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Annual Statement for the year 2014 of e IMl@tropolitan Property and Casualty Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@@SUNY SECUMHES........cvuererrereireireireiie et essesisssssiesins | eeeseesnees 21,687,544 |........... (VI I 21,687,544 | ..o, (U [ 21,687,544 |............ 0.5
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt GENCIES.......veuvrrerrereirrrrnrereeeresssneseienns | sereesnssessssesnssensnnssens (O] I 0.0 | o (0 (0 (0] 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........cuvererernienies | covvrevremsssssiessenesseenns (0] I 0.0 [ oo (01 (0 (O] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIHES). ... .euvveirncircireiierie ittt nssnes | essaessnees 21,664,409 |............ 0.5 | oo 21,664,409 |...cooovvvrririnne (U [ 21,664,409 |............ 0.5
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations............cccccceeee. | ovvvevinee. 63,035,680 |............ 15 | e 63,035,680 |...cooeverrririrnnns (1 I 63,035,680 |............ 15
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...............ccoeovevecnisiceicesiiens | v, 75,598,729 |.......... 1.8 | oo 75,598,729 | ...coovvvreveieieenn0 | e 75,598,729
1.43 Revenue and assessment obligations..............cccceeveervieveeeeeieieenns | coevvenes 2,380,344,519 |........57.9 | ........ 2,380,344,519 |...ccoovvvvvveieennn0 | e 2,380,344,519
1.44 Industrial development and similar obligations...............ccoeveeveeviceies | covrveieieieieie e 0 fivviieeed0.0 [ o (01 (01 U 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............ccoovevieceveeeierieieen | cevererenrennn. 480,884 | 0.0 | oo 480,884 |....coooevirererinnes (01 I 480,884 |............ 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevevecviec | ceviiiiereennnnn 52,703 | 0.0 [ e, 52,703 | oo [0 I 52,703 |............ 0.0
1,513 All OtNE ..ottt stensnssens | senesessessassnssessenssnsan (V] I (00 (01 DO 0 (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceeveeveneirniniinnennennd (0] I 0.0 [ o (0 (0 (0] 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Lin€ 1.5271........covvieinieeieinieeieen | v (O] I 0.0 | oo (01 (0 (O] I 0.0
1,523 All OtNEI...vvveeerieieeese st snsnssssens | seesessessans 49,783,201 |............ 1.2 | i 49,783,201 | .o (V1 49,783,201 |....coene.. 1.2
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). . .vveeveerircirc ittt ssssstnsins | oesesssins 297,184,490 |........... 72 | . 297,184,490 | .covvivriirinrii (0 S 297,184,490
2.2 Unaffiliated non-U.S. securities (including Canada) 129,289,315 | .... 129,289,315 |.... ...129,289,315 | ..
2.3 Affiliated SECUMLIES. .......oveerrererercreireiceeineinesererinesensessinensesenisssnenenens | esnenseessnnsnennenseeenn0 | eonenensnd0000 | i 0 [0 | 0
3. Equity interests:
3.1 Investments in MUtUal fuNdS.........coocvierernincnineneseesneneen | venerseneneresneeeenn0 [ e 0.0 | v (V1 O (0 RN (V1N I 0.0
3.2 Preferred stocks:
321 AR, .. v sesnessensnnsnnes | serensessnnsensenseenene0 | e 0.0 [ e [0 O (O (V1 O 0.0
3.22 UNAffili@ted.......corveeeeeeeieeineeeeise et sessenesesseens | eeeesenens 161,401,754 |............ 39 | 161,401,754 | .o (V10 161,401,754 |............ 39
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIIEG. ...t nenseniens | cneressesinenessnseneneens0) | vereeeneens (00 (01 D (0 (V1N I 0.0
3.32 Unaffiliated........ccovvvrrerieirninnencneneeresssssssssssisenssensenins | eevnsssssssssenenennendQ | onernenen: 0.0 [ v [0 PR (O (V1 O 0.0
3.4 Other equity securities:
341 AFFIEEE. .. oot | et 867,584,627 |.......... 2910 | 867,584,627 |.....cocvvirverrrnnnn. (0 S 867,584,627 |.......... 211
342 UNAffilidted. ..o | ettt (01 O 0.0 | oo [0 O (O O (V10 O 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AR, ..ot ensensenes | sereneensiensiennsennsennene0 | e 0.0 | oo [0 O (O (01 O 0.0
3.52 Unaffiliated.......ccovvrirrerieirinsissieissseiessssssessssissssessssssssssssssssnens | snsssesssssssssesssssenssnsssQ | veveesennens (00 (01 D 0 (010 O 0.0

4. Mortgage loans:
4.1 Construction and land development
4.2 Agricultural

4.3 Single family residential Properties..........ccvvrerrerrnrisrinrnsnsieessessesnessses
4.4 Multifamily residential properties.
4.5 COMMECIAl I08NS........orerririirrieireiiesissieessses ettt snssssesseseans
4.6 Mezzanine real estate 10aNS..........ccueiierieeiiineninee e
5. Real estate investments:
5.1 Property occupied by COMPANY.........ccociivrieieeieieeesseeessiessessesssns | seesssessesesees 202,733 |..coeeee. (00 I 202,733 | oo (O I 202,733 | ..o 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)............cccoceueeieinieieieseeieieies | e 9,741,355 | ............ 0.2 | e, 9,741,355 | oovoveeeeiinn (V1 I 9,741,355 | .......... 0.2
5.3 Property held for sale (including $.......... 0 property acquired in
satisfaction of debt)........cccocvreevieeciieeeeseenenns | o0 | 0.0 | (01 (0 (O] I 0.0
8. COMrAC I08NS.......corerirreeeieieircieereeeeineieeesseeeesessenseesssenssesssssesssssssssssensnnes | sessssssesessessnessesensens0 | eonnrrnennnd00 | oviirinisessieseennd (01 P [0 (V] I 0.0
T DEIIVALIVES. ..ot O] e 1,723,768 | ..o (110 1,723,768 |............ 0.0
8. Receivables for SECUMLIES. ........ovurrerurirrerrieereeneireeeeeneiseeesseeneseessssssessssesssnenes | sesssssseessssenssessessessens0 | eonrrnnnnnd000 | o (01 P 0 (01 O 0.0
9. Securities lending (Line 10, Asset Page reinvested collateral)...........c.cccoeveerveves | ceveveeeviiesieieieneenc0 [ eieeeenn0.0 | i (1] D,9,%, GRS D )9, G IR XXX
10. Cash, cash equivalents and short-term investments.............ccoooveerereernenenennnns | cveeveinnens (86,784,679) | .......... (V)] — (86,784,679) | ..eocvrvereerrerrnene (01 (86,784,679) | .......... (2.1)
11, Other inVested @SSELS.........ourerieriiicreinreseeee st | eeiseninees 116,785,583 |............ 2.8 | i 116,785,583 | ....cvovvrirrcrniines [ 116,785,583 |............ 2.8
12, Total INVESIEA @SSELS. .......cvceeeriiececicieeieeee ettt seseneenen | eeneeens 4,109,776,615 |........ 1000 | ......... 4,109,776,615 | ...coovvvrerrerrrenes (U 4,109,776,615 |........ 100.0
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate
Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAN. ......cuvuuiurreiereeiieicieieeisee ettt es sttt 10,157,442
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN B).........ceu e 0
2.2 Additional investment made after acquisition (Part 2, COlUMN 9)...........coiiriirii e 22,092 22,092
Current year change in encumbrances:
3.4 Totals, Part 1, COlUMN 13 ... 0
3.2 Totals, Part 3, COIUMN ...ttt ettt st a ettt et et s s ettt s s e nnaee 0 0
Total gain (10sS) 0N diSPOSalS, Part 3, COIUMN 18..........c.iuiiiieiieiiecieiieceeeirete ettt s sttt 0
Deduct amounts received on disposals, Part 3, COIUMN 15..........cciiiiiiieiesie ettt bbb bbbt 0
Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 5. ...ttt bbb bbbt bbbttt s st bbb s e seane 0
6.2 Totals, Part 3, COIUMN 13........coiiiiciieineicie ittt 0 0
Deduct current year's other-than-temporary impairment recognized:
7.4 Totals, Part 1, COIUMN 12.........coiiiiieiisei et 0
7.2 Totals, Part 3, COIUMN 10........cociiiiieiececeiciee ettt ettt ettt et et b s aese st et ss st et et et et sansn s e snans 0 0
Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ..ottt s sttt b ettt et ee st et et et eseanes s st st st tatetessenaeas 235,446
8.2 Totals, Part 3, COIUMN ...t 0 235,446
Book/adjusted carrying value at end of current period (LINES 1+2+3+4-548-7-8).........curiuiuiiiiiieiieiss et 9,944,088
Deduct total NONAAMITIEA BMOUNTS..........ciiiiiieiic bbb bbbt 0
Statement value at end of current period (LI 9 MINUS LINE 10).........uuiuiuriiiriiieieieiie ettt 9,944,088

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans
Book value/recorded investment excluding accrued interest, DECEMBEr 31 Of PHOF YEAI.........vrverrrirrririreireirieeeeseeeeeseesesre s essessessessessessessesseens 0
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7). ssessessesseens 0
2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........ccooriiuriiiniiniee e 0 0
Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12.......oveeeeeeeecececeeeee ettt ettt sttt sttt ettt sttt ae s ss st et ee st et et et et nanen s e nans 0
3.2 Totals, Part 3, COIUMN 1. ...ttt 0 0
ACCIUL OF BISCOUNL. ...ttt s s bbb 0

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column O..........coviuiueriiieciciescee e o LG B e 0
5.2 Totals, Part 3, Column 8...........ccevvvvverieeeeeeee e NN ..................................... 0

0
Total gain (10ss) 0n diSPOSalS, Part 3, COIUMN 18.........cocuiiieiieer ettt 0
Deduct amounts received on disposals, Part 3, COIUMN 15...........cieiiriieiceiesse ettt ettt sttt sttt 0
Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES............cririiiriiiri b 0
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COUMN 13 ...t 0
9.2 Totals, Part 3, COIUMN 13.......eceeeeecee ettt bbbt b et ae et et a ettt sn ettt s s e seaee 0 0
Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 11 . ..ottt et bbb bbb bbb s et bbb se bbb s sn et bebanas 0
10.2 Totals, Part 3, COIUMN 10......c.ciiiiiiie et 0 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-8+9-10)........cceveuirniirirnriniensieseeieee s 0
TOAl VAIUBHION GIOWANGCE..........veeeeiieceiciiie ittt 0
SUDBLOLAI (LINE 11 PIUS LINE 12)....euieeeiieiiiei ittt sttt bbb b5 282 h b2 s £ 8 e 28 bbb bbb bbbt n bbbt 0
Deduct total NONAAMITIEA @MOUNTS.........c.vviieiirercieie et 0
Statement value at end of current period (LINE 13 MINUS LINE T4)........co ittt bbb bbbt es 0
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAN.........ciiiuriiuieiiei ettt s bbb bbbt b bt 99,447,904
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccouiuriiririririerieree e 47,047,554

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........coiriiuriiniiree e 4,125,920 51,173,474
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 1B.......covieeeeeeeeeeeecie ettt ettt s bttt s et et ssnse bbbt s et bt s e snaee 0

3.2 Totals, Part 3, COIUMN 12.......c.oiiieiicese e 0 0
4. ACCIUAI OF GISCOUNL.......vuveesesiseie b8 0

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ..ottt ettt bbb bbb s s sttt s sttt s s setee 759,313

5.2 T0tals, Part 3, COIUMN O.......cuuiiiiiiiirriireseises et 0 759,313
6. Total gain (I0sS) 0N disP0Sals, Part 3, COIUMN 19..........c.iiiiieieieieei bbb 0
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccccuiueiiieicieieieie ettt ettt s b s bbbt bbbt s s aes 34,597,303
8. Deduct amortization Of premium AN AEPIECIALION. ..........c.euiuriiieieieiete ettt s bbb bbb bbb bbbttt s bbb 0
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ......cvieieiiiecieeeceeetet ettt ettt sttt bbbt a st et et et st et et et esesn s ansssasbabatetsananes 0

9.2 Totals, Part 3, COIUMN T4.........oiiiieiiieeisitei sttt 0 0
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 15.........cuuiiieiiiiiicenei et 0

10.2 Totals, Part 3, COUMN 1. ..ot 0 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).. 116,783,388
12.  Deduct total nonadmitted amounts............c.cveereereereenieninininiinns 0
13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........oviiiiirieireieieeieeseee sttt sttt 116,783,388

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAT...........cuiiuiiiirieirieie ettt s bbb bbbt bbbttt s 4,049,534,118
2. Cost of bonds and stocks acquired, Part 3, COIUMN 7.........c.cccuiueiiieieiicice ettt bbb bbbt bbb s s ntns 744,013,008
3. ACCIUBH OF BISCOUNL. ...t 6,325,226
4. Unrealized valuation increase (decrease):

4.1 Part 1, COIUMN 12..c.ceceiiieiieei ettt (9,491,659)

4.2 Part2, SECON 1, COIUMN 15.......cuiiieeceeee ettt ettt ae et s s sae s st s s e et s s ensnaen 5,479,314

4.3 Part 2, SECHON 2, COIUMN 3. 44,160,397

A4 Part 4, COIUMN Tttt sttt s st 2,037,711 42,185,763
5. Total gain (10ss) 0N diSPOSAIS, Part 4, COIUMN 1........iuiiiiiieiieieeee ettt bbb h bbb bbb bbbt 3,871,055
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7............coiiiiriiiieceeee ettt 762,994,262
7. Deduct amOrtization OF PIEMIUML...........ciiiiiiei ittt b8 b8 b 8 R AR bbb bbbt 10,669,990
8. Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 15, ..ottt (2,703,053)

8.2 Part2, SECON 1, COIUMN 1. ...ttt ettt ettt s s st ettt en s bt s s snaee 0

8.3 Part2, SECtion 2, COIUMN 16........ccviieiireieieeee et 0

8.4 Part 4, COIUMN 15, ...ttt bbb (105,725) (2,808,778)
9. Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, COIUMN T4 ..ottt bbbt 42,404

9.2 Part2, SECtON 1, COIUMN 7.ttt 0

9.3 Part 2, SECHON 2, COIUMN T4......oeoeiieeeeeteeeee ettt ettt ettt ettt ettt ettt esean s s et st st teteteseanaeas 0

9.4 Partd, COIUMN T3.....coiriiieriiieeieieei et 0 42,404
10. Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5-8-748-)..........cuiimiuriiiiiieiiee et 4,069,413,736
11, Deduct total NONAAMILIEA AMOUNLS...........c.ciiiiriiiii ittt ettt b bbb e bbb b et et e s e s et e s e aese s s s e b et e b et eb e s e ae e et bbb et et e s s eaesnss s s s s anane 1,305,880
12.  Statement value at end of current period (LINE 10 MINUS LINE 11)......cuiiiiiiiiriiieiriee ettt 4,068,107,856
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Annual Statement for the year 2014 of e IMl@tropolitan Property and Casualty Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. 22,168,428 | .o 22,713,588 | .o 22,294,629 | ..o 22,016,001
Governments (Including all obligations 2. Canada........coeereereeneeneeneenne | s (O AP (0 [0 TR 0
guaranteed by governments) 3. 21,664,409 | ..o 29,696,922 | ..o 21,485,009 | ..o 22,423,000
4. 43,832,837 52,410,510 43,779,638 44,439,001
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. Totals....oooiiiiiiiiiiins [ v 63,035,681 | ...oooviiiinn 68,475,202 | ...oooviiiinnn 63,456,380 | ..ot 60,180,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals.....oooovoaninniininns | v 75,598,730 | ..o 85,010,821 | .o 75,756,612 | ..o 121,901,000
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............. ...2,561,120,944 ...2,386,620,324 | ...... ....2,331,401,314
Industrial and Miscellaneous and Hybrid 8. United States 375,440,045 | .coovvevenne 348,656,153 | ....ccoovveevee. 361,052,635
Securities (Unaffiliated) 9. Canada.......c.ccccovvvvvevevcene | everirinnnn 16,730,867 | oo 17,875,522 | wovoveveenn 16,742,829 | oo 16,714,000
10._Other Countries......coccooene | covnriirinnnnn 112,558,448 | oo 120,910,600 | .o 113,976,133 | oo 115,140,653
11, Totals..oooovnennnesnneinnns | e 476,256,994 | oo 514,226,167 | ..oooovvvrinenns 479,375,115 [ oo 492,907,288
Parent, Subsidiaries and Affiliates 12, TOtalS.......veveeeveeeeevenereeees | e (U P [ oo (U 0
13. Total Bonds.......oouunsuennnns [ v 3,039,121477 | covvvis 3,281,243,644 | ..o 3,048,988,069 | .....coocvenee 3,050,828,603
PREFERRED STOCKS 14. United States.......coevvrerrens | corvrrrinrinns 161,401,754 | oo 162,129,805 | .vvvveerrnene 151,626,899
Industrial and Miscellaneous (Unaffiliated) 15, €anada.......ccocovevieenenninins | e (O (01 RN 0
16. Other Countries......cocoorvres [ corrinieieiisiscicenas 0 [ (O 0
17, Totals....oooveesinisiniisins | e 161,401,754 | oo 162,129,805 | ..ooovvvirnne 151,626,899
Parent, Subsidiaries and Affiliates 18. TotalS......oveveeeeeeeeverreees Lo, (O I (U T 0
19. Total Preferred Stocks..... | ..c.ccoooeevee. 161,401,754 | oo 162,129,805 | ..oovvvivnne 151,626,899
COMMON STOCKS 20. United States........ccovvrrernees | coremerrineireineisieneineens O O [ e 0
Industrial and Miscellaneous (Unaffiliated) 21, Canada.......cccooeevieninninns | e (O (01 RN 0
22. Other Countries. ......coovivns | oo 0 [ [0 O 0
23, TotalS....ccoovvveeiiiiiiies | e 0 [ 0 s 0
Parent, Subsidiaries and Affiliates 24, TotalS......covveeeererceceies | e 868,890,508 | ................. 868,890,508 | ................. 551,722,062
25. Total Common Stocks......| ..o, 868,890,508 | ......ccconereues 868,890,508 | .....cocrirenes 551,722,062
26. Total Stocks......coummrmmnrnns | covevciennes 1,030,292,262 | .............. 1,031,020,313 [ oo 703,348,961
27. Total Bonds and Stocks...| .............. 4,069,413,739 [ ..ccvovnees 4,312,263,957 | ...ccveenvee. 3,752,337,030

S104




Annual Statement for the year 2014 of the  IVl@tropolitan Property and Casualty Insurance Company

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

10 11
% from Col. 7 Total Total
Publicly Traded | Privately Placed (a)

1 2 3 4 5 6 7 8 9
1 Year Over 1 Year
NAIC Designation or Less

Total from Column
6 Prior Year Prior Year

Column6asa
% of Line 9.7

Over 5 Years Over 10 Years Over 20 Total
Through 5 Years | Through 10 Years | Through 20 Years Years Current Year

U.S. Governments

2.1 NAIC T | e (U [ 0 [ oo 1,985,135 | o (U [PORON (U [ 1,985,135 | .o, 0.1 [ i 0 [ 0.0 | v 1,985,135

2.2 NAIC 2.ttt ssesiseses | nniesissnesinns 198,321 | v 984,787 | ......c........ 7,095,064 | ............... 6,758,832 [ ..covvrnnve. 1,410,224 | ............ 16,447,228 | ... 05 | s 15,993,330 [.covvviveiireinne 05 [ i 16,447,228
..... 516,816 v 1,934,455 L0 ..1,278,742 |. 00 | ... ....485,343
..... .0 1,297,592 | ... .00 . I 00 ... .0
..... .0 00 . .0 00 ...

