLK CNTY NY ..o [ . 03/02/2016 . |MERRILLLYNCH ... XXX [ 271485|............. 225,000 ... 3,469
886100VR4 ... [THURSTON CNTY WASH ... [ . 08/16/2016 . [MERRILLLYNCH ..............ooooo [ XXX o [, 103,940 (............. 105,000 (..o
907856AMO ... | UNION PARISHLASCHBRD .........oooiiiii . 12/06/2016 . |MERRILLLYNCH ... XXX [ 213,334 ............. 200,000 ...
932712PT3 ....| WALNUT CREEK CALIF SCHDISTCO ..ot L . 10/27/2016 . [MERRILLLYNCH .................oooooi L XXX [ 148,191]............. 150,000 (.................. 150
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed) .......... ... 9,300,194 ........... 8,965,000(.............. 29,596
Bonds - U.S. Special Revenue, Special Assessment
010609CZ6 ... | ALABAMASTPUB SCH& COLLEGE A ... ..o . 06/30/2016 . [MERRILLLYNCH ............ooooo [ XXX o 215,838 |............. 200,000 ..o 100
10974BALO ... | BRISBANE/GUADALUPE VY MUN IMPT ... . 10/18/2016 . |MERRILLLYNCH ... XXX [ 124,803 (............. 100,000 |...............e. 694
130685VP2 ... | CALIFORNIASTPUBWKSBRD LEAS ... [ . 03/23/2016 . [MERRILLLYNCH ............ooo [ XXX [, 110,340 | ............. 100,000 ................ 2,225
179282FV5 ....| CLACKAMAS CNTY ORE SVCDISTNO ... . 10/21/2016 . |MERRILLLYNCH ... XXX [ 129,318 ............. 140,000 (.................. 517
198045KP0 ... | COLUMBIAMO SPLOBLIG ... . 08/08/2016 . |MERRILLLYNCH ... XXX [ 124,042(............. 115,000 (... 259
20281PJW3 ...| COMMONWEALTH FING AUTHPAREV ... . 08/08/2016 . [MERRILLLYNCH .............ooooi [ XXX [, 306,498 |............. 250,000 ... 2,431
20774YL62 ....|CONNECTICUT STHEALTH&EDL FA .. ... . 12/06/2016 . |MERRILLLYNCH ... XXX [ 289,288 |............. 250,000|........ceene 1,319
207758VNO ... | CONNECTICUT STSPLTAXOBLIGR ..o | . 10/27/2016 . [MERRILLLYNCH ... [ XXX [, 249484\ ... ... 200,000 ..o 917
396066CY6 ... | GREENVILLE CNTY SCSCHDIST ... . 03/23/2016 . |MERRILLLYNCH ... XXX [ 287,500 ............. 250,000|........ceene 3,790
414008CG5 ... |HARRIS CNTY TEXCULTURALED FA ... ..o . 05/23/2016 . [MERRILLLYNCH ... [ XXX [, 149,250 (............. 150,000 (........ccoivnin 188
419794WU2 .. | HAWAII STARPTS SYSREV ..o . 11/08/2016 . [MERRILLLYNCH ... [ XXX o [, 1714231 ............. 150,000 | ............o.. 2,800
42766MEL7 ... | HERNANDO CNTY FLASCHBRD CTFS .. ... . 08/08/2016 . |MERRILLLYNCH ... XXX [ 200,000 ............. 200,000 |....ccoiei 900
45470RCPI ... | INDIANAFINAUTHHWY REV ... . 07/27/2016 . [MERRILLLYNCH ... [ XXX o [, 180,254 | ............. 150,000 | .......ooviiii
503682BP0 ... | LAMIRADA CALIFPUB FINGAUTH ... [ . 05/23/2016 . |MERRILLLYNCH ... XXX [ 134,206 (............. 130,000 .............ee 325
546604FN4 ... [ LOUISVILLE & JEFFERSON CNTY KY ... . 09/09/2016 . [MERRILLLYNCH ............ooo [ XXX [, 147,750 ............. 150,000 (........cooivni 160
550802JX1 .... [LYCOMING CNTY PAAUTH COLLEGE ..o [ . 10/18/2016 . [MERRILLLYNCH .............ooo [ XXX [, 143,576 (............. 150,000 (........cooivnin 250
557250C88 ....| MADISON CNTY KY SCHDISTFINC ... . 03/23/2016 . |MERRILLLYNCH ... XXX [ 97,546 |............. 100,000 |...............oe. 160
557250C96 ....| MADISON CNTY KY SCHDISTFINC ..o [ . 03/23/2016 . [MERRILLLYNCH ............ooo [ XXX [, 202,534 |............. 200,000 ..o 383
56052FCX1 ... | MAINE STHSG AUTHMTGPUR ..................ooo . 08/16/2016 . |MERRILLLYNCH .....................coo | XXX 264,550 ............. 250,000]................ 2,219
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575831CH3 ... | MASSACHUSETTS ST COLLEGE BLDG ..o [ . 03/02/2016 . |[MERRILLLYNCH ........oooooiiiiiii | XXX 167,267 |............. 150,000 | ... 200
575832QX1 ... | MASSACHUSETTS STCOLLEGEBLDG ..o [ . 03/02/2016 . |MERRILLLYNCH ... XXX [ 108,884 (............. 100,000 |................ 1,750
59333PXV5 ... | MIAMI-DADE CNTY FLAAVIATIONR ... [ . 08/08/2016 . [MERRILLLYNCH ............oooooi [ XXX o [, 290,408 |............. 250,000 ... 4,514
646066WS5 ... NEW JERSEY STEDLFACSAUTHRE ... . 08/08/2016 . |MERRILLLYNCH ..o XXX [ 149,683 (............. 120,000 .................. 467
664843NX3 ... | NORTHERN CALIF PWR AGY PUBPWR ... . 03/10/2016 . [MERRILLLYNCH ............ooo [ XXX o [, 289,827 |............. 225,000 ... 3,238
6817934P7 ....[OMAHA PUB PWRDISTNEBELECRE ... [ . 08/16/2016 . |MERRILLLYNCH ... XXX [ 138,003 (............. 125,000 (.................. 313
696583GB3 ... [PALMBEACH FLAREV ... ... . 10/20/2016 . |MERRILLLYNCH ... XXX [ 168,000 (............. 150,000 |................ 2,375
709224RP6 ... [PENNSYLVANIA ST TPK ... o L . 12/06/2016 . [MERRILLLYNCH ..............ooo [ XXX o [, 287,405(............. 250,000 ... 278
721174P87 ... .| PIKE CNTY KY SCHDISTFINCORP ... [ . 10/27/2016 . |MERRILLLYNCH ... XXX [ 242,440 ............. 200,000 |.......ocene 2,500
76913ACQ4 ...| RIVERSIDE CNTY CALIF REDEV AGY ...t [ . 12/08/2016 . [MERRILLLYNCH ... [ XXX [, 118,242 ............. 105,000 (... 1,050
79730CGL2 ...| SANDIEGO CALIFPUBFACSFING ........ooooiii [ . 05/26/2016 . |MERRILLLYNCH ... XXX [ 118,817 (............. 100,000 [.......cooviiiinn
836753MD2 ...| SOUTH BROWARD HOSP DIST FLARE ... [ . 11/07/2016 . |MERRILLLYNCH ... XXX [ 196,294 (............. 200,000 ...
837152UB1 ... | SOUTH CAROLINA TRANSN INFRASTR ..o [ . 08/08/2016 . [MERRILLLYNCH ............ooooi [ XXX [, 245935|............. 250,000 ... 292
840611CM7 ...| SOUTH WASH CNTY INDPT SCHDIST ..o [ . 05/23/2016 . |MERRILLLYNCH ... XXX [ 225896 |............. 200,000 ...
844425BJ6 ... | SOUTHLAKE TEX CMNTY ENHANCEMEN ... . 08/08/2016 . [MERRILLLYNCH .............ooooi [ XXX [, 257,295|............. 250,000 ...
847903JV4 ....| SPENCER CNTY KY SCHDISTFINC ... [ . 03/02/2016 . |MERRILLLYNCH ... XXX [ 246,558 |............. 250,000 ...
79152QBX9 ... [ STLOUIS CNTY MO LIBRDIST CTF ... . 10/18/2016 . [MERRILLLYNCH ... [ XXX [, 142,323 [ ............. 150,000 (........cooivnins 275
875124BT5 ....| TAMPABAY WTR FLAAREGLWTR S ... ..o [ . 04/06/2016 . [MERRILLLYNCH ..............ooooo [ XXX o [, 175,688 (............. 150,000 (........cooivnin 208
87515EBN3 ... | TAMPA FLAHEALTHSYSREV .. ..o [ . 10/20/2016 . |MERRILLLYNCH ... XXX [ 173,813 (............. 150,000 |................ 3,200
890680MJ7 ... TOPEKAKANS UTILREV .. ... [ . 09/07/2016 . [MERRILLLYNCH .............ooi [ XXX [ 98,494 |............. 100,000 f........coooivnn 44
T 902307KM8 ... | TYLER TEXJR COLLEGEDISTREV ... [ . 08/16/2016 . |MERRILLLYNCH ... XXX [ 122,405 (............. 125,000 (...l
w 91802RBWS .. [ UTILITY DEBT SECURITIZATION AU ... L . 12/08/2016 . [MERRILLLYNCH ... [ XXX [, 122,031(............. 125,000 ................ 1,854
[ 928172P33 ....| VIRGINIA STPUBBLDG AUTHPUB ... [ . 10/21/2016 . |MERRILLLYNCH ... XXX [ 201,586 |............. 200,000 |....ccoiei 350
939720TS7 ....| WASHINGTON ST CTFS PARTN ..o [ . 03/10/2016 . |MERRILLLYNCH ... XXX [ 149,618 (............. 150,000 [ ........ooviii
95073BDKO ... [WENTZVILLE R-IVSCHDISTMOLE ... [ . 09/07/2016 . [MERRILLLYNCH ............ocoo [ XXX [, 113,054 (............. 115,000 (... 75
975840BT5 ....| WINTERHAVEN FLAUTILSYSREV ... . 10/20/2016 . |MERRILLLYNCH ....................cooo | XXX 27,419 ............. 215,000).................. 430
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMENt ......... ... 8,295585|........... 7,640,000(.............. 43,050
Bonds - Industrial and Miscellaneous (Unaffiliated)
500769GR9 ... | KREDITANSTALT FUR WIEDERAUFBAU ..ot .. C ... 10/27/2016 . [MERRILLLYNCH ... e XXX [ 304,725|............. 300,000]........cvne 1,891
084664BU4 ... | BERKSHIRE HATHAWAY FINCORP ..o [ . 11/07/2016 . [MERRILLLYNCH ... [ XXX o [, 221450 ............. 200,000 ... 4,278
097023BJ3 ....|BOEING CO ... . 10/18/2016 . |MERRILLLYNCH ... XXX [ 118,532 ............. 17,000 (.................. 406
20030NBWO .. [ COMCAST CORP NEW ... | . 12/06/2016 . |[MERRILLLYNCH .........oooooiiiii | XXX [, 231175 250,000 (... 2,285
36962G3A0 ... | GENERAL ELEC CAP CORPMTNBE ... [ . 09/09/2016 . [MERRILLLYNCH ............oooo [ XXX [, 206,394 |............. 150,000 (........cooivnin 948
46625HMN7 .. .[ JPMORGAN CHASE & CO ..o . 10/20/2016 . |MERRILLLYNCH ... XXX [ 214,762 ............. 200,000 |.......ocene 2,167
540424AST ... [LOEWS CORP ...\ttt . 12/06/2016 . |[MERRILLLYNCH .........oooooiiiii | XXX 204,958............. 200,000 ... 1,417
594918BB9 ... IMICROSOFT CORP ... ..o [ . 10/20/2016 . |MERRILLLYNCH ... XXX [ 257,898 |............. 250,000|........ceene 1,369
61747YDW2 .. | MORGAN STANLEY ... o . 11/07/2016 . [MERRILLLYNCH ... [ XXX [ 51,088 .............. 50,000 (.........coivnin 379
674599CM5 ... [ OCCIDENTAL PETE CORPDEL ..o . 12/06/2016 . |MERRILLLYNCH ... XXX [ 193,778 | ............. 200,000 |....ccoiei 533
68389XAES ... [ORACLE CORP ... ..o . 09/09/2016 . |MERRILLLYNCH ... XXX [ 207,300 ............. 150,000 |................ 4,035
713409AC4 ... [ PEPSIBOTTLING GROUP INC ... L . 10/18/2016 . [MERRILLLYNCH .............ooo [ XXX [, 287544 |............ 200,000 ... 1,944
931142BF9 ... | WAL-MART STORES INC ... [ . 10/18/2016 . |MERRILLLYNCH ... XXX [ 151,787 ............. 100,000 |................ 1,384
983024AN0 ... [WYETH ..o [ . 09/09/2016 . |[MERRILLLYNCH ... XXX [, 198,254 |............. 150,000 |................ 4,041
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ........... ... 2,849,645(........... 2,517,000 .............. 27,077
8399997 Subtotal - BONAS - Part 3 ... ... 28,509,726 ......... 28,589,000|............. 122,159
8399998 Summary item from Part 5 for BONGAS .. ... ... e | 170,144 | ............. 170,000 .................. 306
8399999 SUDIOLAI = BOMAS ... ... et e | 28,679,870......... 28,759,000 |............. 122,465
8999998 Summary Item from Part 5 for Preferred STOCKS ............ o XXX o
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
GO177J108 ... .| ALLERGAN PLC ... oo ... C...|. 10/18/2016 . |MERRILLLYNCH ... 80.000.............. 18,055|....... XXX [
055622104 ... | BPPLC ... ... ... C...|. 01/04/2016 . [MERRILLLYNCH ... 516.000|.............. 15,980 (....... XXX o
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143658300 ...
25243Q205 ...