B NAIC B [0 | i, 0 0 |0 |0 [0 00 |0 foinnnn00 |,

2.7 TOaS....occciicic s | e 198,321 | v 1,501,608 | ............11,795430 | ..............6,758,832 | ............. 1,410,224 | ............21,664,410 | ..o 07 | 0000 17,272,072 | o068 | i

GoIs

U.S. States, Territories and Possessions, etc., Guaranteed

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

..... .0 0.
..... .0 . .0 .0
............... 8,331,021 v 22,993,597 v 195,598,729

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed

5.1 NAIC 1o | e 56,233,516 |............ 237,206,248 | ............ 730,819,343 |............ 481,418,688 |............ 625,570,594 | ......... 2,131,248,389 |.....ccoverrn 701 | 2,231,936,480 |...cooovoiverrienn, 724 ... 2,091,980,385

..... 19,850,282 ...63,506,598 | .............60,308,247 ....87,426,297 |...........231,091,424 | ... .. 278,942,777 |. .231,091,424
..................... 0. reverieninnenn0) ...6,922,822 | . .11,134,600 ....18,057,422 | ... ....6,788,771 |. ...18,057,422
............................. (O OO N [SUSUPUPRPRPR 0 ) SOOI I BSOSO | ST | SRR |
............................. 0 [ e [0 |0 [0 cerrereenennn 1,280,000 cerernrrnsensensensenena0
............................. 0 {0 0 | i 0 [0 01......12500,000 SSSORORRORRRROOOR | ) [PUOOUOURORRRRRRRROON |
............ 257,056,530 |............794,325,941 | ...........548,649,757 | ...........724,131,491 | ........2,380,397,235 | .........c0oe0....... 783 | .........2,537,448,028 2,341,129,231 | .............39,268,004
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Annual Statement for the year 2014 of the  IVl@tropolitan Property and Casualty 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 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)

............... 7,036,733 |...........129,142,828 | .............16,786,652 | ...............9,968,758 |............ 162,961,556 | .......cccorcrvrrreen 5.4 |10 102,323,758 | oo 3.3 [ i 126,645,508

............. 18,648,770 | ...........103,343,161 | .............38,352,199 | .............43,464,356 |............212,667,775 creeneenn. 141,575,880 ceenennn 95,201,531

..9,006,754 ...37,839,343 ...6,364,748 ...15,971 ....53,654,543 | ... ..38,146,089 |. . ...32,343,171
...................................................................... 16,257,161 SE—— 31 X
............................................................................................................................ 500,000 cerereeennennn 1,482,500
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Annual Statement for the year 2014 of the  IVl@tropolitan Property and Casualty 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 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)
9. Total Bonds Current Year
9.1 NAIC T [(6) s 56,903,858 |............ 277,333,744 |............ 926,677,788 |............ 543,033,760 |............ 663,048,767 |.........2,466,997,917 | .coovvvrriviirenneen81.2 | XXX i e XKX i [ 2,378,858,416 | ............. 88,139,501
.| (d)...........9,057,610 ....39,483,839 |... 173,944,823 |............105,419,278 | ..... ...132,300,877 342,740,183 |............117,466,244
. (d)...

...... 13,287,570

11,150,571

...50,885,936

............... 1,482,500
............................. 0
T TOtAIS .o | ererenenn..060,389,195 | ...........334,372,539 | .........1,167,927,115 | ............663,932,408 | ............806,500,215 | (b)....3,039,121,472 | .....evverereereree100.0 [ oo XXX s | etk XXX | 2,781,135,271
9.8 Line9.7a8@ % Of COL B.......oevvreeeeeeceeeeeeeeeeeeeeeeeeee | ceeveeereeereeereas 22 | e 11.0 | oo 384 | oo 218 | oo 265 | oo 100.0 [ XXX | e b XXX e el XX e 915
10. Total Bonds Prior Year
67,851,716 | ............ 239,778,004 660,883,856 |............820,786,157 | ....cocecece. XXKuerorerets [t XXX s | e 2,564,618,818 2,489,103,930 75,514,888
.15,621,123 .50,256,384 |... ....103,542,236 ...436,511,987 .350,822,536 85,689,451
1,748,092 .9,478,308 | ............21,534,121 | ............ 12,385,697 | ..o 1,067,384 [ oo b XXX | etk XXX | e 46,213,602 .. ...20,587,132 25,626,470
............................. 0].....6,938945 reverereresessessnenenna0 reveennnn 16,257,161 e ,382,431 | 11,874,730
............................. 0] e JEOSRORTOOSRORRPORON | (c)...........7,780,000 ceereerennnnn 1,280,000 | ................500,000
B [ (U I 0 12,500,000 (O 12,500,000 ...12,500,000 | ..o 0
10.7 TOHAIS. ..o ssessaesessenennns | cervnseeennns 85,220,931 | ............ 306,451,641 |............ 970,075,294 |............ 789,311,789 (b)....3,083,881,568 2,884,676,029 |............ 199,205,539
10.8 Line 10.728@ % Of COL 8......ovevreerereereereereeereeereeerenees | erereveersensianens X 9.9 | v 315 | e 256 | o302 e XX e XXX e | 1000 [ oo XX | e, 935 | oo 6.5
1. Total Publicly Traded Bonds
11.1 NAIC1.. .45407,723 |............260,141,915 | ... .883,183,802 | ............538,033,760 |............652,091,216 | ......... 2,378,858,416 | ...ccoovverernn 7183 [ 2,489,103,930 | .cooovvrerennnn.80.7 | 2,378,858,416 | .... XXX
11.2 NAIC 2.. ....8,338,026 | . ....23,468,420 | ... 111,536,644 | ............. 70,020,223 |............129,376,870 | ............ 342,740,183 cerernnnn350,822,536 .342,740,183 |.... XXX,
11.3 NAIC 3ueeee et esssesesenes | eevevieiesisieseaa 68,616 | .covvveee. 4,416,826 | ............. 27,492,146 | ............... 7,757,777 | ............ 11,150,571 | ............. 50,885,936 | ...cocerevereceecnan 17 | 20,587,132 | ool 0.7 | 50,885,936 XXX
...................................................................................................... 1,926,436 | ...............3,485,000 | ...............1,756,800 cevereeiennnnn 1,168,236 cevereeenennn 4,382,431 ceeriereneenn 1,168,236 | v XXX
1,482,500 ....7,280,000 1,482,500 | .... XXX
.............. XXX
XXX
Line 11.7a52 % 0f COL B.....ooveeeeecrereececeee e XXX...
11.9 Line 11.7 asa % of Line 9.7, Col. 6, Section 9.......................... XXX
12. Total Privately Placed Bonds
121 NAIC e senens | cerveieienns 11,496,135 | ............ 17,191,829 | ............. 43,493,986 | ............... 5,000,000 | ............. 10,957,551 | .o 88,139,501 | oo 2.9 | 75,514,888 | ..oooocvvrieccceecenn 24 | ) .0, SO N 88,139,501
12.2 NAIC 2.t enassenienas | cventesensesenans 719,584 | ............. 16,015,419 | ............ 62,408,179 | ............ 35,399,055 | ..............2,924,007 |............ 117,466,244 | .o 3.9 | 85,689,451 | .ooveveiiiicieeeenn 2.8 | ) .0, G DU 117,466,244
..5,106,744 ...11,764,836 ....5,529,793 ....22,760,484 ..25,626,470 22,760,484

12,7 TOAIS.oeeeeer et ssensessensn | oneeneesnees 12,574,830 | ............44,418,942 | ...........140,747,023 | .............46,363,848 | ............. 13,881,558

12.8 Line 12.7.85@ % OF COl. B...vevveveecieererereireiseeseensiscrsennenns | cerveenesensenenenennes A9 | il 172 | D46 [ i 180 | 54

12.9 Line 12.7 asa % of Line 9.7, Col. 6, Section 9..........ccoceveveees | eovrvevirrcrcran 04 | oo 15 | e 38 | e 15 | 0.5

(@) Includes $.....155,345,753 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $.....23,965,242 current year, $.....11,931,315 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 are under regulatory review.

(¢) 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 non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 §........... 0; NAIC2S....... 0; NAIC3S..... 0; NAIC4S..... 0; NAIC5S.......... 0; NAICGS........... 0.
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Annual Statement for the year 2014 of the  IVl@tropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 IsSUer OblGationS..........cccverrerrierererereneieieiseseseseesssssssssssssssensens | eonerresnennnsnses043, 757 | vviviirinnnnnn 100,075 | i 18,485,866 | ...coovvevverrerrerrennnn (V1N I 2,457,846 | ............. 21,687,544 | ..o 0.7 | oo 93,676,593 | ..oooverererieinnns 3.0
1.2 Residential Mortgage-Backed Securities.............cccovevieniieinieniens | evevvreneennieiniienenn0 [ e 30,492 | i 448228 | ..o 2164 | oo (1 I 480,884 | oo (O [ 616,088 | ..ooveverrenee 0.0
1.3 Commercial Mortgage-Backed Securities..........c.ccvvrirnienieininns 0 . .
1.4 Other Loan-Backed and Structured Securities.. ....0 ..0.0 ..0.0
1.5 TOtAIS. . ovocece e snesnesnrsnesnssnnsnsensenses | censensessensennss OBy IO L | veerveneenennenss 190,067 [ oorrnr. 18,934,094 | o 2,164 | 2,457,846 0.7 3.1
. All Other Governments
2.1 IsSuer Obligations...........cccoeueveeeirereieieieieieieieieieeeesesesesessessnens | cevnniennenenn 198,321 | 1,501,602 | ..l 11,795,430 | e...6,758,832 | e 1,410,224
2.2 Residential Mortgage-Backed Securities ...0
2.3 Commercial Mortgage-Backed Securities...........ccoovenenenenininees | eoveverreneninennienen 0 [ 0 |0 |0 | i, 0
2.4 Other Loan-Backed and Structured Securities..........cccovrrrrerrerrres | eonrrennnnnninninnrnnen0 [ o0 |0 | 0 | i, 0
2.5 TOtalS....cvieeeeeicsses e esesnssssesssnssnesssensensenes | ceesreereernneens 198,327 [ v 1,501,602 | ..., 11,795430 | .............6,758,832 | ............. 1,410,224
. U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations...........cccveeurieerieirienns 2,057,972
3.2 Residential Mortgage-Backed Securities...... ..0
3.3 Commercial Mortgage-Backed Securities 0
3.4 Other Loan-Backed and Structured Securities...........couereverneeneens [ o, 0 .
3.5 TOtAIS....uveeveiicici s nsensensens | eereniensesreni e 0 2,057,972 | ............. 63,035,680 | ..ooovoircian 2.1

4.1

43
44
45

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

IsSUEr OblIGAtioNS..........ccviveicieieieicie e
Residential Mortgage-Backed Securities......
Commercial Mortgage-Backed Securities.........
Other Loan-Backed and Structured Securities......
TO IS ...ttt nenane

75,598,729

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

ISSUEr OblIGAtioNS..........cveviveieieieieicie e
Residential Mortgage-Backed Securities......
Commercial Mortgage-Backed Securities.........
Other Loan-Backed and Structured Securities..

599,010

0

.......... 599,010

............. 56,

233,516

... 124,131 491

.. 2.341.129.233

Industrial and Miscellaneous (unaffiliated)

ISSUET OblIGAtIONS. ........ueeiriiciieieiee s
Residential Mortgage-Backed Securities.............cccovrreerieirieinnnn
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities............ccooeriveiriennnee

37,435,953
..... 683,808

............ 239,180,805
............. 20,387,193
...26,626,641
............. 10,880,622

1825000

............ 53,323,232
................ 125,853

400,557,493
..21,619,077

....28,164,123

15,916,296

............ 28

6,618,597
2,070,806

............ 228,327,384
............... 1,653,394
28,164,123

............ 11,220,252

............ 297,075,261

............ 63,695,398

466,256,989

.......... 203,416,044

Hybrid Securities

ISSUET OblIGAtIoNS..........cveveieeieieieieieie s
Residential Mortgage-Backed Securities......
Commercial Mortgage-Backed Securities.........
Other Loan-Backed and Structured Securities..
TOMAIS. ..

............ 10,000,000

10,000,000

............ 10,000,000

Parent, Subsidiaries and Affiliates

ISSUET ObBlIGAtIoNS. .........evvreirciieiee s
Residential Mortgage-Backed Securities......
Commercial Mortgage-Backed Securities.........
Other Loan-Backed and Structured Securities..
TOtAIS. ..




Annual Statement for the year 2014 of the  IVl@tropolitan Property and Casualty Insurance Company