Y2573F102 ...

G5785G107 ...
806857108 ....
881624209 ....

00507V109 ....
02079K107 ...

026874784 ...
037833100 ...
046353108 ....

00206R102 ...

053611109 ...

09062X103 ...

12514G108 ...

151358101 ...

166764100 ...
125509109 ...

17275R102 ...

172967424 ...
192446102 ...

19248X307 ...
20030N101 ...
23331A109 ...
24610H302 ...

247031103 ...
247361702 ...
254687106 ....
260543103 ...
263534109 ...
30231G102 ...

37045V100 ...

375558103 ...
38141G104 ...
382550101 ...

40412C101 ...

444859102 ...
458140100 ....
459200101 ...

46625H100 ...
4812A4351 ...

512807108 ....
521865204 ....
526057104 ...
543916167 ....

56063U521 ...

577125107 ...
594918104 ....
681919106 ....
690742101 ...
695156109 ....
717081103 ...
718172109 ...
72201M784 ..
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CARNIVAL CORP ... ... C...[. 01/04/2016 . [MERRILLLYNCH .......cooooiiiii e | 30.000
DIAGEO P L C .o ... C ... [, 07/07/2016 . |MERRILLLYNCH ... 700.000
FLEXTRONICS INTLLTD ..o ... C...[. 06/24/2016 . [MERRILLLYNCH .........ooiiii | 1,300.000
MALLINCKRODT PLC SHS ... . Co [0 12115/2016 . |MERRILLLYNCH ..o 180.000
SCHLUMBERGERLTD ... ... C...[. 01/04/2016 . [MERRILLLYNCH .......coooiiiii e | 376.000
TEVA PHARMACEUTICAL INDSLTD ... . Co [0 02119/2016 . |MERRILLLYNCH ..o 15.000
ACTIVISION BLIZZARD INC ... | . 03/01/2016 . [MERRILLLYNCH ... [ 775.000
ALPHABET INC ... . 01/15/2016 . |MERRILLLYNCH ... [ 300.000
AMERICAN INTLGROUP INC ... . 01/04/2016 . [MERRILLLYNCH ... [ 16.000
APPLEINC ..o . 07113/2016 . |MERRILLLYNCH ... [ 825.000
Astrazeneca PLC Spnd ADR .........oooiiiiiiiii e . 11/07/2016 . [MERRILLLYNCH ... [ 7,500.000
ATETINC oo . 08/30/2016 . [MERRILLLYNCH ... [ 215.000
AVERY DENNISON CORP ..o . 06/14/2016 . |MERRILLLYNCH ... [ 130.000
BIOGEN INC ... . 12/15/2016 . [MERRILLLYNCH ... [ 115.000
CDW CORP ... . 03/01/2016 . |MERRILLLYNCH ...........oooi [ 265.000
CENTENE CORP DEL ... L . 01/04/2016 . [MERRILLLYNCH ... [ 205.000
CHEVRON CORP NEW ... e . 01/15/2016 . |MERRILLLYNCH ... [ 1,500.000
CIGNA CORPORATION ..ot e . 02/19/2016 . |MERRILLLYNCH ..o [, 11.000
CISCOSYSINC ... . 01/04/2016 . [MERRILLLYNCH ... 70.000
CITIGROUPINC ... e . 07/07/2016 . |MERRILLLYNCH ... [ 5,060.000
COGNIZANT TECHNOLOGY SOLUTIONS ... ..ot [ . 01/04/2016 . [MERRILLLYNCH ... [ 11.000
COHEN & STEERS PFD SECS&INC FD ..o e . 12/09/2016 . |MERRILLLYNCH ... [ 2,073.430
COMCAST CORP NEW ...t [ . 01/04/2016 . [MERRILLLYNCH ... [ 54.000
DRHORTONINC ... . 10/18/2016 . [MERRILLLYNCH ... [ 600.000
DELAWARE INVTS FD ... e . 1212312016 . |VARIOUS ... [ 545.238
DELL TECHNOLOGIESINC ... . 12/15/2016 . [MERRILLLYNCH ... [ 175.000
DELTAAIRLINESINCDEL ..o e . 07/07/2016 . |MERRILLLYNCH ... [ 2,530.000
DISNEY WALT CO ..o L . 07/07/2016 . [MERRILLLYNCH ... [ 600.000
DOWCHEM CO ... L . 01/04/2016 . [MERRILLLYNCH ... [ 28.000
DUPONTEIDENEMOURS & CO ... ..o e . 01/15/2016 . |MERRILLLYNCH ... [ 3,500.000
EXXONMOBIL CORP ... [ . 06/14/2016 . [MERRILLLYNCH ... [ 265.000
GENERALMTRS CO ... e . 07/07/2016 . |MERRILLLYNCH ... [ 500.000
GILEAD SCIENCES INC ... L . 04/13/2016 . [MERRILLLYNCH ... [ 475.000
GOLDMAN SACHS GROUP INC ..o e . 02/19/2016 . |MERRILLLYNCH ... [, 35.000
GOODYEARTIRE&RUBR CO ... e . 10/118/2016 . |MERRILLLYNCH ... [ 615.000
HCAHOLDINGS INC ... [ . 01/15/2016 . [MERRILLLYNCH ... [ 3,000.000
HUMANAINC ..o [ . 10/18/2016 . |MERRILLLYNCH ... [ 190.000
INTELCORP ... o . 12/15/2016 . [MERRILLLYNCH ... [ 235.000
INTERNATIONAL BUSINESS MACHS ... [ . 01/15/2016 . |MERRILLLYNCH ... [ 325.000
JPMORGAN CHASE & CO ... . 07/07/2016 . [MERRILLLYNCH ... [ 800.000
JPMORGAN TR ..o . 12/30/2016 . [VARIOUS ... 807.882
LAMRESEARCH CORP ..o e . 04/13/2016 . |MERRILLLYNCH ... [ 210.000
LEARCORP ... e . 04/13/2016 . [MERRILLLYNCH ... [ 70.000
LENNARCORP ... .o e . 01/04/2016 . |MERRILLLYNCH ... [ 8.000
LORD ABBETTINVT TR ... . 12/30/2016 . [MERRILLLYNCH ... [ 1,343.529
MAINSTAY FDS TR ... L . 12/30/2016 . [MERRILLLYNCH ... [ 1,033.869
MATTHEWS ASIAN FDS ... e . 12/08/2016 . |MERRILLLYNCH ... [ 533.065
MICROSOFT CORP ...t [ . 02/01/2016 . [MERRILLLYNCH ... [ 500.000
OMNICOM GROUP INC ... e . 04/13/2016 . |MERRILLLYNCH ... [ 300.000
OWENS CORNING NEW ... L . 02/01/2016 . [MERRILLLYNCH ... [ 185.000
PACKAGING CORP AMER ..ot [ . 01/04/2016 . |MERRILLLYNCH ... [, 11.000
PFIZERINC ... o . 04/13/2016 . |MERRILLLYNCH ... [ 1,100.000
PHILIP MORRIS INTLINC ..o [ . 01/15/2016 . [MERRILLLYNCH ... [ 500.000
PIMCO FDS ... e . 12/30/2016 . |MERRILLLYNCH ... [ 166.181
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SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
3 4 5