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
. Total Bonds Current Year
9.1 IsSUEr OblIgations........c.cveviveiireiiieieeeee e eseienesenes | eevseresineas 65,429,376 |............ 319,054,358 |.........1,109,584,429 | .......... 661,846,854 |..........806,374,362 | ......... 2,962,289,379 | ..oovveviiieeeenn 975 |tk XXX e XXX oveenne [ e 2,745489,113 |......... 216,800,266
9.2 Residential Mortgage-Backed SeCUrIties...........ccocvirrieniecninniinns | corrieinieins 216,536 | .oovreirinnn 714,300 | oo 20,835,421 [ oo 260,554 | ...............125,853 | ........... 22,152,664 | ...coovereieenenn 0.7 | ek XXX | )00, SO I 2,186,981 |............ 19,965,683
9.3 Commercial Mortgage-Backed SeCUrities............cvuererieurieninininens [ eeeieicccc (11 1,537,482 | ............. 26,626,641 | ...oovvvieereieiennnd (01 [UURRSRRRRRN B ESOR 28,164,123 | .oovveveiiieeenend0.9 |l XXX | e ). 9.9 S 28,164,123 | oo 0
9.4 Other Loan-Backed and Structured Securities............ccoverienienies | convieninnns 743283 [ ..o 13,066,401 | ..cocovvee. 10,880,622 | ............. 1,825,000 | o0 | o, 26,515,306 [ ..o 0.9 | XXX [ )0, S [ 5,295,054 |............ 21,220,252
9.5 TOtAIS.....ceiieice s | eeneeeneea 66,389,195 334,372,541 |.......1,167,927,113 | .......... 663,932,408 3,039,121,472 O e XX [k XXX [ 2,781,135,271 |.......... 257,986,201
9.6 Line 9.5a58 % 0f GOl B....cviuiviiiiriiisiiisieisi e | ceesnsesnsesneesneees 2.2 | i 11.0 | o 384 [ i 218 | 265 | 100.0 [ oo XXX [ e XK s | e XXX | v 918 [ i 8.5
Total Bonds Prior Year
10.1 1SSUET OBlIGAtIONS.......ceuereereeecireiereeeee e eeeeeeeeeseeeeseesennnes | eeeeneenees 80,360,109 | .....c...... 301,307,058 |............ 964,959,115 | .......... 748,886,791 |.......... 866,318,729 | ........c..... ) 9.9, GO RO XXX v 2,961,831,802 | ..ooovvvverricnes 96.0 |......... 2,780,477,560 |.......... 181,354,242
10.2 Residential Mortgage-Backed Securities.............covverienienrenens | oveeiieininns 529,790 | .covevvernens 901,776 | ..ocveee. 1,015,475 |............ 40,424,997 |............ 55,189,884 |.............. ),9,9, SN BT ),9,9, GO IS 98,061,922 [ ..ocvvveverrrnee. 32| 98,061,922 | c.cvoveveeereee. 0
10.3 Commercial Mortgage-Backed Securities...........ccccoerirrinninnnons [ evieininn, 1,707,817 | oo 1,573,058 | oo (01 (01 (1 9.9.% N IR D00 NI IS 3,280,875 | oo (V)% 1,573,058 | ............. 1,707,817
10.4 Other Loan-Backed and Structured Securities............cooeveevieeniiens [ o, 2,623214 | .o 2,669,751 | .o 4,100,705 | .o 0 i 11,313,300 |..coovneeee. D00, S I XXX | v 20,706,970 | ..o 0.7 ] oo 4,563,490 |........... 16,143,480
10.5 TOHAIS. ...ttt | eeeeeneees 85,220,930 |...cco...e. 306,451,643 |............ 970,075,295 |.......... 789,311,788 | .......... 932,821,913 |..cceece. 9,00, GO T )., SO 3,083,881,569 | ...covvvreiinne 100.0 |......... 2,884,676,030 |.......... 199,205,539
10.6 Line 10.5a5@ % 0f GOl 8.....cviiiiiieiisiieisiicisicisieseissiseisnsesnne | cereesessieesesesseseenees 2.8 | o 9.9 | i 315 [ 256 | s 30.2 [ 20,9, S I 0.9, ST RN 100.0 [ .o 0.9, ST [T 93.5 [ o 6.5
Total Publicly Traded Bonds
111 1SSUET OBlIGAtIONS.......cvuerecicirireieeeeee e eeeeeeeeeseesessessnsnnes | oeeeeneenens 52,980,545 | .....c...... 287,105,417 |..covvnee 996,992,342 |.......... 615,918,006 |.......... 792,492,803 |......... 2,745489,113 | oo 90.3 |......... 2,780,477,560 | ..oovvvverrirernnes 90.2 |......... 2,745,489,113 | .............. XXX
11.2 Residential Mortgage-Backed SECUNHES...........ovwreerrrrernenrnrerenes | covrveeieireinns 216,536 | .o 714,299 [ oo 869,738 | ..o 260,555 | .o 125,853 | oo 2,186,981 | ..o 0.1 | oo 98,061,922 | ..o 32| 2,186,981 | ...ccevene. XXX i
11.3 Commercial Mortgage-Backed Securities.............cooeereerriereeeenees [ voeieeceecccee (O] I 1,637,482 | ... 26,626,641 [ ...coovvevrennd (01 IO (V1 I 28,164,123 | oo 0.9 | i 1,573,058 | oo 0.1 | oo 28,164,123 |.............. XXX
11.4 Other Loan-Backed and Structured Securities...........ccccoeeevevevevveieies | cvovvrrennann 617,284 | ................. 596,400 | ............... 2,691,370 | ............. 1,390,000 | .oveovvevvreen [V} I 5,295,054 | ..o 02| ... 4,563,490 | ..o 01 [ .. 5,295,054 |............. XXX.........
115 TOMAIS. ...ttt | eeeeeneees 53,814,365 | ............ 289,953,598 |.........1,027,180,091 | .......... 617,568,561 |.......... 792,618,656 |......... 2,781,135,271 | oo 915 | ... 2,884,676,030 | ..cooovvvverrrieinee 935 ... 2,781,135,271 |.............. XXX
11.6 Line 11.5a5@ % Of COL. B.....evvecirceececneseresisinies | e 19 [ 104 | o 36.9 [ o 222 | s 285 | v 100.0 | .o XXX [ e XXX [ XXX eovevee | e 100.0 | .o, XXX
11.7 Line 11.5as a % of Line 9.5, Col. 6, Section 9........ccooevieninniinnces [ coviiiniiiiisn, I 9.5 | i 338 [ 203 | i 261 | o 915 | 20,9, S I 20,9, S IR 0.9, S [T 915 [ XXX
Total Privately Placed Bonds
12.1 1SSUET OBlIGAtIoNS.......cvuerrerciriricieereeeeeee e seeeeseesessessnesnes | oeeeeneeens 12,448,830 | ..covvvevnee. 31,948,942 | ............ 112,592,088 |............ 45,928,848 |............ 13,881,558 |............ 216,800,266 | ...ocovvevreeiriieines TA | 181,354,242 [ ..ooovie 5.9 | 9,0, O, CNR 216,800,266
12.2 Residential Mortgage-Backed SECUNHIES. ...........vvurerrerrereerrenrenrnnnns [ veereereereinnineinnininnnnad (01 IR (1 I 19,965,683 | ..ovvcvieicnnn (U1 IO 0] oo 19,965,683 | ..o 0.7 | oo (U1 0.0 | ) 0,9, CONRNINN RN 19,965,683
12.3 Commercial Mortgage-Backed Securities.............ccoeerreerriererereeens [ coevieieeccce (01 [ (01 [ (01 [ (01 [ (01 [ (01 [ 0.0 ] v 1,707,817 | v (05 [ D.0. 0 GO I 0
12.4 Other Loan-Backed and Structured Securities............ccveervererverveins [ coviisiianinnas 126,000 | ...co.oes 12,470,000 | ... 8,189,252 | ..ovovvernn 435,000 | oo 0] e, 21,220,252 | oo 0.7 ] oo, 16,143,480 [ .o 05 ] s .0, SN I 21,220,252
12.5 TOtAIS.....ecvieeiceicee ettt nns | ereeeneeens 12,574,830 | ccovvrene. 44,418,942 |............ 140,747,023 |............ 46,363,848 |............ 13,881,558 |............ 257,986,201 | .oveverereieeieinne 85 | 199,205,539 | ..ooeveiirieinead T )%, GO 257,986,201
12.6 Line 12.5a5@ % Of COL B....ovvveciricecneisceeeesieines | v 49 | o 172 | o 546 | oo 18.0 | v 54| i 100.0 | .o 9.0, SO S XXX [ v )0, 0, SO I )00, SO [ 100.0
12.7 Line 12.5as a % of Line 9.5, Col. 6, Section 9........ccooevieninnninnces [ coviiniiiiiin, 0.4 ] i, 15 [ 4.6 ] i 1.5 | i 0.5 ] o 8.5 | 20,9, S IR 20,9, S IR XXX [ .09, S [ 8.5
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECEmBEr 31 Of PHOT YEAI........vuierrerirrnirrieieieieieiseiseesessesssssssssssssessessssesssssnes | sressesssesessssnssssssssssssssassessessessessessesseens 0 | e 0 | o0 | 0 |
2. Cost of Short-term iNVESIMENS ACAUIME............cuiiieiiiieiiiiesicisic e sss bbb sssebnns | oebessssesssessses st e s et bbbt s s st s ntns 0 | oo 0 | o0 | e 0 | e
3. ACCTUAL OF GISCOUNL......eueeeisisisee bbbttt | ettt bbbttt 0 [ e 0 | e | e | e
4. Unrealized valuation INCTEASE (ABCTEASE).........curriuriieriierieirieirire ettt ettt || ebeesebets et ee bbbt s bbbttt 0 | e 0 | o0 | 0 |
5. Total gain (I0SS) ON AISPOSAIS...........cvivevireiiieiieieieie et se s ssesensesnns | evessesissessssessnsessnsasansns N NE ............................... 0 | o0 | veiesieeeseesessessiesseeenen0 | e
6. Deduct consideration reCeIVEd ON AISPOSAIS..........cuiuiiiuriieeiiiriieieiee ettt s s ss s esesseses | oebessssessssessste s et bbbt bbb bt ntns 0 | o 0 | o0 | e 0 | e
7. Deduct amOortization Of PIEMIUM...........c.o ittt bbb b s b s s b s b s ebessebens | oebebssbeb et eb st et et et et bbbttt ntes 0 | ot 0 | o0 | e 0 |
8. Total foreign exchange change in book/adjusted Carrying VAIUE.............coiueiiiriiiriiiriinireeeeseisisiseeseeinens | otreeeise st sees 0 | e 0 | o0 | 0 |
9. Deduct current year's other-than-temporary impairment reCOGNIZEA.........ccvurvieererrririeresseieeeeeisissssesessssssses | creessssssseesessssssrseessssssnsersesssssssssssesanas 0 ] oot 0 iiiiiiiciceiiiieieieisnsiseeeee0 | s [ s
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cocerririinenirnieiieieens | et 0 | ot 0 | o0 | e 0 |
11. Deduct total NONAAMItEd BMOUNLS...........c.iiiiiiieieiee bbb ens | eeseeee sttt 0 [ o 0 ] i | e | s
12. Statement value at end of current period (Line 10 MINUS LINE 11).......cuiiuiiiiiiiiiceieceeee e esiesesiesesienesies | evtessssessssessssessssessssessssessssessssessssessnsens 0 ] oo 0 ] o0 | eiieiceecseceeseeseeseeseeee0 | e
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10.

1.

3.1

3.2

33
41

42

43

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year) (923,585)
Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12..........c.ccccevevveeieieriesieerienens 0
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........ccccocvevrnrrrrsrnrrrrnienns 0 0
Unrealized valuation increase/(decrease):
3.1 SECHON 1, COMUMN 17 ..ottt ettt bttt b s sttt se s s st st n e 12,369
3.2 SECHON 2, COIUMN 19.....ouirieite ettt bbb 3,468 15,837
Total gain (loss) on termination recognized, Section 2, Column 22 (50,214)
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15. ..ottt bbbt es (50,214)
Amortization:
8.1 SECHON 1, COMUMN 19....iiiiiieieicitise ettt s bbb R sttt 0
8.2 SECHON 2, COIUMN 21....o.oieeeee ettt ettt bbb bbbt a bbb 0 0
Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 Section 1, Column 20 0
7.2 Section 2, Column 23 0 0
Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 SECHON 1, COIUMN T8....eiiiiiieicieiie ettt s8Rttt 2,497,435
8.2 SECHON 2, COIUMN 20.......eeeeeeeeeeeeeeee ettt ettt ettt s st s s e e e et et et et st et et et se st s e s esesese st st st st et st et enenen s s s s eneneseneneneseseeeetetesatesaeaeans 110,363 2,607,798
Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 3+ 4 -5+ B+ 7 4 8)....ciieieieiieieeeceeses ettt st ss st been 1,700,050
DEAUCE NONAAMIIEEA @SSELS..........cvivieiisiiiteiieie ettt bbbttt bbb a8t 4 bbb A s st 4 B8 b s bbb et b bbb n bbbt n b aes 0
Statement value at end of current period (LiNg 9 MINUS LINE 10).......c.cveuiirirereierieeesieiietes et sasss s st s s bbb a st st s e bbb sa st es s bbb es s sansanens 1,700,050
Futures Contracts
Book/Adjusted Carrying Value, December 31, Prior YEar (LINE 6 PHOT YEAI).......c.euurururreueerereeseseseeesseesseeseesesssssssesessessss e ssesssessessesssssessessessssssessassnsssessssssssessasssnenns 0
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)..........cccocvicueiniceniieeieeeeeesee e 0
Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MiNUS............ccoeeveiverererenreisieieienas 0
3.12 Section 1, Column 15, PriOr YE&I.......c.ccouevivieereercreieeeieisee s 0 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year MinUS...........ccccvvvevevreerenereiseesseesenns 0
3.14 Section 1, Column 18, PriOr YEAI..........ccevevereieesieieiseveiieie e es 0 0 0
Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus
3.22 Section 1, Column 17, PrOr YEAI........c.ccurvrirereieieiesisie e . 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus
3.24 Section 1, Column 19, PriOr YEAI........vvvererrrrrerrernressesssessssesessesssssessessenes 0 0 0
SUDLOLAI (LINE 3.1 MINUS LINE 3.2).....oucviieieiiciiie ettt bttt s bbb s 8484428 E s b s s bR bbb bbbt ns 0
Cumulative variation margin on terminated contracts during the year (Section 2, Column 15)........ccccccovvurrenne 0
Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17).......... 0
4.22  Amount recognized (Section 2, Column 16).........cccccoveererrerrerisrieeessiennenne 0 0
SUDEOLAL (LINE 4.1 MINUS LINE 4.2)......ovuiereeriiiiire et eseess sttt ss st s8££ 8 88582 E 8828 E et 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for terMINAHONS IN PHOK YEAT.........c.eiururerreerieeereereeeseeeeeseeseeseesse s et et ess s st s s see e e b sE e s e bbb s st st enens 0
5.2 Total gain (loss) adjusted into the hedged item(s) for termMINGLIONS IN PrIOF YEAM........c.vueviiiiriieieieiee et es 0
Book/Adjusted Carrying Value at end of current period (Lines 1+2+3.3-4.3-5.1-5.2)..cc.ccccccevvervrrrennes 0
DEAUCE NONAAMIIEEA @SSEES......vurvuirrrririireieiseisiesieie et s et b e ss s £ e s8R e R8s s8R s bbb res 0
Statement value at end of current period (LiNE 6 MINUS LINE 7)........cuiiiuiiriieieiitesieie ettt ettt bbbttt bbbt e ans 0

Si11
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Sch. DB-Pt. C-Sn. 1
NONE

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

Si12, SI13
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SCHEDULE DB - VERIFICATION
Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN T4......ooeieicecee ettt ettt st s bbb s b a et s s aenee 1,700,050

2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote-Total Ending Cash Balance..............ccoevivinienninieienesieesessenenne 0

3. SUDLOLAI (LINE 1 PIUS LINE 2).....euieeereerieeiireieiseeisteisee st steee et es s e et et s 5888858848228t nen 1,700,050
4. PartD, SECON 1, COIUMN B......ocooiiiirirr bbb 1,723,768

5. Part D, SECHON 1, COIUMN B........uevuiererrireirieeiseesssesee st sse s e ss st et ss et s e s s E ek en e sren (23,718)

6. Total (LiNe 3 MINUS LINE 4 MINUS LINE 5).....vuevuiiiiiieiriisiiesseieissiesse e issss sttt sse sttt 8 s8££ R R8sttt 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 16........ouuiiiiiiieiieie bbb 896,127

8. Part B, SECHON 1, COIUMN 13........iieiiiceeicece ettt sttt ettt s bt a bt s s et se b st et et e st b s et s s s et et ee bt s et et s snaetanas 0

9. TOAI (LINE 7 PIUS LINE 8)....ecvivectiiiieisiete ettt ettt b bt 4 bbb s 4t b bbb bR s s b b s b b e A bR bR e s bbb bR bR b bbb bRt b st bbb n st s 896,127
10, Part D, SECHON 1, COIUMN 8........c.vuieeeiieciee ettt ettt s ettt se st s st s st et e s s et et aetssast e s s ssa et sn et et s s et et nsnaesenaetanas 1,119,161

11, Part D, SECHON 1, COIUMN 9.ttt ettt sttt s bbb s et n sttt s s s st ense s e (223,034)

12, Total (Line 9 MINUS LiNE 10 MINUS LINE 11)......ouiuitieeieieiie ettt sttt s bt bbb s s sttt st b s bbb b s s 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 271.......oiiiiiiiiieirir bbb 430,594
14, Part B, SECHON 1, COIUMN 20.........ciiiieieiiceeieeieet ettt ettt sttt b s e s st st s et b s s e ses s saesses e 0
15, Part D, SECHON 1, COIUMN ... bbb 430,594
16, Total (Line 13 PIUS LINE 14 MINUS LINE 15).....cruruuererereireisseeisessssesessssesessssessessssssessesssssessessessssssessesssssssssassssssessassssssessessssssessessasssessessassssssessesssnssessesssssessessasssessassnsans 0

Si14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

. Book/adjusted carrying value, December 31 of Prior YEar..........c..cccoverieurieirieeeiesiesee s
. Cost of cash equIValENtS @CAUINET..........c.vvrerriereieieeeeecs e
. ACCIUAL OF BISCOUNL.......eueaeeciici e
. Unrealized valuation iNCrease (AECTEASE)...........uuwumrrerrrureureieieieieiseiseesees et sessesssssssesse s
. Total gain (10S) ON AISPOSAIS..........vvvveeereererveereseeesseeseeseessseeissseeneennions NN E ........................... 0
. Deduct consideration received 0n diSPOSALS............ceurieririiriniininiieeeiee e
. Deduct amortization of PremiUML............ccoiririririieire e
. Total foreign exchange change in book/adjusted carrying value.............c.ccoveeuriinienininicenienes
. Deduct current year's other-than-temporary impairment recognized.............cccoveneenennenneninenns
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)...........ccccecrvuuneee.
. Deduct total nonadmitted @amMOUNLS..........ccceiiiiririicccccec e

. Statement value at end of current period (Line 10 minus Line 11)........ccccceiiiceiiiccceeeeen

Indicate the category of such investments, for example, joint ventures, transportation equipment:.

SI15
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SCHEDULE A - PART 1
Showing all Real Estate OWNED December 31 of Current Year

1 2 Location 5 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 1 12 13 14
Current Year's
Other-Than- Gross Income
Book/Adjusted Temporary Current Year's Total Change in Eamed Less Taxes, Repairs,
Date Amount of Carrying Value Less |  Fair Value Less Current Year Impairment Change in B/AC.V. Interest on and Expenses
Description of Property Code City Acquired Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) Encumbrances Incurred

Properties Ot ied by the Reporting Entity - Administrative
Units 4, 6, 8 and 10 River Farms CONAOMINIUM.............cvrermmererernreresnereisneressnnesesssnsssssssssssssnssssesesssssesssssssenes | cvesesneees | WESEWAIWICK cevvverieesecveieeeri e 10/27/1989. ...1,014,684 162,186 0 30,484 0 0 (30,484) 0 [ e 1,547,032 | e 90,376
Unite 12 River Farms CONAOMINIUM...............o..o..oovurueerereiireereeseeereereeneeneeneereeeneeesesssesssseeensesesnsescsenesenseessesesnsene | coereeereee | WESEWEIWICK. cvvovvvvecveccecvean 10/20/1989. 253,671 40,547 0 7,621 0 0 (7,621) 0 386,758 22594
0299999. Properties Occupied by the Reporting Entity - Administrative 1,268,355 202,733 0 38,105 0 0 (38,105) 0 [ 1,933,790 | i, 112,970
0399999. Total - Properties Occupied by the Reporting Entity. 1,268,355 202,733 0 38,105 0 0 (38,105) 0 [ 1,933,790 | i 112,970
Properties Held for the Production of Income
MOSAIC WESESNOTE. ....ooovevcevvevevrrevevinssssessssssssssssssssss s | cossessiess 05/29/2013. 5,019,560 0 4,879,154 5,268,000 88,904 0 0 (88,904) 0 448,330 213,086
Broadstone Laurel Highlands...............cooooooooisiiiiisisicissssissssssssssss s | e | LOOM.s e 07/17/2013. 5,012,516 0 4,862,201 | oo 4,635,000 108,437 0 0 (108,437) 0 344,174 129,179
0499999. Total - Properties Held for the Production of Income. .............10,032,076 0 9,741,355 9,903,000 197,341 0 0 (197,341) 0 792,504 342,265
0699999. Totals coovn 11,300,431 0 9,944,088 9,903,000 235,446 0 0 (235,446) 0 2,726,294 455,235

103
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Showing all Real Estate ACQUIRED and Additions Made During the Year

SCHEDULE A - PART 2

1 Location 4 5 8 9
2
Date Book/Adjusted Carrying Additional Investment Made
Description of Property City Acquired Name of Vendor Value Less Encumbrances After Acquisition
_Acquired by Purchase

Units 4, 6, 8 and 10 River Farms Condominium 10/27/1989 | N/A 0 0 162,186 366
Unite 12 River Farms Condominium. 10/20/1989 | N/A 0 0 40,547 92
Mosaic Westshore 12/31/2014 | PERMANENT IMPROVEMENT. 0 0 0 13,368
Broadstone Laurel Highlands. 12/31/2014 | PERMANENT IMPROVEMENT. 0 0 0 8,266
0199999. Total - Acquired by Purchase 0 0 202,733 22,092
0399999. Totals, 0 0 202,733 22,092
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SCHEDULE A - PART 3
H H H H H " "
Showing all Real Estate DISPOSED During the Year, Including Payments During the Final Year on "Sales under Contract
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Eamed Less
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain |  Total Gain Interest Taxes, Repairs
Disposal and Changes in | Encumbrances | Current Year's | Impairment Change in inBJAC.V. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on | and Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized | Encumbrances| (11-9-10) B./A.C.V. on Disposal During Year Disposal Disposal Disposal Encumbrances Incurred
Property Di i
125 S. Wacker. Chicago. | IL... | 12/30/2013. | ML-AI METLIFE MEMBER 1, LLC. 0 0 0 0 0 0 0 0 0 0 0 0 0 0 164
0199999. Total - Property Disposed 0 0 0 0 0 0 0 0 0 0 0 0 0 0 164
0399999. Total 0 0 0 0 0 0 0 0 0 0 0 0 0 0 164
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Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

E04, EOS5, E06
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's
Book/Adjusted Unrealized Current Year's Other-Than- Total Foreign
NAIC Date Type Carrying Value Valuation (Depreciation) or[  Temporary Capitalized Exchange Commitment for | Percentage
Desig- | Originally and Less Increase (Amortization) / Impairment | Deferred Interest| ~ Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy| Actual Cost Fair Value Encumbrances (Decrease) Accretion Recognized and Other B/AC.V. Income Investment | Ownership
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated
59219# 10 9 | Metropolitan Money Market Pool Participation.............ccc.ooovcceoinii | v Various. | NY... | Metropolitan Money Market Pool | ......... 1 |Vari0us ...... | ......... 0. 49,976,992 | ......... 49,976,992 | ......... 49,976,992 0 0 0 0 0 41,922 (U [P 0.0
0799999, Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated...... ..o | 49,976,992 | ......... 49,976,992 | ......... 49,976,992 0 0 0 0 0 41,922 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Blackstone Strategic Alliance Fund I L.P...........ccoooeevervnrionrrneins [ coreeinne New York................. NY... | BlackStONE........ceveeveierieieieieieicieisieieeiseseises s | eveieeieins 11/23/2010 | ....... 13 | 3,250,296 3,250,491 3,250,491 (202,299) 0 0 0 (11 [P 125,638 | ............ 200,309
Blue Sea Capital Fund | LP Palm Beach.. .| FL.... | Blue Sea Capital 10/11/2013 535,177 457,257 457,257 ..(77,921) 0 0 0 0 38 |....... 4,464,823
Brahman Partners Il L.P. New York. NY... | Brahaman Capital Corporation... .| 04/24/2014 ..6,500,000 ..6,362,202 ..6,362,202 .(137,798) 0 0 0 0 0 0
Brevan Howard Credit Catalysts Fund, L.P... New York. NY... | Brevan Howard .1 06/27/2013 ..6,500,000 ..7,255,550 ..7,255,550 54,413 0 0 0 0 0 0 0.6
Campbell Timber Fund II, L.P Portland OR... | Campbell .| 03/15/2007 | ......... 0 840,000 763,700 763,700 73,820 0 0 0 0 0 0 0.2
Carlyle Partners VI, L.P.........ccccovinivninniiniiniinsissisissisnins [ e Washington DC... | Carlyle......coeeiiieiiiesesereeeeeenesseseeensnssssnes | e 02/19/2013 | ......... 3 253,678 230,261 230,261 | cooveennn (18,978) 0 0 0 0 0 546,314 0.1
George Town, Grand
Dymon Asia Macro (US) FUN.........c.ccoeveruereieeeeeeeeeeeeeeieeees | cveeis Cayman CYM | Dymon Asia Capital..........ccccouerreriereeiieneeeeeeieenes | covveinnns 10/01/2012 | ......... P/ [ 3,500,000 | ........... 4,462,655 ....4,462,655 670,899 0 0 0 0 0 0 1.0
EnCap Energy Capital IX..........ccoooinmiinnriinniinnrinniiscssssiinnins [ v Houston. TXeoo | ENCAP.ccscssssssssssnsisssssnsisnns | e 01/04/2013 | ......... 0 320,783 366,463 366,463 57,900 0 0 0 0 0 679,217 0.1
Halcyon Pamners L.P..........ccc.oociirincrinnninesiiesesenisessisesinens | e New York.......c..ccee.. NY... [ Halcyon Family.........ccoooiciniriinciinninciiscisesiesisssii | cevieeniens 11/01/2006 | ....... 13 [ 2,000,000 2,648,492 2,648,492 (33,360) 0 0 0 0 0 0 0.3
Meritech Capital Partners IV, L.P...........c.coucvnereonerenereonernereens [ covneens Palo Alt0.........cerveene CA... | METECN. .coveveeeerierreeeerinereieenisesessesssessssesssensssssssenses. | veeeinenns 09/29/2010 | ......... 1 88,550 107,641 107,641 13,675 0 0 0 0 0 8,500 0.1
Omega Capital Investors, L.P............cccccoeenmrviinninenicinniieniiinnns [ o New York.......c..... NY.oo [OMEGA.......iiiiiniscinissississsssssssssssinnies | crevienions 03/01/2007 | ......... 5 s 4,500,000 | ........... 3,648,475 ...3,648,475 | ........... 147,392 0 0 0 0 0 0 0.7
OZ Domestic Partners I, LP...........ccccucrumrinereiensrineriinssineniens | covneens New York.......c..ceee.. NY... [ OZ AQVISOTS......ooomvierriirririrsiiesiieseiessiessissessissssiessins | eevieenions 03/01/2007 | ....... 13 [ s 5,787,703 | .......... 8,969,889 ...8,969,889 | ............ 616,069 0 0 0 0 0 (VI I 0.1
Trident VI, L.P. Greenwich............... CT... | Stone Point Capital 12/20/2013 439,179 419,897 419,897 | ............ (19,283) 0 0 0 0 0
Wayzata Opportunities Fund Ill, L.P. Wayzata MN... | Wayzata .| 09/11/2012 0 316,173 295,237 295,237 (7,056) 0 0 0 0 0
WIN7,LP New York: NY... | Blackstone. . | 03/30/2007 3 44,944 ..5,169,527 ..5,169,527 ..(1,191,727) 0 0 0 0 .812,501
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated. ... sssnenens ensessesssssesssssensenssnsenssnssnsenssnsnsss | eosessees 34,876,483 44,407,737 44,407,737 ...345,746 (U I 0 0 i 0. 938,177
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
MetLife 1201 TAB Member, LLC..........cc.oovvvimrinriiinrcsercnricnens [ v SEATTLE.........ccc..... WAL I METLIFE. ... | e 10/10/2012 | ......... (VI [ 4,649,702 | ........... 5,484,410 | ...........4,649,702 12,119 0 0 0 0 0 0 3.1
ML-AIMETLIFE MEMBER 1, LLC....ccooovoiviiiicciiiiiciciiiccci [ Chicago. IL... METLIFE. .o | i, 12/20/2013 1 ........ 0 995,662 | .......... 1,450,190 995,662 | .......... (150,580) 0 0 0 0 0 0 s 4.8
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated............ ..o i | 5645364 | .......... 6,934,600 | ........5645364 | ......... (138,461) 0 0 0 0 0 0 XXX
Any Other Class of Assets - Affiliated
Metropolitan Lloyds Insurance Company of Texas...........ccoooooooo. | oot | Irving | TX.... | | ............ | 09/30/1993 | ......... 0].....73858644 | ... 16,753,295 | ......... 16,753,295 | ............ 552,028 0 0 0 0 0 0 ... 100.0
4399999. Total - Any Other Class of Asset - Affiliated. ... ... L | s 7858644 | ........ 16,753,295 | ......... 16753295 | .......... 552,028 0 0 0 0 0 0 XXX
4499999, SUBOtAl - UNGMfIIELE. ... s | s 84,853475 | ........ 94,384,729 | ....... 94,384,729 | ............ 345,746 0 0 0 0. 980,099 | ......11,974,197 XXX
4599999, SUDEOtAN = ABfIIAIEG. ... L | s 13,504,008 23,687,895 22,398,659 | ............ 413,567 0 0 0 0 0 0 XXX
4699999. Totals. 98,357,483 | ...... 118,072,624 | ....... 116,783,388 | ........cc. 759,313 0 0 0 0 980,099 | ......11,974,197 XXX
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 1
3 4
Date Type and Actual Cost at Additional Investment Made After Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired | Strategy Time of Acquisition Acquisition Amount of Encumbrances Ownership |
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated
59219# 10 9 | Metropolitan Money Market Pool Participation Various NY.oo Metropolitan Money Market Pool 06/30/2014 0 211,007 0 0 0.0
59219# 10 9 | Metropolitan Money Market Pool Participation Various NY..ooooo... Metropolitan Money Market Podl............. 12/31/2014 0 41,812,218 0 0 0.0
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated.......... 42,023,225 0 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Blackstone Strategic Alliance Fund Il L.P. New York NY..ooens Blackstone. 11/23/2010 | ..coocvnee 13 0 985,203 0 0.2
Blue Sea Capital Fund | LP Palm Beach, FL Blue Sea Capital 10/11/2013 3 0 492,786 0 16
Brahman Partners IlI, L.P. New York NY.oorn Brahaman Capital Corporation 04/24/2014 5 5,000,000 1,500,000 0 0.6
Carlyle Partners VI, L.P Washington. DC Carlyle 02/19/2013 3 0 246,307 0 0.1
EnCap Energy Capital IX Houston, L S EnCap 01/04/2013 0 0 205,659 0 0.1
Meritech Capital Partners IV, L.P. Palo Alto Meritech. 09/29/2010 1 0 24,000 0 0.1
Trident VI, L.P Greenwich . | Stone Point Capital 12/20/2013 3 24,329 414,851 0 0.2
Wayzata Opportunities Fund IIl, L.P. Wayzata Wayzata 09/11/2012 0 0 226,941 0 0.1
WIN7, L.P. New York Blackstone. 03/30/2007 3 0 29,202 0 5.9
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated... 5,024,329 4,124,949 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
ML-AI METLIFE MEMBER 1, LLC. Chicago. | 1L | METLIFE | 12/20/2013 | 0 0 971 0 4.8
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated 0 971 0 XXX
4499999. Subtotal - Unaffiliated. 47,047,554 4,124,949 0 XXX
4599999. Subtotal - Affiliated 0 971 0 XXX
4699999. Totals. 47,047,554 | oovvoiiiiis 4,125,920 0 XXX
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SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value Unrealized (Depreciation) |  Other-Than- Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change in]  Exchange Less Exchange Gain| Realized Gain Total Gain
Originally Dispoal Encumbrances, Increase (Amortization) /|  Impairment Interest and B.J/A.C.V. Changein | Encumbrances on (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized Other (9+10-11+12) B./A.C.V Disposal Consideration Disposal Disposal Disposal Income
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated
59219# 10 9 | Metropolitan Money Market Pool Participation................ Various NY... | Metropolitan Money Market Pool....................... 12/31/2013 | 03/31/2014 | ...........1,591,624 0 0 0 0 0 (] [ 1,591,624 | ....... 1,591,624 0 0 0 0
59219# 10 9 | Metropolitan Money Market Pool Participation................ Various. NY... | Metropolitan Money Market Pool 06/30/2014 | 09/30/2014 | ......... 32,489,679 0 0 0 0 0 0. 32,489,679 | .....32,489,679 0 0 0 0

0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated.............cocooiiiiiiiiiiiisiiciiiis i | v 34,081,303 0 0 0 0 0 0. 34,081,303 | .....34,081,303 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

Blackstone Strategic Alliance Fund II L.P.......... New York NY... | Normal Distributions and/or adjustments........... | 11/23/2010 | 12/31/2014 35,788 0 0 0 0 0 0 35,790 35,790 0 0 0 0

Blue Sea Capital Fund | LP, Palm Beach FL... | Normal Distributions and/or adjustments.. 10/11/2013 | 12/31/2014 77,920 0 0 0 0 0 0 0 0 0 0 0 0

Campbell Timber Fund II, L.P Portland OR.. | Normal Distributions and/or adjustments.. 03/15/2007 | 12/31/2014 241,632 0 0 0 0 0 0 0 0 0 0 0 0

Carlyle Partners VI, L.P. Washington DC... | Normal Distributions and/or adjustments.. 02/19/2013 | 12/31/2014 13,710 0 0 0 0 0 0 0 0 0 0 0 0

EnCap Energy Capital IX. Houston. TX... | Normal Distributions and/or adjustments........... | 01/04/2013 | 12/31/2014 31,420 0 0 0 0 0 0 14125 | .. 14,125 0 0 0 0

ESL Partners, L.P. Bay Harbour. FL... | ESL Partners, L.P.......ccccoovvnvinnniniiniinis 08/01/2007 | 05/01/2014 428,575 0 0 0 0 0 0 428,576 | ..........428,576 0 0 0 91,830

Meritech Capital Partners IV, L.P. Palo Alto. CA... | Normal Distributions and/or adjustments........... | 09/29/2010 | 12/31/2014 8,323 0 0 0 0 0 0 0 0 0 0 0 0

Trident VI, L.P. Greenwich. CT... | Normal Distributions and/or adjustments........... | 12/20/2013 | 12/31/2014 19,283 0 0 0 0 0 0 0 0 0 0 0 0

Wayzata Opportunities Fund IIl, L.P. Wayzata MN.. | Normal Distributions and/or adjustments........... | 09/11/2012 | 12/31/2014 52,501 0 0 0 0 0 0 26,456 26,456 0 0 0 0

WIN 7, L.P. New York. NY... | Normal Distributions and/or adjustments........... | 03/30/2007 | 12/31/2014 | ......... (4,453,278) 0 0 0 0 0 0 0 0 0 0 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated .........(3,544,126) 0 0 0 0 0 0 504,947 | ..........504,947 0 0 0 91,830
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

ML-Al METLIFE MEMBER 1, LLC | Chicago. | IL.... | Normal Distributions and/or adjustments........... | 12/20/2013 | 12/31/2014 11,051 0 0 0 0 0 0 11,053 [ ....o.co.. 11,053 0 0 0 0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated.............ocoooooosioiiiiiiiiiiiis 11,051 0 0 0 0 0 0 11083 [ .. 11,053 0 0 0 0
4499999, Subtotal - UNGfIAET. ... e | s 30,537,177 (V1 I (VI I 0 0 0 0. 34,586,250 | .....34,586,250 0 0 (1 I 91,830
4599999. Subtotal - Affiliated 11,051 (VI I (VI I 0 0 0 0 11,053 | . 11,053 0 0 0 0
4699999. Totals. 30,548,228 0 0 0 0 0 0. 34,597,303 | .....34,597,303 0 0 0 91,830
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Annual Statement for the year 2014 of the  IVl@tropolitan Property and Casualty Insurance Company