1 2 6 7 8 9
Number Paid for

CUSIP Date of Shares Accrued Interest
Identification Description Foreign |  Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
744573106 ....| PUBLIC SVC ENTERPRISE GROUP .........coooviiiiiiiiiiee [ . 01/04/2016 . [MERRILLLYNCH .........oooiiiiii [, 405.000(.............. 15,595|....... XXX |
755111507 ... [RAYTHEON CO ....oooiniiiiii e . 01/04/2016 . |MERRILLLYNCH ...........oooiiiii [ 7.000(. ... 854|....... XXX |
770323103 ... |ROBERT HALF INTLINC ..o [ . 12/15/2016 . [MERRILLLYNCH ..o [, 232.000.............. 11,316 ....... XXX |
80589M102 ... [ SCANACORP NEW ........ooiiiiiiiiiiiiiii i . 02/01/2016 . [MERRILLLYNCH ..o [ 130.000|......ooeoeen 8,361....... XXX |
867224107 ....| SUNCOR ENERGY INC NEW ......oiiiiii e .. C...[. 01/04/2016 . |MERRILLLYNCH ..........cooooiiiii [ 717.000|.............. 18,2171....... XXX |
867914103 .... [ SUNTRUSTBKSINC .........iiiiiiiiiiiii e . 06/24/2016 . [MERRILLLYNCH ...........cooooiiiiii [, 325.000.............. 13,289]....... XXX o |
891160509 ....| TORONTO DOMINION BK ONT ...\t . AL [ 10/27/2016 . |MERRILLLYNCH ..o 4,500.000|............. 204,278 ....... XXX o |
910047109 ... [UNITED CONTLHLDGS INC ......cooviiiiiiiieiiieieec e . 01/04/2016 . |[MERRILLLYNCH ... [ 23.000.....cccoovnnnn 1,283]....... XXX |
911312106 ... | UNITED PARCEL SERVICEINC .........ooooiiiiiiiiiiiiiiiee . 07/07/2016 . [MERRILLLYNCH ..........cooviiii [ 800.000.............. 73,508]....... XXX o |
913017109 ... | UNITED TECHNOLOGIES CORP ...........oiiiiiiiiiiiiiiiiiiiieeieece . 01/15/2016 . [MERRILLLYNCH ..o [, 500.000|.............. 42918....... XXX o |
902973304 ....[USBANCORP DEL ..........ccoouiiiiiiieiiiiiei e . 02/19/2016 . |[MERRILLLYNCH .........oooiiiii [ 13.000 (..., 517|....... XXX |
91913Y100 ....| VALERO ENERGY CORP NEW ........cooviiiiiiiiiieiieieeee . 01/04/2016 . |[MERRILLLYNCH .........ocoooiiiii [ 39.000|......ooeiiin 2,6911....... XXX |
92343V104 ... | Verizon COMMUNICAtIONS ...........oivi i [ . 11/07/2016 . [MERRILLLYNCH ... [ 4,000.000(............. 188,712(....... XXX [
931142103 ... [WAL-MART STORES INC ........ooviiiiiiiiiiei e . 01/15/2016 . [MERRILLLYNCH .........oocooiiiii [ 1,500.000 | .............. 92,741 ....... XXX |
931427108 .... | WALGREENS BOOTS ALLIANCE INC ... [ . 10/18/2016 . [MERRILLLYNCH ..o L, 490.000(.............. 39,010]....... XXX oo i
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) .......... ... 2,869,285 ....... XXX oo
9799997 Subtotal - CommONn StOCKS - Part 3 ... 2,869,285 ....... XXX oo
9799998 Summary Item from Part 5 for COMMON SEOCKS ... 649,036 |....... XXX o
9799999 SUBIOAl - COMMION SH0CKS ... ...ttt ettt et e e e e ettt et et [ 3,518,321]....... XXX o [
9899999 Subtotal - Preferred and CommON STOCKS ......... ... 3,518,321|....... XXX o
9999999 TOAIS ... ..o [ 32,198,191]....... XXX oo | 122,465
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SCHEDULE D - PART 4
Showmg All Long Term Bonds and Stocks SOLD REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 1 12 13 14 15
o Current Bond
r Year's Total Book/Adjusted Interest/
e Prior Year Unrealized Other-Than- Total Foreign Carrying Foreign Stock Stated
i Number Book/Adjusted | Valuation | Current Year | Temporary Change in Exchange Value at Exchange Realized Total Dividends | Contractual
CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/ | (Amortization/| Impairment B./A.C.V. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity
Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion) | Recognized |(Cols. 11+12-13)] B.JA.C.V. Date on Disposal | onDisposal | onDisposal | During Year Date
Bonds - U.S. Governments
912828HH6 | UNITED STATESTREASNTS ................. ... |07/07/2016] MERRILLLYNCH ........ XXX 217164 ...... 207,000]...... 235854 |...... 219576 ... | (3A438) ..o | (3438) ..o | 216138 ... | 1026]......... 1026]....... 5,785 | 11/15/2017
0599999 Subtotal - Bonds - U.S. GOVEIMMENS . ....... ...ttt [ 217164 ...... 207,000]...... 235854 |...... 219576 ... | (3A438) ..o | (3438) ..o | 216138 ... | 1026]......... 1026]....... 5785[. XXX.
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
4521517V9 | ILLINOIS ST ... |09/01/2016| MATURITY XXX 110,000 ...... 110,000 ...... 118,665 ...... 111,505 o | (1505) [ (1B0B) [ 110,000 09/01/2016
452151XQ1 | ILLINOIS ST .. ... |01/04/2016| MATURITY XXX 175,000 ...... 175,000 ...... 194,112 ...... 175,000 oo | [ e [ 175,000 ... 01/01/2016
452152CD1 | ILLINOIS ST ... |01/04/2016| MATURITY XXX 175,000 ...... 175,000 ...... 195109 ...... 175,000 .o | [ e [ 175,000 ... 01/01/2016
646039KE6 | NEW JERSEY ST . 107/15/2016{ MATURITY XXX 150,000 ...... 150,000 ...... 167,862 ...... 153,768 | .............|......(3768)|............. ... (3768) ... | 150,000 07/15/2016
1799999 Subtotal - Bonds - U.S. States, Territories and Possesswns (Direct and Guaranteed) ........................o o 610,000(...... 610,000 ...... 675748 |...... 615273 |.............|...... 6213 |.......... | B2 610,000 . XXX
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
04988PCNO | ATWATER CALIF ELEM SCH DIST ... |08/01/2016] MATURITY .............. XXX 205,000 ...... 205,000 ...... 216,086 |...... 206813 (..o [ (1B13) | (B3 [ 205,000 08/01/2016
194738Q45 | COLLIN CNTY TEX . ... |02/15/2016| CALLED @ 100.0000000 . |... XXX ... |..... 370,000 ...... 370,000 ...... 400,788 ...... 371694 ... o (1894 | (1894) [ 370,000 02/15/2025
274137G69 | EAST ORANGE N J . ... |09/15/2016( MATURITY .............. XXX 145,000 ...... 145,000 (...... 153,554 | ...... 146,871 (oo | (BT [ (BT [ 145,000 09/15/2016
274672ET7 | EAST RAMAPO CENT SCHDISTNY ... . |05/15/2016{ MATURITY ...... XXX 275,000 ...... 275,000 ...... 308,921...... 278916 ..o [ (B918) [ [ (BI1E) [ [ 275,000 05/15/2016
457113AJ7 | INGLEWOOD CALIF UNISCHDISTS .... ... |10/15/2016| MATURITY ...... XXX .o 175,000 ...... 175,000 ...... 200,743 1...... 179638 ..o | (4538) [ (4538) [ 175,000 10/15/2016
49118NCN3 | KENTUCKY ASSET / LIABILITY COM ... ... |09/01/2016| MATURITY ...... XXX .o 150,000 ...... 150,000 (...... 168414 |...... 154,359 ... (A359) [ (A359) [ 150,000 09/01/2016
63165NX78 | NASSAUCNTYNY .........ooooveee. ... |07/01/2016| MATURITY ...... XXX .| 500,000 ...... 500,000 ...... 575795(...... 509,848 (... o (9848) | (9848 [ 500,000 07/01/2016
IT1 | 861419QT9 | STOCKTON CALIF UNISCHDIST ..... ...|... |07/01/2016| MATURITY ...... XXX .| 100,000 ...... 100,000 ...... 106,000 ...... 100,818 | oo | B18) [ BI8) [ 100,000 07/01/2016