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Amount Due & | Amount Rec. Maturity
CUSIP Identification Description Code| n] CHAR [ nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. Rate of Rate of | Paid Accrued During Year Acquired Date
U.S. Government - Issuer Obligations
912810  EF 1 | TREASURY BOND.......covrevrmmerrismmeriasiessisssessessesesssssessessessssssssssesssssens | soeenes e [ 1] 4. 136.125 4 3 4 0 0 0 [0 [ 8750 | e 4.900 | MN..... 0 0 | 08/20/2007 | 05/15/2020.
912810 EF 1 | TREASURY BOND, SD.. [ f oo | e [ 1,034,635 | ... 136.125 1,034,546 759,997 896,659 0 (21,758) 0 |0 | 8750 | ... 4.900 | MN..... 08/20/2007 | 05/15/2020.
912810  QZ 4 | TREASURY BOND..........cooiiiriiriiicriinniiicsiiessisssesesssssesssssssssssssssssaeses | ceriens ] e e e 475,518 | 107.406 519,852 484,005 475,844 0 176 0 .3.210 |FA..... 02/20/2013 | 02/15/2043.
912810 QZ 4 | TREASURY BOND SD..|.. RO ..1,980,644 | ..... 107.406 2,165,305 2,015,995 | ccocvvvirne 1,982,002 0 735 0 [0 [ 3125 | e 3.210 [FA..... 02/20/2013 | 02/15/2043.
912828 B3 3 | TREASURY NOTE......iiverrirrrerneesseressesssssesssssssssssssssssssssssssssssssassssas | seeeens ] LI [ L[] [ 100,090 | ..... 100.031 100,031 100,000 100,075 0 (15) 0 |0 [ e 1500 | e 1.480 | JJ....... 02/18/2014 | 01/31/2019.
912828  EN 6 | TREASURY NOTE......ooourriirrrresiesresssssssssssssssssssessssssesssssssssssssnsens | cveenes e [ 1] s 1. 103.656 1 1 1 0 0 0 [0 [ e 4500 | .o 4580 | MN..... 0 0 | 11/14/2005 | 11/15/2015.
912828 EN 6 | TREASURY NOTE SD.. [ | s [ L] [ 547,550 | ..... 103.656 570,108 549,999 549,740 0 286 0 [0 [ e 4500 | .. 4550 | MN..oo. [ oo 3213 | oo 24,750 | 11/14/2005| 11/15/2015.
912828  G3 8 | TREASURY NOTE......ciirirreirerereeimersssssesesssesssssessssssssssssssssssssssenssses | neveens . 15,096,130 | ..... 100.703 | weoovrveeee 15,105,468 | ............ 15,000,000 | .......c.... 15,096,130 0 0 0 eieniiienn0 | 00rn2.250 | ... 2170 [ MN..... 44,751 0 | 12/31/2014 | 11/15/2024.
912828  RC 6 | TREASURY NOTE.....coorermrmrrermnerresnnerssnsensssssssssessssssssssssssssssssssssnnes | soveene | oo [ connsenreens [ vonrrenT | o2 | o 101.093 2 2 2 0 0 0 .2.040 | FA...... 0 0 | 11/03/2011 08/15/2021.
912828 RC 6 | TREASURY NOTE.......coocimmmmriiimnnnriinsnnsiisssnsissnssssssnsssssssnsssssssesssssssennes | S0 | oo [ wvvveeviis [ eovrce T | 710,233 | e 101.093 712,709 704,998 708,661 0 (512) 0 |0 [ o225 | i 2.040 [FA...cc. | oo 5,659 | .oovrvir 14,981 | 11/03/2011 | 08/15/2021.
912828 TJ 9 | TREASURY NOTE......coovmmmrrermnerrirmsenrennnsensinssensessssenssssssssessnsessssenees | sveneen | oo | vvneer] | v [ 97.156 4 4 4 0 0 0 o0 [ e 1625 | 2.280 [FA...... 0 0 | 08/26/2013 | 08/15/2022.
912828 TJ 9 | TREASURY NOTE.....ccoovummmerriinrerrirnnenreenssensessensessnsessesssessessensessesennees | S0 | oo [ oo |t [ eiiiiii..550,688 | ....... 97.156 553,787 569,996 553,802 0 1,927 0 [0 [ 1625 | e 2.020 | FA.cooo [ v 3499 | .o 9,262 | 08/26/2013 | 08/15/2022.
912828  UT 5 | TREASURY NOTE......coosiimmriemmrinnnresneesnnnesessesssnssssssesssssssssssnssssenssssnnssss | oevsenn [ oo | wommmeens [ | i 94,077 | oo 100.031 94,029 94,000 94,016 0 (61) 0 [0 [ 0250 | e 0.170 | MS...... 60 235 | 01/28/2014 ] 03/31/2015.
912828 VS 6 | TREASURY NOTE......coosimmrremmrennnrinneesnnesnssesnnssssssesssssssssssssssssssssssnnssss | oenvenn [ oo | wommmeens [ovmreied | i 147,083 | oo 103.140 154,711 150,000 147,387 0 267 0 om0 | 2500 | ..o 2.720 11/08/2013 | 08/15/2023.
912828  VZ 0 | TREASURY NOTE......coomimmrrrmmremnreneressnnessseesnssesssssessnssssssssssssssssssssnssss | oeevenn [ oo | eommreens [ | 8,011 | 100.937 6,057 6,001 6,009 0 (1) 0 .1.970 10/17/2013 | 09/30/2020.
912828 VZ 0 | TREASURY NOTE . cevveen T [ 94,154 | 100.937 94,880 93,999 94,129 0 (21) 0 [0 [ eeenn2.000 | e 1.970 A 10/17/2013 | 09/30/2020.
912828 WE 6 | TREASURY NOTE....coooovoiosiiiiiici e | e I I I I 1 981410 ..... 105.187 1,051,875 1,000,000 983,080 0 1,665 O o0 ] 2750 | oo 2.960 27,500 | 12/30/2013 | 11/15/2023.
0199999. U.S. Government - Issuer Obligation 21,818,234 XXX 22,163,369 | ............ 21,529,000 21,687,545 0 (17,312) 0 XXX XXX | e 111,512 227,853 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36225B  QJ 0 [ GNMA 30YR PLATINUM.......ostrrverrrrierenniesenenssssnssesssssssssssssssssensenses | wvvvnns . 144,667 | ... 113.255 166,770 147,250 145,706 0 510 0 0[....7.000 | ...... 7.250 | MON... 10,308 | 11/19/2001 | 10/01/2025.
36225B QL 5 [ GNMA 30YR PLATINUM.......oosvrrierrrrriirennrisnnssissssssessssssssssssssessssssnnses | svevnns . 109,991 | ... 113.305 127,455 112,488 111,026 0 492 0 0 6.500 | ....... 6.830 [ MON... .7,312 | 11/19/2001 | 12/01/2025.
36225B QN 1 [ GNMA 30YR PLATINUM.......oovivrrerrcrriimnnniseessissssssesnsssssssesssssssssnnees | cvvenns I [ Y2 L] [ 189,320 | ..... 113.370 220,528 194,519 191,496 0 1,044 0 0[......7.500 | ....... 7.940 [MON...] oovvirreeec 1,216 | e 14,589 | 11/19/2001 | 12/01/2025.
36225B QP 6 [ GNMA 30YR PLATINUM.......covcrrverrrriereneriseceniesesssesnesssssssesssessessenees | cvvenns o] 2 [ L1 [ 17,765 | ..... 107.113 19,197 17,922 17,922 0 0 0 0 8.000 8.250 [ MON...] coovvevrvrcereec 119 | e 1,434 | 11/19/2001 | 12/01/2019.
36225B QR 2 [ GNMA 30YR PLATINUM.......ovtrrverrrrriiennrisesnsisenssesnessesssesssessesssnees | cvvenns o] 2 [ L1 [ 2177 | ..... 115.236 2,472 2,145 2,164 0 (4) 0 0 8.000 | ....... 7.670 [MON...| oo L [ 172 | 11/19/2001 | 12/01/2030.
36225B_ QV_ 3 [GNMA 30YRPLATINUM. .....cooooiiiiiiiisii | s I 2] 1 12475 | ..... 108.844 13,797 12,676 12,570 0 36 0 0]....9.000] ... 9.240 [ MON... 95 1,141 | 11/19/2001 ] 12/01/2019.
0299999. U.S. Government - Residential Mortgage-Backed Securities. 476,395 XXX 550,219 487,000 480,884 0 2,078 0 0 XXX XXX XXX 2912 34,956 XXX XXX
0599999. Total - U.S. Government 22,294,629 XXX 22713588 | ............ 22,016,000 22,168,429 0 (15,234) 0 0 XXX XXX XXX | s 114,424 262,809 XXX XXX
All Other Governments - Issuer Obligations
105756 AP 5 [ BRAZIL (FEDERATIVE REPUBLIC OF).......coosvvrvermerrerssnereersserressssnreesens | wvernns Fl e 1] izl = [ 479,700 | ..... 106.500 639,000 600,000 483,132 0 496 0 0. 11.000 | ..... 13.770 |FA..... 24,567 66,000 | 08/21/2000 | 08/17/2040.
195325 AU 9 [ COLOMBIA (REPUBLIC OF).......covimnririinnnniisnnniiisssssiisssssssissenssssnsens | cvienes Flo [ o 2FE| e 6,564,463 | ..... 140.532 | oo 9,521,096 | ...ocvvvnec 6,775,000 [ ..ooooneennc 6,668,787 0 14,105 0 0f.... 11.750 | ..... 12160 [FA oo | oo 278,622 | ccocevveenn. 796,063 | 02/08/2001 | 02/25/2020.
25714P  BY 3 [ DOMINICAN REPUBLIC (GOVERNMENT).......ccovvermmerrerrnnnrenrssnresnssennens | cevenns |5 ST AFE ] e 314,250 | ..... 101.750 305,250 300,000 305,250 (8,767) (233) 0 0 5875 | ....... 5170 [ AO...... 3,574 0 | 10/24/2014 | 04/18/2024.
362420  AA 9 | GABONESE REPUBLIC........covvvrmmrrinmmereensisneisieneessaesssssssensesseessessans | ceevees [ ST 3FE 538,125 | ..... 106.625 533,125 500,000 516,816 0 (4,983) 0 0 2,164 02/10/2010| 12/12/2017.
445545 AH 9 | HUNGARY REPUBLIC OF (GOVERNMENT).......omuervvvrnrnrermcnrnsnnennennne | cevvees Flooe oo 3FE 483,750 | ..... 108.375 541,875 500,000 485,343 0 1,399 0 0 11/12/2013 | 02/21/2023.
455780 BL 9 | INDONESIA REPUBLIC OF (GOVERNMENT........occmmerveemmrmrernenerinneenes | cervees Fl oo e BFE | i 928,000 | ....... 95.041 950,410 1,000,000 932,297 0 4,297 0 0 05/07/2014 | 04/15/2023.
593048 BN 0 | MEXICO (UNITED MEXICAN STATES)......ccvvverrmrreermerressmenressmensessnnens | ceveees Fl oo [ oo 2FE ] e 965,000 | ..... 130.138 1,301,380 1,000,000 984,787 0 2,355 0 0 11/05/2001 | 12/30/2019.
698299 AV 6 | PANAMA (REPUBLIC OF).....cvvvrveemmrreeemmermeismnnresssnensssssnensesssessssssnnes | ceveees 5 SR 2FE ] i 981,920 | ..... 126.000 1,260,000 1,000,000 986,939 0 745 0 0 .o 125 | 7290 [ Wi | v 30,083 11/18/2005 | 01/29/2026.
698299 AW 4 | PANAMA (REPUBLIC OF).....cvmvvveeumrreemmmereeiasnnnessssnensssssnsnssssssesessssnneees | cvvenes Fl o2 [ 2FE .1,337,540 | ..... 127670 | covvevvenee 2,487,015 | oo 1,948,000 ....1,390,637 0 8,498 0 0 ...56,194 01/26/2006 | 01/26/2036.
718286  AY 3 | PHILIPPINES (REPUBLIC OF) IR ,250,000 | ..... 162.578 8,128,900 5,000,000 ....5,209,332 0 (6,368) 0 0 196,597 10/18/2005 | 02/02/2030.
718286 BB 2 | PHILIPPINES (REPUBLIC OF).......cccniriiererreemererseeseresensssenesssssnsnens. | veveens Fl.. ..98,641 | ... 144.371 144,371 100,000 99,016 0 30 0 0 3,595 01/04/2006 | 01/14/2031.
857524  AC 6 | POLAND (REPUBLIC OF).....covoiiviiriririiniieisisesisesssesesessssssssesssnns | vevvens [ - 1] 1FE| s 1,983,880 | ..... 105.875 2,117,500 2,000,000 [ ..oooorivnnee 1,985,135 0 1,255 0 0 ... 4.000 | ... 4.090 |dduccrccc | vorrireriinns 35,333 01/16/2014 | 01/22/2024.
900123  CA 6 | TURKEY (REPUBLIC OF).......cccoomviimmrmmiiinnnniiiisnnsiisssssissssssssssssssissnnens | coveies Fl o 1] 2FE ] i 420,000 | ....... 95.000 475,000 500,000 426,277 0 6,277 0 0 f.i3.250 | .....5.500 [ MS...c.] ovrrounrinnnn 4,424 02/04/2014 | 03/23/2023.
917288  AZ 5 | URUGUAY (THE REPUBLIC OF)........cosuervirmcrrinmneereennenresnsssssssssessesns | cevnies Flo [ 2FE| o 148,000 | ..... 101.000 202,000 200,000 198,321 0 7,760 0 0 ]..c..7.500 | ... 11.820 [ MS..oe| vrivrrrec 4,417 06/15/2004 | 03/15/2015.
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Amount Due & | Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR [ nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. Rate of Rate of | Paid Accrued During Year Acquired Date
988895 AE 8 | ZAMBIA (REPUBLIC OF)......iooiiiiiiiiiiiiciciees | e Fl.... 1]...... AFE 991,740 | ..... 109.000 1,090,000 1,000,000 992,342 0 602 0 0 8.500 | ....... 8.620 | AO...... 18,181 42,500 | 04/07/2014 | 04/14/2024.
0699999. All Other Governments - Issuer Obligations 21,485,009 XXX 29,696,922 | ............22,423,000 21,664,411 (8,767) 36,235 0 0 XXX XXX XXX | ...........674,807 | .........1,826,329 XXX XXX
1099999. Total - All Other Governments. 21,485,009 XXX 29,696,922 | ............22,423,000 21,664,411 (8,767) 36,235 0 0 XXX XXX XXX | ...........674,807 | .........1,826,329 XXX XXX
U.S. States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
13062R  JA 7 [ CALIFORNIA ST isssssssisseesssessssseses | soeeees ] 1] 1FE] e 2,026,717 | ..... 101.537 2,340,428 2,305,000 | ...ccoenne. 2,057,972 0 (6,347) 0 0 5.930 | Do v 9,700 | .ovvvvenne 116,403 | 03/18/2008 | 12/01/2036.
130627  H8 0 | CALIFORNIA ST..ooouirveeeerrreeemereeisssseesssesssssssseessssessssssesssssssessssssnnsees | e ] L AFE] o 5,085,550 | ..... 104.219 5,210,950 5,000,000 | ..ocvvvrvnnne 5,071,643 0 (13,908) 0 0].....4.250 | ....... 3.530 [FA.ccoo | oo 88,542 | ..ccovvenn. 106,250 | 07/24/2014 | 08/01/2033.
13063B S8 6 | CALIFORNIA ST...oouuuveeeurreeemsreeisseressssesssssssssssssssessssssssssssssessssssansnes | civenee ] e [ 1FE] e 13,675,320 | ..... 118.301 [ oo 14,196,120 | ............12,000,000 | ............ 13,436,547 | .oovvvvorvrid (U] [P (152,739) 0 0]....5.000 | ....... 3.300 [FA...... cerrerreenn250,000 | oo 600,000 | 05/29/2013 | 02/01/2029.
13063C  FP 0 | CALIFORNIA ST FOR PREVIOUS ISS.......coovvviemmnrrrimnnereersnenriiensnrienns | cvveees I [ (I AFE] o 5,281,700 | ..... 117.049 5,852,450 5,000,000 | ..ovvvvvveene 5,254,904 0 (23,295) 0 0].....5.000 | ... 4300 |MN..co. | oo 41,667 | .ovvovenne 247,222 | 11/01/2013 | 11/01/2032.
13063C  JA 9 [ CALIFORNIA ST FOR PREVIOUS ISS.........cccoovtvmirmirnirneineineinciseinenes | v e 1FE ..9,993,300 | ..... 118.299 | ..o 10,646,910 [ ....ooouvcen 9,000,000 | ..cvovvenee 9,928,087 0 (65,213) 0 0f].....5.000 | ... 3.630 | JD....... 37,500 305,000 | 04/03/2014 | 12/01/2030.
339733 DM 6 | C-ROLS 4.999 WIS 97705LLV7 ,557,989 | ..... 105.385 2,692,587 2,555,000 2,555,449 0 (302) 0 0 ..9.450 0,772 .239,226 | 08/02/2006 | 05/01/2031.
341422 XX 6 [ FLORIDA STATE OF......ociiiiiininiiiinsississiissiisssississsssssssssssssssissiens | sovnees ] e [ 1FE] .... 3,403,764 | ..... 129121 | 4,286,817 | .....ccooou. 3,320,000 | ..cvorienne 3,363,367 0 (3,900) 0 0f].....6.000 | ... 5.800 6,600 .199,200 | 08/23/1999 | 06/01/2023.
373383 GG 7 | GEORGIA STATE OF ...ttt sessessensensnns | cneine e [ 1FE] s 7,014,770 | ..... 108.375 | oo 7,586,250 | ..o 7,000,000 | ...ccoonnne. 7,002,083 0 (1,224) 0 0[...5750 | ... 5.730 | FA...... cerereee 167,708 | 402,500 | 01/26/2000 | 08/01/2016.
882721 3T 8 [ TEXAS STttt sninnes | sieees ] e 1] TFE] st 4,388,355 | ..... 108.189 | ..ovcvenne 4,868,505 | ....cocunvn 4,500,000 | ..coornnnn 4,429,926 0 6,580 0 0f].....5000 | ... 5160 | FA..... | oo 93,750 | .coovvnne 225,000 | 06/03/2008 | 08/01/2028.
882722  ZN 4 [ TEXAS ST s | s Y 1] FE] .o 10,028,915 | ..... 113.623 | ....cco.v 10,794,185 9,500,000 | .............. 9,935,703 0 (57,034) 0 01.....5000{ ... 4.180 | FA...... v 197,917 | 475,000 | 12/12/2013 | 08/01/2036.
1199999. U.S. States, Territories & Possessions - Issuer Obligations. ..63,456,380 XXX ..63,035,681 0 (317,382) 0 0 XXX XXX .944 156 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) ..63,456,380 XXX ..63,035,681 0 ..(317,382) 0 0 XXX XXX .944,156 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
233433 3Z 2 | DADE CNTY FLA...ooiirinnnrinnessissnessessssssssnesssssssssssssssssssesssssssnns. | ovveees e [ AFE] oo 2,043,257 | ..... 109.927 | covvvvvens 1,703,869 | ...ooovvvves 1,550,000 | ..oooovees 1,617,400 0 (35,955) 0 0f.c.7.750 | ....cc 5110 [AO......| cveerrrrnnn30,031 | e 120,125 | 07/25/1997 | 10/01/2016.
233433 4A 6 | DADE CNTY FLA......oimiiiimnniinnesiennessisssssssssssessssssssssssssssssssssssssans | cvvenes e [ AFE] o 5,067,513 | ..... 123.358 4,718,444 3,825,000 | ..ocvvvvennne 4,078,034 0 (83,656) 0 0 ... 7750 | ... 5130 [AO......| oo 74,109 | e 296,438 | 07/25/1997 | 10/01/2017.
233433 4AX 6 | DADE CNTY FLA ... ensssssssssssssiseeiessssssssssesssssssssnsnns | coneene e e 1FE] s 3,170,000 | ..... 111.168 2,835,896 2,551,000 | ..cvorvenee 2,635,586 0 (45,123) 0 07125 | ... 5110 |AO.....| e 45,440 | ... 181,759 | 07/25/1997 | 10/01/2016.
251129 D2 5 [DETROIT MICH CITY SCH DIST RITE-PA-997........ccoovvvinininisrinniinns | s e [ 1FE 22,002,885 | ... 137.868 ...24,602,545 21,133,597 (VN I (108,586) 0 0]...11.424 | ... 9.090 | MN..... 1,917,565 | 03/26/2002 | 05/01/2029.
280785 PB 6 [ EDINBURG TEX CONS INDPT SCH Dl......coveviiiiniiniiiiseisniciissiieies | o ] e 1FE ..3,078,930 | ..... 100.532 | ..... 23,015,960 | ..............3,000,000 [ .............. 3,003,464 0 (23,030) 0 0f].....5000 | ... 4.030 [ FA...... 04/26/2011 | 02/15/2030.
282726 DV 7 [EL CAMINO CA CMNTY CLG DIST. @ || e | e 1FE] i 2,590,355 | ....... 49.158 | oo 2,922,443 | .............d 5,945,000 | ...ccovenne. 2,771,054 | oo (V] (RO 111,517 0 0f].....0.000 | ... 4.150 [ N/A..... 0 0 | 05/07/2013| 08/01/2033.
282726 DY 1 [EL CAMINO CA CMNTY CLG DIST. (@0 [ [T 1FE] e 4,635,260 | ....... 39128 [ oo 5,477,920 | ............14,000,000 | ...ccocvvnvvns 5,016,028 0 213,630 0 0f].....0.000 | ... 4.400 [N/A..... 0 0 | 03/05/2013 | 08/01/2038.
282726 DZ 8 [ EL CAMINO COMM COLL DIST.....cooiimrirrireirneirseeseississeissessssessissinns | coeeees ] 1. AFE] v 2,335,885 | ..... 112,931 | oo 2,456,249 | .............2,175,000 | ........ 2,323,839 0 (12,046) 0 0f].....5000 | ... 3.940 | FA.oo | o 45313 | i 54,375 | 03/24/2014 | 08/01/2037.
49474 T7 8 [KING CNTY WASH.....ccvvveerrrrienrrisseenissessssssessessssssssssesssssnsessssens. | vvvenns ] (I {15 [ 4,707,315 | ..... 112475 | oo 5,061,375 | ............4,500,000 [ .............. 4,618,109 0 (24,057) 0 0. 5125 | ....... 4400 | JJ....... v 118,313 | 230,625 | 11/24/2010 | 01/01/2036.
652113 WM 9 | NEWPORT-MESA CALIF UNI SCH DIST......vvvveererrereeenreeeenmerersennneines | @ | oo | e o 1FE 6,642,521 | ....... 44.039 | ..... .8,647,058 | ............19,635,000 | .......ce.e. 7,501,040 0 342,603 0 0].....0.000 | ... 4730 |N/A.... 0 0 | 05/22/2012 08/01/2035.
652113  WR 8 | NEWPORT-MESA CALIF UNI SCH DIST. @... |- IO 1FE] ... 2,811,204 | ...... 39.120 | ..... .3,098,304 | ... ..7,920,000 | ........ 2,899,079 0 87,875 0 0]......0.000 | ....... 4500 | N/A..... 0 0 | 04/16/2014 | 08/01/2037.
702333 5Y 7 | PASADENA TEX INDPT SCH DIST.....ovvveerrrierneerersenrisressenssnnssssens | cvveees I [ (I AFE] o 3,059,638 | ..... 113.118 3,025,907 2,675,000 | ..oovvvvvenee 2,961,502 0 (35,146) 0 0].....5.000 | ....... 3.300 [FAcoo | oo 50,528 | .ccoovveenn. 133,750 | 02/02/2012 | 02/15/2040.
797355 P9 9 | SAN DIEGO CALIF UNI SCH DIST. @ || e 1. AFE] v 3,458,569 | ....... 59.732 | oo 4,853,225 | .....cccouu. 8,125,000 | ...cvovvenee 3,970,370 | .cooovvvvirirnnnd (V)N [ 191,315 0 0].....0.000 | ... 5.000 | N/A..... 0 0 | 03/02/2012| 07/01/2029.
797355 Q2 3 | SAN DIEGO CALIF UNI SCH DIST. (@0 [ [ 1. AFE] v 3,258,330 | ....... 55.546 | .....ccc..... 4,529,776 | ....ceveuv 8,155,000 | ...cooveenee 3,736,054 | ...ocvvviirinnd (V] [ 183,494 0 0f].....0.000 | ... 5.100 | N/A..... 0 0 | 04/10/2012| 07/01/2030.
797355 Q8 0 [ SAN DIEGO CALIF UNI SCH DIST. @ || s 1] TFE] s 3,996,300 | ....... 45.825 | oo 4,582,500 | ............10,000,000 | ...coevnevnc 4,320,743 | oo (V] (DU 181,994 0 0f].....0.000 | ... 4.350 [N/A..... 0 0 | 03/05/2013 | 07/01/2034.
797355 W5 9 | SAN DIEGO CALIF UNI SCH DIST @ || T e 1FE] v 1,495,250 | ....... 35.891 | .o 1,794,550 | ....occonvn 5,000,000 0 58,692 0 0f].....0.000 | ... 5510 | N/A..... 0 0 | 04/02/2014 | 07/01/2036.
797355 W6 7 | SAN DIEGO CALIF UNI SCH DIST. @ {1 ] 1FE 1,403,400 | ....... 33.696 1,684,800 5,000,000 0 55,489 0 01.....0000 | ... 5.550 | N/A..... 0 0 | 04/02/2014 | 07/01/2037.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations.........cc...oooooovvvvviosivvieisinieisinn f s 75,756,612 XXX | 85,010,821 | .......... 121,901,000 | ........... 75,598,730 0. ...... 1,059,010 0 0 XXX XXX | ............760,940 | .........3,084,637 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS........rveiiiiieceieiiie s | v 75,756,612 XXX o 85,010,821 | .......... 121,901,000 J .ocoooeev.. 75,598,730 () 1,059,010 0 0 XXX XXX ] e 760,940 | .........3,084,637 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
01030R  FA 5 [ALABAMA HSG FIN AUTH SINGLE FA........cooivmvmrrimnnrrirsncnreissernirnnens | v . (I 1FE] ... ..8,440,000 | ..... 101.954 | ..... .8,604,918 ..8,440,000 ....8,440,000 0 0 0 0[...5400 | ....... 5.400 .113,940 /455,760 | 08/17/2007 | 10/01/2038.
011832 S8 6 | ALASKA ST HSG FIN CORP 772,463 | ..... 101.770 .9,866,602 ..9,695,000 9,751,477 0 (20,986) 0 0 4470 9,588 .237,528 | 06/11/2014 | 12/01/2037.
011903 DZ 1 | ALASKA INDL DEV&EXPT AUTHRE........cccovvvvvrrireireiernrssinsinseneeseinenns | v e 5,291,650 | ..... 111.301 5,565,050 5,000,000 | .. 5,213,942 0 (26,321) 0 0/....5500/[... 4.750 8,750 275,000 | 11/23/2011 | 10/01/2041.
011908 DD 9 [ ALASKA INDL DEVEEXPT AUTH PW......covviirririirrinrinisnisriesisnieni | s Y [ 1] 2Z | 5,519,957 | ..... 100.247 | oo 5,603,807 | .oovvirnes 5,590,000 | ........ 5,559,210 0 3,863 0 0 5.350 | JJ....... v 146,738 | o 293,475 | 04/01/2001]01/01/2022.
01852L  BC 3 [ ALLIANCE ARPT AUTH - FEDEX.......ccccovumiimniinniiniiniiniisinisiisniens | s Y (. 1. 2FE] i 15,742,500 | ..... 102.465 | ............ 16,394,400 | ............16,000,000 | ............ 15,869,463 0 19,777 0 0f.....4850 | ... 5.000 | AO...... verernen 194,000 | i 776,000 | 03/12/2010 | 04/01/2021.
03255L  AA 7 [ ANAHEIM CALIF PUB FING AUTH LE.......c.cooomiiniinniinninerieenenienienins | s [ 2 ... 1FE] 5,830,500 | ..... 120.387 6,019,350 5,000,000 | ....cccceec. 5,557,004 0 32,661 0 0f].....6.000 | ... 4.560 [ MS...... reeerene 100,000 | oo 300,000 | 05/09/2006 | 09/01/2024.
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Showing all Long-Term BONDS Owned December 31 of Current Year
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040649 LD 5 | ARIZONA ST TRANSN BRD EXCISE TAX R.....oevvvreererrrienrrrieeneriesenennin [ v | oo | o 1. J131=3) [— 11,232,790 | ..... 114.207 | oo 11,974,604 | ............ 10,485,000 | ....ceveeee 10,950,486 0 (74,050) 0 0 5.000 | ....... 4.090 || v 262,125 | oo 524,250 | 12/08/2010 | 07/01/2025.
04780M  MN 6 | ATLANTA HARTSFIELD-JACKSON AIRPORT..........ccommerverrrmrrerrmnereesmnennenns | evvves | oo [ worrenns 1. {131=3) [ 7,294,140 | ..... 121.723 8,520,610 7,000,000 7,194,613 0 (26,758) 0 0 6.000 | ....... 5450 [ Jdooorcer | e PATRVVU 420,000 | 12/16/2010 | 01/01/2030.
04780M  PF 0 | ATLANTA HARTSFIELD-JACKSON AIRPORT...........coeuvmvverrmmrreernnnereersennenns | wvvves | oo | oo 1. {11=3) [ 3,112,920 | ..... 110.463 3,313,890 3,000,000 3,094,002 0 (13,416) 0 0 5.000 | ...... 4400 || s 75,000 | oo 150,000 | 07/23/2013 | 01/01/2026.
04780M PH 6 | ATLANTA HARTSFIELD-JACKSON AIRPORT........cocovvvmrimrimrirnrissressressrennns | oeree | oo | cvverens 1] TFE | 6,004,140 | ..... 111.365 6,681,900 6,000,000 6,002,669 0 (373) 0 0 5.000 | ....... 4990 o] o 150,000 | ...cooeeos 300,000 | 07/25/2011 | 01/01/2028.
04780M  PJ 2 | ATLANTA HARTSFIELD-JACKSON AIRPORT.........cocommruierirernierirneresnsenins | vovvene | oo | verivnes 1] TFE | 5,000,000 | ..... 111.545 5,577,250 5,000,000 5,000,000 0 0 0 0 5.000 | ...... 5.000 | oo | v 125,000 | ooovrneee 250,000 | 07/27/2011]01/01/2029.
04780M  PK 9 | ATLANTA HARTSFIELD-JACKSON AIRPORT........coooververmerrinnnsereesnsennenns | evvve | oo [ v 1. 1= [ 5,058,153 | ..... 109.821 5,353,774 4,875,000 5,023,991 0 (23,746) 0 (V1 [ 5.000 | ....... 4330 | W | v 121,875 | ooeveee 243,750 | 06/10/2013 | 01/01/2030.
04780M  TL 3 | ATLANTA HARTSFIELD-JACKSON AIRPORT........covvuuerrevmmerrerssenrensnsennens | eevveen | oo | wovereend | o 1FE ..3,566,488 | ..... 116.757 3,794,603 3,250,000 3,546,702 0 (19,785) 0 0 5.000 | ... 3.790 [ Jdd........ ..81,250 ...36,563 | 04/03/2014 | 01/01/2032.
04780T  AJ 3 | ATLANTA HARTSFIELD-JACKSON AIRPORT........ccouvurrverenrenmeereennsennens | evvveen | oo | wovereed | o 1FE ,538,400 100.000 3,500,000 3,500,000 3,500,000 0 (9,624) 0 0 5.000 ..87,500 ..175,000 | 08/22/2011 | 01/01/2034.
052476  G8 5 | AUSTIN TEX WTREWASTEWATER SY.....cvvveemerrrrirmenrrensenerimsensssnsseenenn | evvveen | oo | wveneed | o 1FE ..5,634,950 | ..... 116.325 5,816,250 5,000,000 5,611,546 0 (23,404) 0 0 5.000 ...97,917 | 07/23/2014 | 11/15/2039.
052476  ZP 6 | AUSTIN TX WTREWSTWTR SYS REV.......coevvveemrerreerrnerrerssenresisserssssennees. | vevves | oo | oo 1. L1313 [— 4,581,440 | ..... 115.335 | oo 4,613,400 4,000,000 4,461,942 0 (50,570) 0 0 5.000 25,556 200,000 | 07/12/2012 | 11/15/2037.
088563 UK 5 | BEXAR TEX MET WTR DIST WTRWKS..........cooommermererermrisrenmnrisenesssnnenns [ evvves | oo [ woveenns 1. AFE | e 3,879,960 | ..... 109.674 | ..ovvveenec 4,386,960 4,000,000 3,890,079 0 (497) 0 0 5.000 | ....5.200 | MN..... | cooveerreenes 33,333 | covnn 200,000 | 10/28/2009 | 05/01/2039.
106214 DX 4 | BRAZOS RIVER TX - CENTERPOINT........cooovverrenrecrnrnnrerinenressssensnsssennens | wvives | o covevinnenns [ s J151=3) [— 28,267,550 | ..... 112.328 32,013,480 28,500,000 28,432,233 0 15,679 0 0 5.050 | ... 5110 [MN..... | oo 239,875 | ......... 1,439,250 | 04/01/2001 | 11/01/2018.
10623N  AZ 8 [ BRAZOS RIV TEX HBR NAV DIST BR.......cocvvrererinriniisisssssssssssssssssssnsens | evvvene | oo | vrevenes 11.... 2FE | oo 4,907,300 | ..... 110.640 5,532,000 5,000,000 4,917,795 0 2,378 0 0 5950 | ....... 6.100 | MN..... | oo 38,014 | ............ 297,500 | 03/30/2010 | 05/15/2033.
114894 RS 9 | BROWARD CNTY FLA ARPT SYS REV.......ceeivirinrrieeieeiinnienienisssensensienns | vevee | oo | cvvrenens 11.... TFE| v 11,184,100 | ..... 110.677 | oo 11,067,700 | ..ocovenen 10,000,000 | ............ 11,003,168 [ ..ovvvvvvvecinnd 0] e (110,849) 0 0].....5000 | ...3510 |AO.....| cecevreenn 125,000 | .ooovnnenn 500,000 | 05/01/2013 | 10/01/2042.
114894  SP 4 | BROWARD CNTY FLA ARPT SYS REV.......cnuvvmmernvrrrncrrnenrnsesssessnsesinens | ovvee || v [ 1FE .16,678,420 | ..... 109.064 | ............ 16,904,920 | ............ 15,500,000 | ......ouce. 16,476,690 | ..ovvovvrirecrinnan 0] e (105,376) 0 0 05/28/2013 | 10/01/2042.
130178 P8 3 | CALIFORNIA EDL FACS AUTH REV.......oocvvveeinmereersnenreeneenesnssensessseesesnns | wvines || cover [ 1FE ..3,434,280 | ..... 115.638 3,469,140 3,000,000 3,338,392 0 (38,172) 0 0 05/03/2012 | 09/01/2033.
130178 VU 7 | CALIFORNIA EDL FACS AUTH REV.........couvivumerimnrrinerinnneiserissreseseninenees | cvneene | o | e | v 1FE | 13,782,600 | ..... 139.685 | ............ 13,968,500 | ....ovcee 10,000,000 | ..oooveveeee 13,617,071 0 (92,499) 0 05250 | .......3.160 [AO.ccoo. | wovvrvenns 131,250 | coovvvvnene 525,000 | 03/05/2013 | 04/01/2040.
13033A  CE 9 [ CALIFORNIA HEALTH FACS FING AU........comuvvrrimncnriimsneerinssnsessssensinnnes | ovveee | oo | cvevveens L [ L 6,334,600 | ..... 102.837 6,699,831 6,515,000 6,418,412 0 (19,264) 0 0. 5.750 | ..cin5.970 | AQ.cee | v 93,653 | covvvvvenes 374,613 | 03/02/2000 | 10/01/2023.