= 18647667G9 | SUFFOLKCNTYNY .................... ... |... |11/01/2016] MATURITY ...... XXX .o 100,000 ...... 100,000 ...... 113,000 ...... 103125 (..o | BA2E) [ (BA2E) [ 100,000 11/01/2016
| 92603PCU4 | VICTOR VALLEY CALIF CMNTY COLL .. ... |08/01/2016| MATURITY ...... XXX .o 155,000 ...... 155,000 (...... 140275 ...... 152947 .o 2083 [ 2083 155,000 08/01/2016
988505ER0 | YUMA & LA PAZ CNTYS ARIZ CMNTY . |07/01/2016{ MATURITY ...... XXX 150,000 ...... 150,000 ...... 169,809 ...... 152213 o 213) [ (213) 150,000 07/01/2016
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (Dlrect and Guaranteed) .............. . ... 2325000 ..... 2,325000 | ..... 2,553,385 ..... 2357142 ... (32142 [ (B2142) 2,325,000 . XXX
Bonds - U.S. Special Revenue, Special Assessment
020668AD1 | ALPENAMICHREGLMEDCTR ............... ... |11/0172016] MATURITY .............. XXX 100,000 ...... 100,000 ...... 101,337 ...... 100,323 oo | B23) [ B23) [ 100,000 11/01/2016
047681MF5 | ATLANTA & FULTON CNTY GARECA ........ ... |12/01/2016| MATURITY ...... XXX 100,000 ...... 100,000 ...... 113412 ...... 102542 (oo | (@542 [ (2542) [ 100,000 ... 12/01/2016
139042KM6 | CANYON TEX REGL WTR AUTH CONTR ... ... |08/01/2016| MATURITY ...... .. XXX...[.....100,000]...... 100,000 |...... 112,740 |...... 102,073 |............. | ... (RO73) [ .o | (RO73) [ | 100,000 08/01/2016
13937KDX1 | CAPE CORAL FLA SPL OBLIGREV ... ... |07/01/2016| MATURITY ...... oo XXX...o|.....250,000]...... 250,000 |...... 274,078 ...... 252,783 | ............. | (R783) [ (RT83) [ 250,000 07/01/2016
176553EB7 | CITIZENS PPTY INSCORP FLA ....... ... |06/01/2016| MATURITY ...... .. XXX...|.....100,000]...... 100,000 ...... 110,976...... 101,035 |............. |...... (1,035) [ ... | oo (1035) oo | 100,000 06/01/2016
176553ED3 | CITIZENS PPTY INSCORP FLA ....... ...|... |06/01/2016{ MATURITY ...... ... XXX...|.....600000]...... 600,000 |...... 659,280 ...... 605531 |............. |......(B53) ... (BB [ 600,000 06/01/2016
176553EM3 | CITIZENS PPTY INSCORPFLA ......... ...|... |06/01/2016{ MATURITY ...... s XXX oo |.... 175000 ...... 175,000 |...... 179421 |...... 175425 | ............ |........(@d25) | ..o | (A25) [ 175,000 06/01/2016
20774UC29 | CONNECTICUT STHEALTH&EDLFA ........ [... |07/01/2016| MATURITY .............. .. XXX...|.....180,000]...... 180,000 (...... 197,950 |...... 182,075 ............. | ..o e (ROTE) oo | (RO7) [ | 180,000 07/01/2016
3135G0JA2 | FEDERAL NATLMTGASSN ............. .o..|... [05/11/2016| MERRILL LYNCH .. oo XXX oo |..... 309,491 ...... 308,000 (...... 310,736 ...... 309,081 | ............. | (294) [ (9A) 308,787 04/27/2017
342815WH6 | FLORIDA ST MUN LN COUNCILREV ..........|... |08/04/2016] EXCHANGE ..... o XXX .o |..... 251468 (...... 250,000 |...... 281,325|...... 256915 | ............. | ... (BAAT) [ (BAAT) 251,468 10/01/2016
342816UU7 | FLORIDA ST MUN PWR AGY REV ....... ....|... |10/01/2016| MATURITY ...... ... XXX...|.....100,000]...... 100,000 {...... 108,000 ...... 101,854 |............. |......(1,854) [ .....coooii | oo (1854) oo | 100,000 10/01/2016
358184KE8 | FRESNO CALIF JT PWRS FING AUTH ... . |04/01/2016{ MATURITY ...... oo XXX ..o |.....175000]...... 175,000 |...... 196,649 |...... 176,289 |............. |...... (1,289) [ ..o | oo (1289) oo |, 175,000 04/01/2016
36005LBE1 | FULTON CNTY GA FACS CORP CTFS ........ |... |11/01/2016] MATURITY ...... o XXX ].....130,000...... 130,000 ...... 149,062 |...... 133620 |............. |......(3620) [ ............. | oeii (BB20) [ ot | 130,000 11/01/2016
546456AY0 | LOUISIANA ST CITIZENS PPTYINS ... ....|... |06/01/2016] MATURITY ...... oo XXX...|.....280,000]...... 280,000 (...... 309,507 |...... 283,868 |............. |......(3,868)|............. .o (38B8) | | 280,000 06/01/2016
56036YAZ8 | MAIN STR NAT GAS INC GA GAS PR . ... |... |03/115/2016{ MATURITY ...... .. XXX...|.....300000]...... 300,000 ...... 335463 ]...... 302,055 |............. |...... (2055) | .....coiiii | (2088) [ 300,000 03/15/2016
560459G37 | MAINEMUNBDBK .............coveiinnn, ... |11/01/2016] MATURITY .............. oo XXX...|.....150,000]...... 150,000 ...... 163,055|...... 163,970 | ............. |......(3970) [ ..coovreiii | oo (BOT0) [ | 150,000 11/01/2016
59333PYQ5 | MIAMI-DADE CNTY FLAAVIATIONR .......... ... |10/01/2016] MATURITY .............. s XXX oo ].....135000...... 135000 |...... 141,776 ...... 136247 | ............. |......(0.247) [ ... | (R2AT) [ 135,000 10/01/2016
594615ED4 | MICHIGAN STBLDG AUTHREV ......... 10/15/2016{ CALLED @ 95.7220000 .. |... XXX ... |...... 23,931|....... 25000 |....... 24,039 |....... 24029|............. [..ccccco i (98) | ovoveeo [ (98) | 23,931 10/15/2017
594615EF9 | MICHIGAN ST BLDG AUTHREV .... ....|... [10/15/2016{ CALLED @ 95.7220000 ..|... XXX ... |...... 71,792|....... 75000 |....... 72,118 |....... 72,087 |............. [.cooeern(295) | oo [ (295) [ | 71,792 10/15/2017
60534QPA3 | MISSISSIPPI DEV BK SPL OBLIG ....... ... |... |07/01/2016| CALLED @ 100.0000000 .|... XXX ... [.....300,000]...... 300,000 ...... 335919...... 305953 |............. |......(5,953) | ....ccevvvvi|veveee (BOB3) | |, 300,000 01/01/2026
611148CP0 | MONROE N J MUN UTILS AUTH GLOU .. . 07/01/2016{ MATURITY .............. .. XXX...|.....100,000]...... 100,000 ...... 104,542 |...... 100,677 |............. |.eoeeee e BTT) [ ooeeo | BTT) [ 100,000 07/01/2016
641480EP9 | NEVADA STHWY IMPTREV ............ ....|... |12/01/2016| CALLED @ 100.0000000 .{... XXX ... |.....100,000]...... 100,000 |...... 113,255|...... 103,826 |............. [...... (3,826)|............. [....... (3826)|........... [...... 100,000 12/01/2020
645771UKO | NEW JERSEY BLDG AUTH STBLDGR ........ ... |06/15/2016| MATURITY .. XXX...|.....100,000]...... 100,000 |...... 112,689 ...... 101,358 | ............. |......(1,358) [ ...cooeveoi | (1,388) [ | 100,000 06/15/2016
64972BDV4 | NEW YORKN'Y CITY HSGDEV CORP ........ ... |05/02/2016| MATURITY s XXX o]0 125000 ...... 125,000 |...... 127,344 | ...... 125212 | ... | I2) [ @I 125,000 05/01/2016
677555787 | OHIO STECONOMICDEVREV ......... ... |06/01/2016| MATURITY s XXX o] 115000 ...... 115,000 |...... 116,789 |...... 115225 |............. | ..o (225) [ oo (225) [ 115,000 06/01/2016
709223UR0 | PENNSYLVANIA ST TPK COMMN TPK .. ... |06/01/2016| MATURITY .. XXX...|.....100,000]...... 100,000 ...... 113,900 ...... 101,589 | ............. |...... (1,589) [ ... | (1589) [ 100,000 06/01/2016
735351CQ9 | PORT ST LUCIE FLA STORMWTR UTI ... ... |05/02/2016| MATURITY .. XXX...|.....100,000]...... 100,000 |...... 113,145|...... 101,403 | ............. |...... (1,403) [ ... | oo (1403) oo |, 100,000 05/01/2016