130534 A9 1 | CALIFORNIA POLLUTN CTL FING AU....ocoverriererrerrnnnreesnsensessesensesssennes | cvvves | oo [ evvvenne 1. 2FE | oo 4,190,006 | ..... 105.280 | .ovvveenec 4,527,040 4,300,000 4,220,370 0 6,933 0 0.l 750 | ....i5.010 | IDucrrc | v 17,021 | o 204,250 | 03/26/2010 | 12/01/2023.
130534 B2 5 | CALIF PCFA - PGAE.........ommierriieereirnerresinnesssssnsessssssessesssssessssssesssssensenne | evvve | oo | woveenne 1. 2FE | coe 14,160,073 | ..... 107.135 | v 15,464,937 | ............ 14,435,000 | ..oovereeee 14,253,878 0 15,832 0 0 57,139 685,663 | 07/22/2010 | 12/01/2023.
130536 KK 0 | CALIFORNIA POLLUTION CTL FING AUTH.......ovvvvvermmrrerrmmmreesenenneisnnenees | wvenee | o ceveirvenenns [ v 2FE| e 16,426,632 | ..... 111.899 | v 19,078,780 | ...coeeveeee 17,050,000 | ..oveereeee 16,683,877 0 41,662 0 05250 | ......5.560 | Do | o 74,59 | oo 895,125 | 03/28/2008 | 06/01/2023.
130536  MJ 1 | CALIFORNIA POLLUTION CTL FING AUTH.......oovvvverrmrrerrnmnnnermsennenisnennes | wvviree | o | oo e 1FE ...5,000,000 | ..... 100.340 5,017,000 5,000,000 5,000,000 0 0 0 0 ...93,750 | 03/28/2012 | 04/01/2025.
13053C AB 8 | CALIFORNIA POLL - SAN JOSE WATER.........ccoovvvvmmmnreermnmrrenissmreesssessensens | evvvis | oo | wveeeed | 1FE ,000,000 107.663 2,153,260 2,000,000 2,000,000 0 0 0 0 ..102,000 | 06/09/2010 | 06/01/2040.
13077C M4 3 [ CALIFORNIA ST UNIV REV........covvvirrrrrnrireirnsississsisssissssssssssssssssssssssssssnsies | evivene | oo | coreenn | i 1FE ..4,488,720 | ..... 116131 | e 4,645,240 4,000,000 4,473,895 0 (14,825) 0 0 ....39,444 | 08/01/2014 | 11/01/2039.
13077C M5 0 [ CALIFORNIA ST UNIV REV......ccovivirririniiniinsinsissississsssssssssssssssssssssssns | evvnens | oo | veverenes 11.... TFE| 4,474,200 | ..... 115.051 | oot 4,602,040 4,000,000 4,459,836 0 (14,364) 0 0]....5000 | ...3.600 | MN.... | cc0cccee0ee.33,333 | oo 39,444 | 08/01/2014 | 11/01/2044.
13078R  EU 0 | CA STATEWIDE CDA CHF IRVINE LLC UC.......commvvrriimrerrerinnnereersseneenisenns | evvvens | oo | o 1] 2FE | oo 3,060,450 | ..... 110.938 3,328,140 3,000,000 3,044,074 0 (5,722) 0 0].....5375 | .....5100 | MN.... | ............20,604 | ........... 161,250 | 01/10/2012 | 05/15/2038.
130795 5E 3 | CA STATEWIDE CDA KAISER PERMANENTE...........coomevvvvmmnmmrimsnenninnsennns [ evvvrs | oo | v 1. AFE | o 10,438,100 | ..... 110.452 | oo 11,045,200 | ...ooceveeee 10,000,000 | ..ooveveeee 10,337,191 0 (38,634) 0 01.....5000 | .....4.450 [AO.....| wcooverrns 125,000 | oovvvvene 500,000 | 04/05/2012 | 04/01/2042.
134340 AA 6 | CAMPBELL CNTY WYO SOLID WASTE FACS........cconmerreemmerrermserrensssennenes | cvvves | oo | v 1. {153 [ 4,000,000 | ..... 112.329 | oo 4,493,160 4,000,000 4,000,000 0 0 0 0. 5.750 | 15750 [ o] o 106,056 | ............ 230,000 | 07/22/2009 | 07/15/2039.
155048 AZ 4 | CENTRAL PUGET SOUND WASH REGL........cccomvvenmrremnrennerenneesssnesaseessnns | ovneee | oo | ervern 2 | AFE | e 6,891,847 | ..... 118261 | oo 7,953,052 6,725,000 6,796,824 0 (177) 0 0.5.250 | ......5.040 [FA...| coiirinns 147,109 | oo 353,063 | 04/01/2001 | 02/01/2021.
155048 BB 6 | CENTRAL PUGET SOUND TRANSP.........ccommmrvermmerreirmenmersennessesensessseenees | wvinee || cvree [ 1FE ..3,251,658 | ..... 100.398 3,262,935 3,250,000 3,250,000 0 0 0 0 64,323 ..154,375 | 06/15/2010 | 02/01/2028.
155498  CN 6 | CENTRAL TEX REGL MOBILITY AUTH......ccoevvvvemerrrirmenmremenmenssennsiennens | wvinee || cvvern [ 2FE .11,885,915 111.351 13,228,499 .11,880,000 11,865,511 0 (10,362) 0 0 ....297,000 ..594,000 | 11/20/2013 | 01/01/2033.
155498  CP 1 | CENTRAL TEX REGL MOBILITY AUTH......coevvvvermermerrmerrreecmerinennsiseenens | wviree || coren [ 2FE 14,912,076 | ..... 109.315 6,320,730 .14,930,000 14,893,391 0 (14,011) 0 0 373,250 659,000 | 05/06/2014 | 01/01/2043.
167592  F9 0 | CHICAGO O'HARE INTERNATIONAL AIRPO.........covvvvermrerrecrsnereerisenrensinns | evvirs | oo | oo 1. {15=3) [ 1,291,450 | ..... 100.028 | ...ooovvvveee 1,250,350 1,250,000 1,250,000 0 (5,052) 0 0 32,813 65,625 | 11/17/2004 [ 01/01/2024.
167593 HG 0 | CHICAGO O'HARE INTERNATIONAL AIRPO.......ccocovvemrimremrermresmsensesnnesnnes | veeee | oo | cvverens 1. TFE| v 15,711,779 | ..... 109.543 | oo 15,637,263 | ...cooeeee. 14,275,000 | ............ 15,399,894 | ..o (] I (138,343) 0 0]....5.000 | ....3.710 | Jdevccii| s 356,875 | ..oooeenen 713,750 | 08/09/2012 | 01/01/2029.
167593 HY 1 | CHICAGO O'HARE INTERNATIONAL AIRPO.......ccocovverremienmrinnrinmrisnrennrennnes | vvvee | oo | cvvrenens 11..... TFE| 13,257,328 | ..... 111639 | oo 13,379,934 | .o 11,985,000 | ............ 13,053,766 [ ..ovvvverririircnnnd 0] oo (132,306) 0 0 299,625 599,250 | 06/06/2013 | 01/01/2026.
167736 C6 2 | CHICAGO ILL WTR REV.....iivveiverrirnsnrrenserresssssssessssssssssessssssssssssssenses | avvees | oo | evveenne 1. AFE [ o 5,434,300 | ..... 111.752 5,587,600 5,000,000 5,424,234 0 (10,066) 0 0 72,222 0 | 09/11/2014 | 11/01/2039.
167736 SJ 7 | CHICAGO ILL WTR REV.....ivvverierrirnssrnissessessnsesssssssssssssessessssessssssesses | avvee | oo [ eveeenes 2 | AFE | o 22,291,510 | ..... 121.934 | oo 24,386,800 20,000,000 21,975,408 (VI I 122,575 0 05750 | ... 8780 [ MN.cooo | i 191,667 | ......... 1,006,250 | 04/30/2014 | 11/01/2030.
17131H  BC 1 | CHULA VISTA CALIF INDL DEV REV.......ocommerrermmnrnrrirmnnerrinnsenrisnsssssssnnsenns | eevvne | oo | cveneed | 1FE ...5,000,000 | ..... 102.303 5,115,150 5,000,000 5,000,000 0 0 0 0 22,917 275,000 | 05/12/2004 | 12/01/2021.
17131H  BL 1 | CHULA VISTA - SAN DIEGO GAS&ELEC 106.289 3,985,838 3,750,000 3,732,362 0 949 0 0 ..15,625 ..187,500 | 05/20/2010 | 12/01/2027.
17131H  CL 0 | CHULA VISTA - SAN DIEGO GAS&ELEC..........cccuvvvermvnnrrirmnerririnnerneiissennes | vvvver | oo | woveree |l IFE ] ccer.3,000,000 | ... 115.284 3,458,520 3,000,000 3,000,000 0 0 0 0 ..14,688 ..176,250 | 06/10/2009 | 02/15/2034.
18085P  JE 5 [ LAS VEGAS-MCCARRAN INTL ARPT NV......cooovvemrerrerrmererissennenssennsisnens | cvvvees [ oo | cvreeen? |l IFE ] 4,938,000 | ... 106.408 5,320,400 5,000,000 4,949,648 0 2,819 0 0. 5.000 | ...ooe.5.110 [ I | o 125,000 | ..ovovveeee 250,000 | 08/10/2010 | 07/01/2027.
181004 CZ 3 | CLARKCOUNTY NEV INDL DEV REV.........ccommmrrerermnrerrrnerrerisnnnensssennensenne | cvrere | oo | ovvee? |t IFE ] 4,526,730 | ... 100.160 | .............. 4,507,200 4,500,000 4,500,000 0 (8,723) 0 0 18,750 225,000 | 09/07/2007 | 12/01/2033.
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196632 LS 0 | COLORADO SPRINGS COLO UTILS RE........cocoovuriiriireircircriverirervenins | s Y (- 1. 1FE| oo 10,578,115 | ..... 117396 | ..o 12,391,148 | ......c..c. 10,555,000 | ............ 10,570,181 0 (2,158) 0 0 5.250 5220 |MN..... | oo 70,806 | ............ 554,138 | 01/21/2011 | 11/15/2033.
235036 D8 0 | DALLAS FORT WORTH TEX INTL ARP....c.cvvvvrineirireireireireienseessninnines | e ] 1] 1FE] v 6,412,887 | ..... 111.042 6,551,478 5,900,000 | ...ccooveenet 6,377,774 0 (35,113) 0 0 5.000 | ....... 3.650 | MN..... | ooveeinne 49,167 | v 147,500 | 05/29/2014 | 11/01/2030.
235036 E6 3 [ DALLAS FORT WORTH TEX INTL ARP.......cconiiriineineineincineinsiseineens | e ] e 1FE ..3,310,980 | ..... 106.810 3,204,300 3,000,000 | .. ....3,247,736 0 (31,424) 0 0 5.000 | ....... 3.620 | MN..... 12/11/2012 | 11/01/2037.
235036 V7 2 | DALLAS FORT WORTH TEX INTL ARP. ,693,525 | ... 120.011 3,000,275 2,500,000 2,680,350 0 (13,175) 0 0 5.250 .4.260 | MN..... 02/13/2014 | 11/01/2027.
235036 V8 0 [ DALLAS FORT WORTH TEX INTL ARP.......ccoviiriniineieeiseisnineissinnins | s ] e 2,677,225 | .... 117.276 2,931,900 2,500,000 | .. 2,665,192 0 (12,033) 0 0 5250 | ....... 4.340 | MN..... ...81,302 | 02/13/2014 ] 11/01/2028.
235036 XN 5 | DALLAS FORT WORTH TEX INTL ARP.......evvvvierrrnrerenresrennnnisesenisns | ceveees ] L AFE] o 5,422,500 | ..... 109.808 5,490,400 5,000,000 | ..ocvvvrvnnne 5,326,626 0 (40,977) 0 0 5.000 | ....... 3.900 [MN..o. | covvvvrrren 41,667 | e 250,000 | 07/25/2012 11/01/2038.
235036 XX 3 | DALLAS FORT WORTH TEX INTL ARP.......cvvvveerrrnrerrrrrenrnmnnisnnnniens | covenes ] e [ AFE] o 1,581,915 | ..... 109.345 | covvvvver 1,694,848 | ..o 1,550,000 | ..oooovves 1,578,221 0 (3,694) 0 0 5.000 | ....... 4.640 |MN..... | oo 12,917 | 77,500 | 01/27/2014 | 11/01/2032.
235036 XY 1 | DALLAS FORT WORTH TEX INTL ARP........cvvveerrrrrirrrerierenenrssncnniirns | covenes I [ (I L1511 [ 1,023,020 | ..... 107.831 [ oo 1,078,310 | covvos 1,000,000 | ...ooveveeee 1,020,763 0 (2,257) 0 0 5.000 | ....... 4590 | MN..... 8,333 50,000 | 03/26/2014 | 11/01/2035.
246003 MG 9 [ DELAWARE CNTY PA AUTH COLLEGE REV........cocovvumirrirrernerrireinns | v e 1FE 10,520,600 | ..... 111504 | ... 11,150,400 | ..ooouvnee 10,000,000 ..10,348,194 0 (45,915) 0 0 5.000 | ....... 4.320 [ MN..... 11/24/2010 | 11/15/2031.
249182 CG 9 | DENVER COLO CITY&CNTY ARPT. ,937,371 | ..... 117.865 3,005,558 2,550,000 2,903,881 0 (33,490) 0 0 5.250 ..3.000 | MN..... 04/03/2014 | 11/15/2022.
249182 GH 3 [ DENVER COLO CITY&CNTY ARPT......ccvuiriiricriciierierienisesissicsiesienes | o ] e 12,688,511 | ..... 114500 | ...ooceeee 12,938,500 | ..ooouvnee 11,300,000 212,482,005 | .o (VN I (128,653) 0 0 5.000 | ....... 3.460 | MN..... 06/04/2013 | 11/15/2037.
249182 GR 1 | DENVER COLO CITY&CNTY ARPT....cooviririnrieicieiereressessessssessissssenes | e oY I 1] TFE] i 8,621,844 | ..... 112615 | oo 8,671,355 | .....c....... 7,700,000 | ..coouvanee 8,488,624 0 (85,634) 0 0 5.000 3.500 385,000 | 05/31/2013 | 11/15/2033.
249182  HH 2 [ DENVER COLO CITY&CNTY ARPT......covuiiiirieiicrierierienssessesnssnssssenes | coveees ] e 1] 1FE] i 2,659,875 | ..... 117.026 2,925,650 2,500,000 | ...ccooenne. 2,641,548 0 (12,591) 0 0 5.500 | ....... 4.710 137,500 | 07/11/2013 | 11/15/2028.
249182  HL 3 [ DENVER COLO CITY&CNTY ARPT......coouirierierrcrierieriensensensesssssenes | soeeees ] 1] 1FE] v 2,609,925 | ..... 115.751 2,893,775 2,500,000 | ...ccooenee. 2,597,407 0 (8,559) 0 0 5.500 | ....... 4.950 137,500 | 07/11/2013 | 11/15/2031.
25477G BQ 7 | DISTRICT OF COLUMBIA INCOME TAX.......comuurrvermrmmresmerenesnssesesssssinens [ o ] e 1FE 4,213,120 | ..... 118.070 [ covvvvvere 4,722,800 | ...covvvrnnne 4,000,000 ...4,127,430 0 (22,668) 0 0 5.250 | ....... 4520 .210,000 | 12/10/2010 | 12/01/2029.
25477G  GJ 8 | DISTRICT OF COLUMBIA INCOME TAX ,671,000 | ..... 115.039 5,751,950 5,000,000 5,505,514 0 (63,948) 0 0 5.000 3.350 .250,000 | 04/30/2012 | 12/01/2036.
254839 P4 9 | DISTRICT COLUMBIA REV - GEORGETOWN.........cvmvvvvverrerrirrnneriernens | covenes ] e 2,910,739 | ....... 90.434 | oo 4,331,789 | coovvverran 4,790,000 | ......ccc... 4,168,466 | ...oocrvverrenreerne 0 188,995 0 0 0.000 | ....... 4.630 0 | 03/28/2007 | 04/01/2040.
254845 GF 1 | DISTRICT COLUMBIA WTR&SWR AUTH P......ccovvvvvrerrnnrvirneeresnnsennens | cvveees ] e (I 1FE] 15,229,767 | ..... 113646 | covvevreeee 16,705,962 | ............ 14,700,000 | .....ocver 14,982,614 0 (67,078) 0 0 5.500 | ....... 4930 808,500 | 01/07/2011 | 10/01/2039.
254845 HN 3 | DISTRICT COLUMBIA WTR&SWR AU........cvvvvvverenrirrnnreernensessnssnnens | cvveees o] L AFE] o 5,721,850 | ..... 111.122 5,556,100 5,000,000 | ........ 5,555,275 0 (61,769) 0 0 5.000 | ....... 3.360 250,000 | 03/15/2012 10/01/2032.
254845 HP 8 | DISTRICT COLUMBIA WTR&SWR AU......ccovvrivrinrieireieinirsirssssnessinsennenes | cveene [ [ 1] 1FE] v 1,110,390 | ..... 114410 | oo 1,144,100 | .coovvvennne 1,000,000 | ..oovvevenee 1,085,480 0 (9,357) 0 0 5.000 | ....... 3.720 50,000 | 03/28/2012 | 10/01/2037.
254845  JK 7 | DISTRICT COLUMBIA WTRESWR AU......ccvvvriririeieieieisirsssssessissennenes | cveene e 1FE ..5,698,050 | ... 113432 | ... .5,671,600 ..5,000,000 ....5,537,294 0 (59,636) 0 0 5000 | ....... 3.410 .250,000 | 03/15/2012 | 10/01/2033.
254845 JQ 4 [DISTRICT COLUMBIA WTR&SWR AU.......cocovviiiiiiiicieieinsiciisinies | v ] e 1FE ..5,043,300 | ..... 113.456 | ..... .5,672,800 ,000,000 5,038,164 0 (3,422) 0 0 5.000 | ....... 4.890 .250,000 | 07/24/2013 | 10/01/2044.
25484) AN 0 | DISTRICT COLUMBIA REV - GEORGETOWN.......c.covvuivrerneinerrneineinens | cevinne ] 1] TFE] v 6,311,280 | ..... 114694 | ... 7,105,293 | .............. 6,195,000 | ...ccovvnnet 6,257,534 0 (14,747) 0 0 5.500 | ....... 5.200 340,725 | 01/11/2011 | 04/01/2036.