735352KN5 | PORT ST LUCIE FLAUTILREV .......... ....| ... |09/01/2016{ MATURITY .. XXX...|.....100,000]...... 100,000 |...... 113425]|...... 102,603 |............. |...... (2603) | ...........o.|.ovee (2B03) | .o |, 100,000 09/01/2016
74441AAM1 | PUBLIC GAS PARTNERS INCGAGAS ........ ... |10/01/2016| MATURITY oo XXX...[.....200,000]...... 200,000 |...... 228,152 ...... 204,627 | ............. |...... (4827) | ... (AB2T) | | 200,000 10/01/2016
745268YG1 | PUERTO RICO ELEC PWRAUTHPWR ........ ... |07/06/2016| Sink PMT @ 93.3050000 . |... XXX ... |......65314|....... 70,000|....... 62,725[....... 66,644 |............. [......(1,330) | ............. [....... (1,330) | ..o e 65,314 07/01/2017
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816692LC9 | SEMINOLE CNTY FLA SCH BRD CTFS . 07/01/2016{ MATURITY Lo XXX (3,860) 10,000 | 07/01/2016
837151BL2 | SOUTH CAROLINA ST PUB SVCS AUT .. ... |12/01/2016| MATURITY o XXX .(3693)]... .. 6,000 | 12/01/2016
875287DE1 | TAMPAFLAUTILTAX ... . |04/01/2016{ MATURITY Lo XXX A0 0 [ 5,000 L e e [ 04/01/2016
88256CAH2 | TEXAS MUN GAS ACQUISITION & SU ... 12/15/2016{ MATURITY Lo XXX . (4,035)] ... .. 1,750 | 12/15/2016
89602NQF4 | TRIBOROUGH BRDG & TUNL AUTHN . ... |11/15/2016| MATURITY Lo XXX . (3,505) | ... . 5,000 [ 11/15/2016
976904VF6 | WISCONSIN HSG & ECONOMIC DEV A . . |05/02/2016{ MATURITY . XXX...[.....190,000]...... 190,000 ...... 190,000 {...... 190,000 |............. [.....oouuit. - 1,045 | 05/01/2016
3199999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment .................................................... 79319) | .o [ (19319) | L. 5846292 | o e TOA L T04 176,579 |. XXX
Bonds - Industrial and Miscellaneous (Unaffiliated
01959EAAB6 | ALLIED WORLD ASSURN COHLDGS ........... C |08/01/2016| MATURITY .............. Lo XXX (19,768) 08/01/2016
055451AP3 | BHP BILLITONFINUSALTD .................. C |10/27/2016| MERRILL LYNCH Lo XXX .. (1,1283) 02/24/2017
05565QBT4 | BP CAPMKTSPLC .......... C |11/01/2016) MATURITY ........ o XXX ....(853) - 11/01/2016
767201AC0O |RIOTINTOFINUSALTD ................ C |10/26/2016) MERRILL LYNCH .. Lo XXX L(BTB2) | e 1825 2798 2,798 07/15/2018
02687QBC1 | AMERICAN INTL GROUP INC MTN BE ... |10/18/2016| MATURITY Lo XXX .. (2,384) 10/18/2016
031162BF6 | AMGENINC ............coovviiiinns ... |06/15/2016| MATURITY .. XXX...|.....500000]...... 500,000 ...... 495,790 |...... 499,560 | ............. |......... 40| ... ] 440 06/15/2016
05348EAL3 | AVALONBAY CMNTYS INC MTN BE .. ... |09/15/2016| MATURITY o XXX @27 09/15/2016
071813BA6 | BAXTERINTLINC .................... ... |09/14/2016] MERRILL LYNCH .. Lo XXX .. (2,954) 08/15/2019
071813BD0 | BAXTER INTLINC ... ... |09/14/2016] MERRILL LYNCH .. Lo XXX 01/15/2017
127055AG6 | CABOTCORP ....... ... |09/27/2016| VARIOUS ....... co s XXX 10/01/2016
172967DE8 | CITIGROUP INC .. ... |01/07/2016] MATURITY .............. o XXX 01/07/2016
126117AM2 | CNA FINL CORP .. ... |03/28/2016| CALLED @ 102.1986400 .|... XXX ... 08/15/2016
12626PAG8 | CRHAMERINC ........ ... |09/30/2016] MATURITY .............. Lo XXX 09/30/2016
126650BE9 | CVSHEALTHCORP ................ . 08/15/2016{ MATURITY .............. Lo XXX 08/15/2016
26138EAH2 | DR PEPPER SNAPPLE GROUP INC .. .oo| ... [10/11/2016{ MERRILLLYNCH ........|... XXX ... 05/01/2018
361448AK9 | GATXCORP ... ... |07/15/2016{ VARIOUS ............... Lo XXX 07/15/2016
36966R3P9 | GE CAPITAL INTERNOTES ...............c.ees ... |07/15/2016| MATURITY Lo XXX 07/15/2016
36966RZ41 | GE CAPITAL INTERNOTES ........... ... |06/15/2016| MATURITY Lo XXX 06/15/2016
36962G5C4 | GENERAL ELEC CAP CORP MTN BE . ... |05/09/2016| MATURITY o XXX 05/09/2016
36962GU69 | GENERAL ELEC CAP CORP MTN BE ... . 101/08/2016{ MATURITY Lo XXX 01/08/2016
375558AT0 | GILEAD SCIENCESINC ............... ... |12/01/2016| MATURITY Lo XXX 12/01/2016
38141GEU4 | GOLDMAN SACHS GROUP INC ........... ... |09/08/2016 Lo XXX 01/15/2017
38141GEEQ | GOLDMAN SACHS GROUP INC SRNT ........|... |01/15/2016] o XXX 01/15/2016
38141ER76 | GOLDMAN SACHS GRP INCMTN BE ... 12/15/2016 Lo XXX 12/15/2016
416515AR5 | HARTFORD FINL SVCS GROUP INC ... 10/15/2016 Lo XXX 10/15/2016
40414LAAT [HCPINC ..., ... |11/30/2016| CALLED @ 106.4197900 .|... XXX ... 01/30/2018
421915EGO | HEALTH CARE PPTY INVS INC .. . 109/15/2016{ MATURITY .............. o XXX 09/15/2016
421915EJ4 | HEALTH CARE PPTY INVS INC .. ... |11/30/2016| CALLED @ 100.9008700 .|... XXX ... 01/30/2017
40429CFN7 | HSBC FINANCE CORP ......... ... |01/19/2016| MATURITY Lo XXX 01/19/2016
48121CJIN7 | JP MORGAN CHASE BANK NA .. ... |06/13/2016| MATURITY Lo XXX 06/13/2016
48203RAE4 | JUNIPER NETWORKSINC ......... . ... |03/15/2016| MATURITY o XXX 03/15/2016
49446RAH2 | KIMCORLTYCORP ...............ceeee ... |08/23/2016] MERRILLLYNCH ........ Lo XXX 05/01/2017
50540RAH5 | LABORATORY CORP AMER HLDGS ... . 05/15/2016{ MATURITY s XXX 05/15/2016
53117CAK8 | LIBERTY PPTY LTD PARTNERSHIP .. .oo|... [10117/2016{ MERRILLLYNCH ........ Lo XXX 12/15/2016
539473AG3 | LLOYDS TSBBKPLC ............coooviiinan. ... |01/2172016] MATURITY .............. o XXX 01/21/2016
577081AV4 | MATTELINC ... ... |11/01/2016| MATURITY Lo XXX 11/01/2016
59156RAU2 | METLIFEINC .......... . |06/01/2016{ MATURITY Lo XXX 06/01/2016
61746BDB9 | MORGAN STANLEY ...... ... |10/18/2016| MATURITY Lo XXX 10/18/2016
61747YDD4 | MORGAN STANLEY ...... ... |04/29/2016| MATURITY o XXX 04/29/2016
681919AS5 | OMNICOM GROUP INC . . |04/15/2016{ MATURITY Lo XXX 04/15/2016
70212FAA1 | PARTNERRE FINALLC . 11/01/2016{ CALLED @ 108.7845100 .|... XXX ... 06/01/2018
713448BJ6 | PEPSICO INC . 11/07/2016{ CALLED @ 112.8420000 .|... XXX ... 11/01/2018
717081DB6 | PFIZERINC ............ ... |12114/2016| CALLED @ 110.0288320 .|... XXX ... 03/15/2019
74153QAGT7 | PRIDE INTLINCDEL ........ . 109/08/2016{ MERRILLLYNCH ........ o XXX 06/15/2019
74251VAD4 | PRINCIPAL FINL GROUP INC .. ... |12/09/2016| CALLED @ 116.9400000 .|... XXX ... 05/15/2019
74834LAR1 | QUEST DIAGNOSTICSINC ........... ... |04/01/2016] MATURITY .............. s XXX o], 82000]....... 82,000]....... 86,822|....... 82341 | ... BN [ B [ e 82000 e [ 04/01/2016
780097AW1 | ROYAL BK SCOTLAND GROUPPLC ... . 109/08/2016{ MERRILLLYNCH ........ Lo XXX 10/21/2019
811065AA9 | SCRIPPS NETWORKS INTERACT INC ... 12/15/2016] MATURITY .............. L XXX 12/15/2016
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SCHEDULE D - PART 4
Showmg All Long Term Bonds and Stocks SOLD REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 Change in Book/Adjusted Carrying Value 17 18 19 20 21

F 1 12 13 14 15

0 Current Bond

r Year's Total Book/Adjusted Interest/

e Prior Year Unrealized Other-Than- Total Foreign Carrying Foreign Stock Stated

i Number Book/Adjusted | Valuation | Current Year | Temporary Change in Exchange Value at Exchange Realized Total Dividends | Contractual

CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/ | (Amortization/| Impairment B./A.CV. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity

Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) | Accretion) | Recognized |(Cols. 11+12-13)] B./A.C.V. Date on Disposal | on Disposal | on Disposal | During Year Date
88165FAC6 | TEVA PHARMACEUTICALFINCOB.Y .........| ... 11/10/2016{ MATURITY XXX 100,000 ...... 100,000 |...... 100,190 |...... 100,034 | .........cooo [voereeree BA) oo [ (34) 11/10/2016
891027AN4 | TORCHMARK CORP .................... ... |06/15/2016| MATURITY XXX 105,000 ...... 105,000 ...... .. (1,759) 06/15/2016
91529YAG1 | UNUMGROUP ......... ... |09/30/2016| MATURITY CXXX 450,000 ...... 450,000 ...... (17,204) 09/30/2016
92343VAV6 | VERIZON COMMUNICATIONS INC . ... |04/04/2016] MERRILLLYNCH ........|... XXX .| 165577 | ...... 150,000 |...... .. (1,405) 04/01/2019
925524BB5 | VIACOMINC .............ceviie . 05/02/2016{ MATURITY .............. XXX 104,000 ...... 104,000 ...... .. (1,692) 04/30/2016
929903CH3 | WACHOVIA CORP NEW ... 10/15/2016{ MATURITY XXX 120,000 ...... 120,000 ...... .. (2,724) 10/15/2016
959802AB5 | WESTERNUNCO .......... 10/01/2016{ MATURITY XXX 421,000]...... 421,000 ...... . (11,687) 10/01/2016
98389BAK6 | XCELENERGY INC ... 12/16/2016{ CALLED @ 101.4010000 .|... XXX ... |..... 101,401 ...... 100,000 ...... (3,909) 04/01/2017
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffllated) ...................................................... 13,719,253 | ... 13,442,000 |... 15,016,610 (... 13,970,189 |............. . (256,033) [ | (256,033) | ........... o A3TIAB3 | 5099 |......... 5099 1..... 619,651|. XXX.
8399997 Subtotal - BONAS - Part 4 ... ... ... i .. 22,718,413 ... 22,437,000 |... 24,851,606 |... 23,087,791 |............. . (376,205) [ ........... |l (376,205) | ........... L 22711583 (. 6,829(......... 6,829]..... 906,215|. XXX .
8399998 Summary Item from Part 5for Bonds ...............o.ouiiiiiiii i 170,020 ...... 170,000 ...... 170144 | B3] [ (B3] | 170,12 o | 92)].......... 92)]......... 877|. XXX.
8399999 Subtotal - BONAS . ... ... 22,888,433 | ... 22,607,000 |... 25,021,750 ... 23,087,791 |............. . (376,238) ... | (376,238) | ........... 22881695 ... | 6,737 (......... 6,737 |..... 907,092|. XXX.
8999998 Summary Item from Part 5 for Preferred Stocks ............... ... [ XXX e . XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
G5960L103 | MEDTRONICPLC ..o C |01/15/2016) MERRILLLYNCH ........[...... 500.000...... 36,736 (... XXX... (4,936) . XXX
88579Y101 [3MCO ................. ... |07/07/2016] MERRILLLYNCH ........|...... 303.000]...... 50,149 (... XXX ... .. (7,557) . XXX
0220958103 | ALTRIAGROUPINC ........... ... |07/07/2016] MERRILLLYNCH ........|...... 333.000]...... 22746 (... XXX ... (11,372) . XXX,
026874784 .| AMERICAN INTLGROUPINC .......... ... 03/01/2016| MERRILLLYNCH ........|....... 34.0001....... 1,758 ... XXX... ... (T78) . XXX
030420103 .| AMERICAN WTR WKS CO INC NEW .. . 07/07/2016{ MERRILLLYNCH ........|..... 1,000.000...... 82,598 (... XXX... .. (4,895) . XXX
031162100 .| AMGENINC ..............coeinnne. 12/15/2016{ MERRILLLYNCH ........|...... 215000 ...... 33498 (... XXX... . XXX
091936732 .| BLACKROCK FDS GB L/SCRINSTL ........... .. |11/07/2016) MERRILLLYNCH ........[...... 897.805(....... 9,014 |... XXX ... . XXX,
111621306 .| BROCADE COMMUNICATIONS SYSINC ........ . 05/31/2016{ MERRILLLYNCH ........|..... 1,675.000...... 15195 ... XXX ... . XXX
156700106 .| CENTURYLINKINC ...t .. [11/07/2016) MERRILL LYNCH .. e 8,000.000..... 186,396 ... XXX ... . XXX
125509109 .| CIGNA CORPORATION .............ocovennn. .. |06/30/2016) MERRILLLYNCH ........[...... 140.000...... 18402|... XXX... . XXX
20030N101 | COMCAST CORP NEW ... ... |07/13/2016] MERRILLLYNCH ........|...... 164.000...... 10,962 ... XXX... . XXX,
20825C104 | ConocoPhillips ............ ... |01/15/2016] MERRILLLYNCH ........|..... 4,200.000 | ..... 164,141 (... XXX ... . XXX
126650100 .| CYVSHEALTHCORP ........... . [01/04/2016{ MERRILLLYNCH ........|....... 32.0001....... 3078|... XXX... . XXX
247361702 .| DELTAAIR LINES INCDEL ... ... |11/07/2016] MERRILLLYNCH ........|...... 300.000]...... 13155]... XXX ... . XXX
253868103 .| DIGITALRLTY TRINC .......ooviiiin ... |07/07/2016] MERRILLLYNCH ........|..... 1,000.000...... 93,165(... XXX... . XXX
254709108 .| Discover Finl Sves ..............ocoovveiiinnnnn .. |01/04/2016) MERRILLLYNCH ........[...... 325.000...... 17,073 ... XXX ... . XXX
260543103 .| DOW CHEM CO ..... . 06/14/2016{ MERRILLLYNCH ........|..... 3,148.000..... 135568 ... XXX ... . XXX
30303M102 | FACEBOOK INC .. . [12/15/2016{ MERRILLLYNCH ........|...... 335.000]...... 38610(... XXX... . XXX
31428X106 | FEDEXCORP .......ccoviiiiiiiiiiiiea] e 01/15/2016 MERRILLLYNCH ........|..... 1,500.000..... 190,492 (... XXX... . XXX
369604103 .| GENERAL ELECTRIC CO . ... |01/15/2016] MERRILLLYNCH ........|..... 1,500.000...... 42584|... XXX... . XXX
42809H107 |HessCorp ................ . 101/15/2016{ MERRILL LYNCH .. e 2,000.000...... 77,026 (... XXX ... . XXX
438516106 .| HONEYWELL INTL INC . ... |10/10/2016| COSTADJ ......... Lo XXX . XXX
464287200 .| ISHARESTR ............. ... |01/04/2016] MERRILL LYNCH .. Lo XXX . XXX
46625H100 | JPMORGAN CHASE & CO .. ... |01/04/2016] MERRILL LYNCH .. o XXX . XXX
548661107 .| LOWESCOSINC ........... ... |06/29/2016] MERRILL LYNCH .. Lo XXX . XXX
57636Q104 | MASTERCARDINC .............ccovvvinnnnn. .. |02/01/2016) MERRILL LYNCH .. Lo XXX . XXX
58155Q103 | MCKESSON CORP ... . 102/01/2016{ MERRILL LYNCH .. Lo XXX . XXX
594918104 .| MICROSOFTCORP .............. 11/07/2016{ MERRILL LYNCH .. o XXX . XXX
60871R209 | MOLSON COORS BREWING CO . ... |10/18/2016] MERRILL LYNCH .. Lo XXX . XXX
68389X105 | ORACLECORP .................... ... |04/13/2016] MERRILL LYNCH .. Lo XXX . XXX,
(G6852T105 | PARTNERRE LTD . ... |03/18/2016/ CASH MERGER ... Lo XXX . XXX
717081103 .| PFIZERINC ............ ... |08/08/2016] MERRILL LYNCH .. o XXX . XXX
741503403 .| PRICELINEGRPINC ................. ... |04/13/2016] MERRILL LYNCH .. Lo XXX . XXX
744573106 .| PUBLIC SVC ENTERPRISE GROUP ........... . 03/01/2016{ MERRILL LYNCH Lo XXX . XXX,
778296103 .| ROSSSTORESINC ........coovvviiiiinnnn .. |10/18/2016| MERRILL LYNCH Lo XXX . XXX
844741108 .| SOUTHWEST AIRLSCO ......... . |01/04/2016{ MERRILL LYNCH .. o XXX . XXX
89417E109 | TRAVELERS COMPANIES INC ... ... |10/18/2016] MERRILL LYNCH .. Lo XXX . XXX
910047109 .| UNITED CONTLHLDGSINC ........ ... |04/13/2016] MERRILL LYNCH .. Lo XXX . XXX
913903100 .| UNIVERSAL HLTH SVCS INC .. ... |04/13/2016] MERRILL LYNCH .. Lo XXX . XXX
91529Y106 | Unum Group ................... ... |01/15/2016] MERRILL LYNCH .. o XXX . XXX
902973304 .| USBANCORPDEL ...............coeinn. . |01/04/2016{ MERRILL LYNCH . XXX ... . XXX
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SCHEDULE D - PART 4
Showmg All Long Term Bonds and Stocks SOLD REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 Change in Book/Adjusted Carrying Value 17 18 19 20 21

F 1 12 13 14 15

0 Current Bond

r Year's Total Book/Adjusted Interest/

e Prior Year Unrealized Other-Than- Total Foreign Carrying Foreign Stock Stated

i Number Book/Adjusted | Valuation | Current Year | Temporary Change in Exchange Value at Exchange Realized Total Dividends | Contractual

CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/ | (Amortization/| Impairment B./A.CV. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity

Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) | Accretion) | Recognized |(Cols. 11+12-13)] B./A.C.V. Date on Disposal | on Disposal | on Disposal | During Year Date
91913Y100 | VALERO ENERGY CORPNEW ................ ... |08/30/2016] MERRILLLYNCH ........|...... 133.000....... 7373 |... XXX...|.........3560]|.........9404|...... (5845) [ ...oovvee | [ (B84B) | 3860 3,814 . XXX,
92553P201 | VIACOMINCNEW ............. veveono| ... |06/20/2016| MERRILLLYNCH ........|...... 210.000....... 7606(... XXX...|.........8331|.........8644|........ B13) | oo [ e BIB) [ B33T (725) . XXX
949746101 .| WELLS FARGO & CO NEW . 10/27/2016{ MERRILL LYNCH .. o 4,000.000 | ..... 185447 (... XXX... |...... 205598 |...... 217,440{..... (11,842) [........ooo | [ (11,842) ) L 205898 (20,151) . XXX
9099999 Subtotal - Common Stocks - Industrlal and Mlscellaneous (Unaff liated) ... ..2,323950 ... XXX ... |..... 2 146,208 ..... 2,477,645 oo (338514) [ (3355 14) | 2146208 | 177,741 . XXX
9799997 Subtotal - ComMON SOCKS = PArt 4 . ...\t .. 2323950 ... XXX... |..... 2,146,208 | ..... 2477,645|... (335514)|............. | | (335514) | L. 2146208 | | 177,741 . XXX
9799998 Summary Item from Part 5 for Common Stocks ... 567,199 ... XXX ... |...... 649,036 | .............. | 649,036 (81,837) \ . XXX
9799999 Subtotal - COMMON SEOCKS ... .. ...\ 2,891,149 ... XXX ... |..... 2,795244|..... 2477,645|... (335514) |............. .o (335514) | ........... |.....2795244 | ............|...... 95904 |....... 95904 |...... 39,079 (. XXX.
9899999 Subtotal - Preferred and Common Stocks ... .. ... 02,891,149 ... XXX ... |..... 2,795244 | ... .. 2477645(... (335514) | ............. ... | (335514) | ........... |..... 2795244 ... | 95904 |....... 95904 |...... 39,079 |. XXX
9999999 TOAIS .. .. ... 25 779582 (... XXX ... |... 27,816,994 |... 25565436 ... (335514)|... (376,238)|............. |..... (7T11,752) | ........... . 25676939 |............. |..... 102,642 ...... 102,642 ..... 946,171]. XXX .
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SCHEDULE D - PART 5
Showmg All Lonc Term Bonds and Stocks ACQUIRED Durlng Year and Fully DISPOSED OF During Current Year

1 2 3 4 Change in Book/Adjusted Carrying Value 18 19 20 21
F 12 13 14 15 16
6] Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) B./A.C.V. on Disposal on Disposal on Disposal During Year Dividends
Bonds - U.S. Governments
912828UR9 .. .| UNITED STATES TREAS NTS .. |.. | 07/08/2016 | MERRILL LYNCH ....| 11/02/2016 | MERRILLLYNCH ... |..... 170,000 ...... 170,144 | ...... 170,020 ...... 70,12 o [ (B3] | (B3] e [ 92)].......... 92)].......... 877|.......... 306
0599999 Subtotal - Bonds - U.S. GOVEMMENS . ...........uititii it 170,000 ...... 170,144 | ...... 170,020 ...... 70,12 o [ (B3] | (B3] e [ 92)].......... 92)].......... 877|.......... 306
8399998 Subtotal - BONAS . ...\ 170,000 ...... 170,144 | ...... 170,020 ...... 170,12 o (B3] | B3] [ 92)].......... 92)].......... 877|.......... 306
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
881624209 ... | TEVA PHARMACEUTICAL INDS
LTD oo C | 01/15/2016 | MERRILL LYNCH ... .|07/07/2016 | MERRILL LYNCH ....|... 3,000.000 |...... 186,115 ...... 151,084 |...... 186,115
031162100 ... |AMGENINC ................... 07/07/2016 | MERRILL LYNCH ... .| 11/07/2016 | MERRILL LYNCH ....|... 1,300.000|...... 202,219 (...... 180611 ...... 202,219
111621306 ... | BROCADE COMMUNICATIONS
SYSINC ......cooviiiii 01/04/2016 | MERRILL LYNCH ... .| 05/31/2016 | MERRILLLYNCH ....|..... 105.000 | .......... 979|.......... 953 | .......... 979
277432100 ... | EASTMAN CHEM CO ... 06/14/2016 | MERRILL LYNCH ... .| 10/18/2016 | MERRILLLYNCH ....|..... 140.000 10,037
31428X106 ... | FEDEX CORP ... 01/04/2016 | MERRILL LYNCH ... .| 06/14/2016 | MERRILLLYNCH ....|..... 146.000 .211041 ..
55616P104 ... |MACYSINC ............ 01/15/2016 | MERRILL LYNCH ... .| 07/07/2016 | MERRILL LYNCH ....|... 4,500.000 . 170,278 ...
57636Q104 ...| MASTERCARDINC ............ . [ 01/04/2016 | MERRILL LYNCH ....|02/01/2016 | MERRILLLYNCH ....|...... 18.000 P IV
595112103 ... | MICRON TECHNOLOGY INC ... | .. |01/04/2016 | MERRILL LYNCH ....|03/01/2016 | MERRILL LYNCH ....{... 1,195.000 7041
913903100 ... | UNIVERSAL HLTH SVCS INC ...| .. |01/04/2016 | MERRILL LYNCH ....|04/13/2016 | MERRILLLYNCH ....|....... 5000 (.......... 588|.......... 620|.......... 5881 ....
949746101 ... | WELLS FARGO & CONEW ... | .. 07/07/2016 | MERRILL LYNCH ... .| 10/27/2016 | MERRILLLYNCH ....|..... 500.000 . 23278 ...
958102105 ... | WESTERN DIGITAL CORP ..... 01/04/2016 | MERRILL LYNCH ... .| 07/07/2016 | MERRILLLYNCH ....|..... 260.000 15,696
9099999 Subtotal Common Stocks - Industrial and Miscellaneous (Unaffiliated) ..............................ooo | L 649,036 |...... 567,199 ...... 649,036
9799998 Subtotal - COMMON SEOCKS .. ...\t | 649,036 ...... 567,199 (...... 649,036 |..........ooo | L e e L (81,837)[...... (81,837)
9899999 Subtotal - Preferred and Common StOCKS ............ ..o 649,036 |...... 567,199 (...... 649,036 .............. | [ e (81,837)|...... (81,837)
9999999 TOAIS .. .. ... | 819,180 (...... 737.219]...... 819148 ... | (B3] | B3] e (81,929 |...... (81,929)
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SCHEDULE D - PART 6 - SECTION 1

2. Total amount of intangible assets nonadmitted $...............

SCHEDULE D - PART 6 - SECTION 2

4

Stock in Lower-Tier Company
Owned Indirectly by Insurer on

Total Amount of

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
1 2 3 4 5 6 7 8 9 10 Stock of Such Company Owned
NAIC Valuation Do Insurer's by Insurer on Statement Date
Method Assets Include 11 12
(See Purposes Intangible
Description and Procedures Assets
Name of Subsidiary, NAIC Manual of the connected with Total Amount
CUSIP Controlled or Company ID NAIC Investment | Holding of Such of Such Book/Adjusted Nonadmitted Number of % of
Identification Affiliated Company Foreign Code Number Analysis Office) |Company's Stock?| Intangible Assets | Carrying Value Amount Shares Outstanding
1999999 Total - Preferred and CommON STOCKS ..ot L L e XXX ... XXX
1. Amount of insurer's capital and surplus from the prior perlod s statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §............... 0

1 2
Intangible Assets Statement Date
Included in 5 6
Name of Company Listed Amount Shown
CUSIP in Section 1 Which Controls in Column 8, Number % of
Identification Name of Lower-Tier Company Lower-Tier Company Section 1 of Shares Outstanding
0399999 Total - Preferred and COMMON SHOCKS .. ... . .u ittt et ettt | [ XXX [ XXX
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SCHEDULE DA - PART 1
Showmg all SHORT TERM INVESTMENTS Owned December 31 of Current Year

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
Amount Due
Current Year's Total and Accrued
Book/ Unrealized Other-Than- Foreign Dec. 31 of
CUsIP Adjusted Valuation Current Year's |  Temporary Exchange Current Year | Non-Admitted Amount Paid For
Identi- For- Date Name of Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual on Bond Not Due and Effective When Received Accrued
fication Description Code |eign| Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.CV. Value Cost in Default Accrued Rate of Rate of Paid During Year Interest
Bonds - U.S. Special Revenue and Special Asses ment Obligations and all Non Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Qbligations
FEDERAL NATLMTGASSN .............ooofones T) 07/08/2016| MERRILLLYNCH .............. 06/12/12017] ....... 13273 ..o [ (292) | oo [ 13,000 ....... 13564 |............ 37| .. 5375]...... 0674|...0D.. |.......... 349 ... 60
2599999 Subtotal - Bonds - U.S. Special Revenue and Special Assessment Obligations and all Non Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions - Issuer Obligations ............... ... i 183273 ... (292) .o e 13,000(....... 13,564 | ............ 37 XXX XXX XXX 49| ... 60
3199999 Subtotal - Bonds - U.S. Special Revenue and Special Assessment Obligations and all Non Guaranteed Obligations of Agencies and
Authorities of Governments and Their Political Subdivisions .. XXX .. XXX .. [, XXX.
7799999 Subtotal - Issuer Obligations ....................... XXX .. XXX ... XXX.
8399999 TOtAl BONAS ... ...\ XXX [0 XXX, ]. XXX.
All Other Money Market Mutual Funds
.. 990206914 . [BANKOFAMERICA ...........oovviiiii] o 12/30/2016 [MERRILLLYNCH .............. | [0 208,081 oo [ [ e [ [0 208,081 | e e .. MON .
..990217929 . [BANKOFCHINA ... 12/30/2016 [MERRILLLYNCH .............. | [0 140,067 | ..o [ [ e [ | 140,067 | e .. MON .
.. 990154924 . [BB& TCOMPANY ..........coooeviiiii] e 06/30/2016 |MERRILLLYNCH .............. | |0 37374 o [ [ e e [ BTBTA e .. MON .
. 998911UC3 . | BBIF MONEY FUNDCLASS4 ...............o.|.ooeee 12/30/2016 [MERRILLLYNCH .............. | [0 209237 | oo o [ e [ [0 209,237 | e .. MON .
. 09248U841 . | BLACKROCK LIQUIDITY FDS ..... 12/30/2016 [MERRILLLYNCH .............. | [ IBAT o e e e e BT .. MON .
.. 990286916 . | ML BANK DEPOSIT PROGRAM ... 12/30/2016 [MERRILLLYNCH .............. | [ 783871 | o [ [ e [ | TBA105 e .. MON .
. 998916FP0 . | PREFERRED DEPOSIT (BUS) ......... 03/31/2016 |MERRILLLYNCH .............. | | 77 e [ L e T e .. MON .
8999999 Subtotal - All Other Money Market Mutual Funds XXX XXX . XXX
9199999 Total Short-Term INVESIMENTS ... ... ... e XXX XXX . XXX
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E18 Schedule DB - Part A Sn 1 Opt/Cap/Floor/Collars/Swaps/Forwards Open

E19 Schedule DB - Part A Sn 2 Opt/Cap/Floor/Collars/Swaps/Forwards Term. .... NONE

E20 Schedule DB - Part B Sn 1 Future Contracts Open

E21 Schedule DB - Part B Sn 2 Future Contracts Terminated

E22 Schedule DB - Part D Sn 1 Counterparty Exposure for Derivative Instruments . NONE

E23 Schedule DB - Part D Sn 2 - Collateral Pledged By Reporting Entity

E23 Schedule DB - Part D Sn 2 - Collateral Pledged To Reporting Entity

E24 Schedule DL - Part 1 - Securities Lending Collateral Assets

E25 Schedule DL - Part 2 - Securities Lending Collateral Assets

E18 - E25
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
Sunstrust Bank-Depository Account ............... Orlando, FL ... e e e e [ ... 1,604,079 X X X]
Suntrust Bank-Claims Account .................... Orlando, FL ... [ [ .. (3,660,329) X X X]
Suntrust Bank-Operating Acount .................. Orlando, FL ..o L e e (391,415) X X Xi
Suntrust Bank-Disbursement Account ............ Orlando, FL ... e L e e .. (1,771,682) X X X]
MerrillLynch ... Jacksonville, FL ... 4,688 X X X|
0199998 Deposits in ............... 1 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - 0pen dePOSIOMIES ... ... ... XXX X XX
0199999 Totals - OPeN DEPOSIOTIES . ...\ ...t XXX (4,214,659) X X X|
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended dePOSIONIES .......... ..o XXX e X X X]
0299999 Totals - Suspended DEPOSItOMIES ............ ..ot XXX X X X
0399999 Total Cash ON DEPOSIE .. ... ... XXX (4,214,659) X X X|
0499999 Cash in ComPany's OffiCe ..ot XXX XXX. XXX | 77,949 X X X|
0599999 Total CaSh ... ..o XXX .. (4,136,710) X X X]
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1.January ... 1,602,426 | 4. April ... 4,997,221 (7. July ... | 6,143,249 (10. October ..........|........... 4,091,424

2.February ..........| ..o 4,094,760 (5. May ............. |, 6,539,184 8. August ............|.......... 6,577,266 | 11. November .......|........... 2,980,617

3.March .............|.............. 746,003 |6.June .............. | 10,840,858 | 9. September ........|........... 1,587,763 | 12. December .......[.......... (4,136,710)
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

LZ3

1 2 3 4 5 6 7 8
Amount of Amount
Date Rate Maturity Book/Adjusted Interest Due Received
Description Code Acquired of Interest Date Carrying Value & Accrued During Year
Other Cash Equivalents
DFS Statutory Deposit FUNG ... .. SD..[....10/01/2006 ... |................ 0.000] i [ 41744 | 1,268|.............. 12,596
8599999 Subtotal - Other Cash EQUIVAIBNES ................... e 417441 1,268|.............. 12,596
8699999 Total Cash EQUIVAIBNES ... A17441 . 1,268|.............. 12,596
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1

Type of
Deposit

2

Purpose of
Deposit

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value

States, Etc.

1. Alabama (AL) ................
2. Alaska (AK) ...
3. Arizona (AZ) ...
4. Arkansas (AR) ...
5. California (CA) .................ooo..
6. Colorado (CO) ............coevvvn.
7. Connecticut (CT) ...
8. Delaware (DE) ......................
9. District of Columbia (DC) ...........
10. Florida (FL) ...............ocooo
11. Georgia (GA) .......cooooviiii,
12. Hawaii (HI) ................oo
13. Idaho (ID) ..........coovviiiii,
14, Mlinois (IL) ........oovvveiii
15. Indiana (IN) ...
16. lowa (IA) ..o
17. Kansas (KS) ........................
18. Kentucky (KY) ...
19. Louisiana (LA) ...............oo
20. Maine (ME) ..............oooii
21. Maryland (MD) ......................
22. Massachusetts (MA) ................
23. Michigan (MI) .......................
24. Minnesota (MN) .....................
25. Mississippi (MS) ....................
26. Missouri (MO) ...,
217. Montana (MT) .......................
28. Nebraska (NE) ......................
29. Nevada (NV) ...,
30. New Hampshire (NH) ...............
31. New Jersey (NJ) ...............oo.e.
32. New Mexico (NM) ...................
33. New York (NY) ...,
34. North Carolina (NC) ................
35. North Dakota (ND) ..................
36. Ohio (OH) ..o,
37. Oklahoma (OK) .....................
38. Oregon (OR) .........oooviviii.
39. Pennsylvania (PA) ..................
40. Rhode Island (RI) ...................
41. South Carolina (SC) ................
42. South Dakota (SD) .................
43. Tennessee (TN) ....................
44, Texas (TX) ..o
45. Utah (UT) ..o
46. Vermont (VT) ...
47. Virginia (VA) ...
48. Washington (WA) ...................
49. West Virginia (WV) .................
50. Wisconsin (WI) ...
51. Wyoming (WY) ...
52. American Samoa (AS) ..............
53. Guam (GU) ...
54. PuertoRico (PR) ....................
55. U.S. Virgin Islands (V1) .............
56. Northern Mariana Islands (MP) ....
57. Canada (CAN) ......................
58. Aggregate Alien and Other (OT) ...
59. TOTAL ..o
DETAILS OF WRITE-INS
5801,
5802.
5803.
5898.  Summary of remaining write-ins

for Line 58 from overflow page .....
5899.  TOTALS (Lines 5801 through

5803 plus 5898) (Line 58 above) ..
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