29270C  ZN 8 | ENERGY NORTHWEST WA.......cooiiiriniineineinerneineinernssssessesssesssensnens | oneeene oY [ 1] 1FE] i 1,713,840 | ..... 119116 | oo 1,786,740 | ..ccovvvnenne 1,500,000 | ..cooovvnenee 1,702,459 0 (11,381) 0 0 5.000 3.330 | oo | 37,500 | 9,792 | 04/14/2014| 07/01/2032.
302716 AT 2 [FYIPPTYS WASH LEASE REV.......coconiiimiiiiniieineieeneniesiseniseniessenses | coveees ] 1. 1FE| oo 15,427,900 | ..... 114.961 | oo 17,244,150 | ..convenee 15,000,000 | ...coonenne 15,239,641 0 (47,541) 0 0 5.500 | ....... 5.080 825,000 | 03/23/2011] 06/01/2034.
302716 AV 7 | FYIPPTYS WASH LEASE REV........ooevvviiecnriennnrieessissessisseessssnnens | cvveees ] (I AFE] oo 5,281,450 | ..... 107.347 5,367,350 5,000,000 | ..ocvvvrvnnne 5,152,145 0 (30,612) 0 0 5125 | 4360 | JD....... 21,354 256,250 | 06/08/2010 | 06/01/2028.
311450 EY 2 | FARMINGTON N MEX POLLUTN CTL REV....cvvveerrrrirnnreriiienevriisnserens | cevenes e [ 2FE 10,650,000 | ..... 106.479 ...11,340,014 ..10,650,000 0 0 0 0 ... 4750 | ....... 4750 | JD....... 42,156 505,875 | 05/26/2010 | 06/01/2040.
339733  AZ 0 | C-ROLS 5.18 MASHSG 57586NALS............cvvveerrrreerrerriieneeriireneeniisnens | cvvenes ] 1FE]. 5,522,024 | ..... 100.614 | ..... 5,518,678 ....5,520,600 0 27,708 0 0]....10.029 | ....... 9.960 [JD..covv] oo 46,848 | ....oooounn 543,557 | 06/28/2006 | 12/01/2048.
339733 BB 2 | C-ROLS 4.999 MNSHSG B0415NABI..........ovcoourvereaereeieerresiaenressasennes | crveees I [ (I AFE] o 3,490,440 | ..... 100.980 | .ovvvvvenv 3,514,104 | .............3,480,000 [ ............. 3,480,829 0 (1,538) 0 0 ... 9413 | ... 9.360 [JJooocce | v 163,786 | ..ovvevvene 324,546 | 06/28/2006 | 07/01/2036.
339733 DP9 [ C-ROLS 5.05 ALSSFM 01030RARS.........cvveriiriieiiriisiieiisesississesiennes | e Y (- 1. AFE] v 6,937,512 | ..... 102.141 7,114,121 6,965,000 | .............. 6,938,232 0 (1,994) 0 0f....8744 1| ... 8.760 | AO......| coovvrrnns 153,928 | ..ocvvvvn 596,911 | 12/19/2008 | 04/01/2038.
345105 BC 3 [FOOTHILL / EASTERN TRANSN CORR [0 [ [T O AFE] v 3,488,879 | ....... 69.879 | ..coocvvvuee 8,762,827 | ............ 12,540,000 | .....c........ 6,296,617 0 324,990 0 0f].....0.000 | .. 5.370 | N/A..... 0 0 | 11/05/2003 | 01/01/2028.
346668 DD 5 | FORSYTH MONT PCR - PORTLAND GEN........cccoeviinvivininiineinererrerieiiens | e ] e 1] TFE] v 9,000,000 | ..... 112532 | oo 10,127,880 | ...ccoovnend 9,000,000 | ...ccoonnee. 9,000,000 0 0 0 0f].....5000 | ... 5.000 | MS......| coovrrnnns 150,000 | ....cove 450,000 | 03/03/2010 05/01/2033.
359900 YP 6 | FULTON CNTY GA DEV AUTH REV.......coooiiiiiiiinierseieicieienenseesieees | e e 1FE 9,555,200 | ..... 107.632 | oo 10,763,200 | ............ 10,000,000 0 8,992 0 0f].....5000 | .. 5.310 41,667 .500,000 | 01/21/2011 | 06/01/2040.
373539 G5 8 | GEORGIA ST HSG&FIN AUTH REV........oooririreinrineineineiseississisnein | soeees ] e 1FE .2,815,000 | ..... 101.993 2,871,103 2,815,000 0 0 0 0].....4.000 | ... 4.000 9,383 .112,600 | 05/16/2012 | 06/01/2030.
373539 K8 7 | GEORGIA ST HSG&FIN AUTH REV........ovvririeineinrineiseineississineens | coeees ] 1] TFE] e 8,000,000 | ..... 100.921 8,073,680 8,000,000 | ...ccooueee. 8,000,000 0 0 0 0 3.850 | JD....... 25,667 308,000 | 02/21/2013 | 12/01/2041.
386117 AA 5 | GRAND PARKWAY TRANSN CORP TEX.......occommrrermmmreismnerressseereisnees | ceveees ] e 1] 2FE] oo 12,654,700 | ..... 109.946 | ..ovoovveee 14,205,023 | ............ 12,920,000 | ...ooveees 12,668,100 0 11,018 0 0 ... 5125 | ...cc 5.260 [AO......] coovvveernee 165,538 | ......oou.. 662,150 | 08/02/2013 | 10/01/2043.
386117 AB 3 | GRAND PARKWAY TRANSN CORP TEX......occumrvermmerreesmmerressenneisnees | cvveees ] e 1] 2FE] oo 2,955,000 | ..... 114.047 3,421,410 3,000,000 | ..ocvvvvvnnne 2,955,327 0 327 0 0 5590 [AO.....| coovvvrerren 41,250 | oo 165,000 | 07/17/2013 | 04/01/2053.
386442 TY 3 | GRAND RIVER DAM AUTH OKLA REV.......ooommerrrrmernerirmenmeeemnnnensssenennes | voveene | oo | wveeend o 1FE]. .4,783,450 | ..... 113.474 5,673,700 5,000,000 | ..............4,796,922 0 108 0 0 5.550 21,875 262,500 | 11/18/2010 | 06/01/2040.
392274 VR 4 | GREATER ORLANDO AVIATION AUTHORLAN.........oocommmvrerrmmrmereennennns | covvene | oo | e o 1FE 14,618,902 | ..... 108.851 ...15,533,038 14,270,000 .14,412,101 0 (47,440) 0 0 .4.610 178,375 .713,500 | 03/30/2010 | 10/01/2020.
392274 VT 0 [ GREATER ORLANDO AVIATION AUTHORLAN........cccovvvververvenrvenrenennns | evers | oo [ e ] 1FE .2,539,025 | ..... 108.865 2,721,625 2,500,000 | .. ....2,515,918 0 (5,300) 0 0].....5.000 | ... 4.750 03/26/2010 | 10/01/2022.
403735 BR 3 | GWINNETT CNTY GA HSG AUTH MULT......vvviirvrirrereienenesensensenes [ e Y [ 1] TFE] oo 30,000 | ..... 104.027 31,208 30,000 30,000 0 0 0 01.....4950[... 4.950 08/04/2010 | 03/01/2037.
41524C AU 8 | HARRISON CNTY W VA CNTY COMMNSOLID........coovvvvrnrirrirrirerrenrenrens | e O 1. 2FE] oo 5,000,000 | ..... 105.677 | .ovvvcrnnn 5,283,850 | ...ccovvinnn 5,000,000 | ..covvvunne 5,000,000 0 0 0 0 5.500 10/11/2007 | 10/15/2037.
43232E  BX 6 | HILLSBOROUGH CNTY FLAHSG FIN.......coviuniiiiniireineineineeseissirnnens | e oY I I TFE] o 8,720,934 | .... 104.161 9,275,537 8,905,000 | ....ccee. 8,746,245 0 (29,243) 0 0 ... 4750 | ....... 4.870 05/09/2006 | 01/01/2039.
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442348 3V 8 | HOUSTON TEX ARPT SYS REV......covvvermmerrerienreisisersesssmssessssenssssseenessns | vevves | oo | worveenee 1. TFE | oo 1,951,160 | ..... 112.437 2,248,740 2,000,000 1,955,560 0 955 0 0 5500 | ....... 5670 [Jdeovoece| e 55,000 | covvoovenee 110,000 | 07/31/2009 | 07/01/2039.
442348  3W 6 | HOUSTON TEX ARPT SYS REV......covveumrrrrerirenrerssnersesssssnssssnenssssssenssss | sevve | oo | wovveenne 1. J131=3) [ 15,396,208 | ..... 113.968 | ...oooeevee 16,810,280 | ............ 14,750,000 | ..oveeveeee 15,077,611 0 (84,073) 0 0 5500 | ....... 4800 | e | i 405,625 | ... 811,250 | 12/17/2010 | 07/01/2034.
442435 2P 7 | HOUSTON TEX UTIL SYS REV......ovmmmrreirnnreeiserreiienseesssensesssssssssssennens | svvves | oo | oo 1. TFE | oo 2,308,680 | ..... 114.691 2,293,820 2,000,000 2,267,838 0 (25,663) 0 0 5.000 3250 [ MN..... 12778 | e 100,000 | 05/08/2013 | 11/15/2038.
442435 52 2 [HOUSTON TEX UTIL SYS REV......ovrierierierieriesiesesesissisesssessssssssssssnsssnnns | evinene | oo | ererenes 11.... TFE | 5,577,250 | ..... 116.649 5,832,450 5,000,000 5,554,825 0 (22,425) 0 0 5.000 | ....... 3.650 | MN..... | oo 31,944 | .. 87,500 | 06/13/2014 | 11/15/2039.
45129Y  SA 5 | IDAHO HSG&FIN ASSN SINGLE FA.........cooonririnrinninnineiseeseeennsnnsneens | veves | or | cvienens 1. TFE| o 655,000 | ..... 100.679 659,447 655,000 655,000 0 0 0 0] 5125 | ... 5.120 | JJ........ 16,784 33,569 | 06/15/2007 | 01/01/2029.
45200F  7G 8 [ILLINOIS FIN AUTH.....cooooiiiimirricrinnniineiiisssiinessisssisnessisesssessssssssssssssesees | oneens | oo | vevvveens 1 1FE | s 4,881,150 | ..... 114.264 5,713,200 5,000,000 4,894,450 0 3,844 0 0 6.000 | ....... 6.210 [AO..... | wveverrrenns 75,000 | coovvernnnes 300,000 | 01/13/2011 | 10/01/2032.
45200F  KQ 1 [ILLINOIS FIN AUTH REV....coevvveurerrrirmcrreiinscniissnsssrisssenssssssessessssssssonsens | wvvnee || cvver i 1FE ..1,550,400 | ..... 107.098 | ovvvve 1,606,470 1,500,000 1,521,266 0 (5,059) 0 0 5250 | ... 4830 | AO...... ..19,688 ....78,750 | 06/04/2008 | 10/01/2025.
45200F KR 9 [ILLINOIS FIN AUTH REV.....ccovvuumrerreirmerreinnscniesnssssrissensssssessssnsessssnsens | wvvnee || cvver [ 1FE ,338,132 106.876 3,468,126 3,245,000 3,284,346 0 (9,347) 0 0 5.250 .42,591 ..170,363 | 06/04/2008 | 10/01/2026.
45200F  KS 7 [ILLINOIS FIN AUTH REV....cevvveererreirecrreinsenrisnsessessensssssessssssssssssnnens | wvvnee | oo | cover s 1FE ..3,501,946 | ..... 106.687 3,643,361 3,415,000 3,451,760 0 (8,724) 0 0 5.250 .44,822 ..179,288 | 06/04/2008 | 10/01/2027.
45200F  SX 8 [ILLINOIS FIN AUTH......covsvrrrirrmrrrrernnerresneneessensessssssssssessesssenssssssensessens | vevveee | oo | ceevvenes 1. J131=3) [— 12,829,590 | ..... 115315 | v 13,549,513 | oo 11,750,000 | ..ooveereeee 12,216,186 | oo (V) I (119,051) 0 0 6.250 | ....... 5.000 [ Jdeooecer | o 367,188 | ..o 734,375 | 03/12/2009 | 07/01/2038.
45200F  WW 5 [ ILLINOIS FIN AUTH NORTHWESTERN MEM........ccocoveemmermeirrmemeeemennenrneens | vvveee | oo | cvevvenes 1. L1313 [— 4,474,420 | ..... 114.861 5,283,606 4,600,000 4,486,856 0 2,583 0 0 6.000 | ....... 6.210 [FA...co.| v 104,267 | ............ 276,000 | 03/25/2009 | 08/15/2039.
45200F YR 4 [ILFINAUTH RUSH UNIV MEDICAL CENT........ccoovvvrmmmmvrrmnmnreinsnrierssnnnenns | wvvene | oo | cvrvvenes 1. {11=3) [ 7,407,300 | ..... 112.827 8,462,025 7,500,000 7,414,745 0 1,795 0 0. 6.625 | ... 6.720 [MN..... | wccoverrenns 82,813 | oo 496,875 | 07/10/2009 | 11/01/2039.
45201Y QU 4 | ILLINOIS HSG DEV AUTH REV......cceosiirrirererseiiseisesisssisesssesssssssssssssssssnns | cvevee | oo | cvvrenens 11.... FE | v 1,655,000 | ..... 101463 | .o 1,679,213 1,655,000 1,655,000 0 0 0 0]....5000 | ... 5.000 | FA.....| oo 34479 | v 82,750 | 01/13/2006 | 08/01/2036.
45201Y  UH 8 | ILLINOIS HSG DEV AUTH REV......coeovrirrirererneineinsisssssssssessssssssssssssssnns | coenee | oo | evvvenens 11.... TFE | 3,545,000 | ..... 101.486 3,597,679 3,545,000 3,545,000 0 0 0 0 5.300 | FA.....| oo 78,285 | oo 187,885 | 08/16/2007 | 08/01/2032.
45202H  AB 9 [ ILLINOIS FIN AUTH SOLID WASTE.......ccccovvrmrirmeirmrimmninmnienineisseessessssessnines | avivene | oo | o | 1FE| .o 4,186,125 | ... 102.281 | oo 4,602,645 4,500,000 4,251,264 0 10,790 0 0]....5050 | ... 5610 | FA...... ..94,688 ..227,250 | 12/05/2007 | 08/01/2029.
45202Q  BD 4 [ILLINOIS FIN AUTH STUDENT HSG........cccovvvmnrrrirmneerirrnsenrisssessessnsensenens | ovnvene [ oo| cvveenc | e 2FE| wieenn2,530,713 | ... 103.258 2,550,473 2,470,000 2,504,490 0 (17,745) 0 0].....5000 | .. 4.200 | MN..... ..20,583 ..123,500 | 06/26/2013 | 05/01/2025.
45202Q  BE 2 | ILLINOIS FIN AUTH STUDENT HSG........cocvvmirrirmrirnerrirnenirssiinensisssiinsnees | veviens | o] v 1. 2FE| oo 19,667,248 | ..... 103.800 22,778,910 21,945,000 20,168,149 0 60,611 0 0 s 5.000 | ....... 5.780 [MN..... | oo 182,875 | ......... 1,097,250 | 03/28/2008 | 05/01/2030.
45202Q CD 3 [ILLINOIS FIN AUTH STUDENT HSG.......ccoovvemerriernrerrinsenresnssessssmsessesnonse | vvveeee [ oo| cvvvinns 1. 2FE | e 15,120,216 | ..... 116.456 | ...coooovnee 17,910,933 | .covecreees 15,380,000 | .oooveveees 15,135,858 0 4,750 0 0 6.875 | ...... 7.010 [AO.. | v 264,344 | ......... 1,057,375 | 03/15/2011 | 10/01/2043.
45203H B4 3 [ILLINOIS FIN AUTH REV......ccommerriirerreirmsrenrinsennssssesssssenssssssessssnsensesns. | ovveeee [ oo | cvvvvnns 1] 1FE | s 5,639,700 | ..... 115.313 5,765,650 5,000,000 5,619,341 0 (20,359) 0 0 5.000 | ... 3.480 [AO...... 96,528 0 | 08/06/2014 | 10/01/2035.
45203H BB 8 [ILLINOIS FIN AUTH REV.......commerriemmereirmnrenrinnsnrisssesssssenssssssessssssensesns. | ovveeee [ oo | cvvvvnns 1. J151=3) [ 5,589,850 | ..... 115.313 5,765,650 5,000,000 5,571,204 0 (18,646) 0 0 5.000 3590 [AO...... 96,528 0 | 08/06/2014 | 10/01/2038.
452227  CW 9 | ILLINOIS ST SALES TAX REV.....ccvvermrreermrerressnnsresssessesssseesesssssesssssseneeees | sevveen | oo [ woveenne 1] AFE | oo 3,759,735 | ..... 111.728 3,910,480 3,500,000 3,713,548 0 (43,266) 0 05250 | ...ii3.750 | Do | v 8,167 | 183,750 | 12/03/2013 | 06/15/2028.
452227  EZ 0 | ILLINOIS ST SALES TAX REV.....covververrerrnmnrrirnnerressssernssssessessssessssssseenees | evvveen | oo | wovvveed | v 1FE ..1,706,484 | ... 110.696 | ...ooooovveee 1,726,858 1,560,000 1,698,856 0 (7,628) 0 0 39,000 | 08/01/2014 | 06/15/2032.
452227 HA 2 JILLINOIS ST..covsvvviierreiineneriisseesisssssisssssssssnessssssssssssssesssssessesssssssesnees. | ovvseen | oo | cvvneed | v 1FE ,224,900 113.530 6,244,150 5,500,000 6,129,077 0 (63,136) 0 0 ..275,000 | 06/12/2013 | 06/15/2026.
452252 HF 9 [ILLINOIS ST TOLL HWY AUTH TOLL.....ooorierrrerirerirenieneenieenirenisnsssnnssnsennes | evivene | oo | vrienn | 1FE| ... ..2,613,225 | ..... 112.551 2,813,775 2,500,000 2,598,525 0 (10,379) 0 0 ..140,625 | 07/03/2013 | 01/01/2035.
452252  HG 7 [ILLINOIS ST TOLL HWY AUTH TOLL.....covrerrirrerrirerierirenirsnisenesenssenssenssennns | evivens | oo | erivenes 11.... TFE| v 12,897,055 | ..... 113.259 | oo 13,024,785 | ...oocevene 11,500,000 | ...ooeeveee 12,692,301 | oo (V1 [ (128,236) 0 0]....5.000 [ ....3500 | J....][ ......287,500 | ... 646,875 | 04/25/2013 | 01/01/2038.
45470C  AA 7 | INDIANA FIN AUTH MIDWESTERN Dl.....ooovrverrenrirnsnnresssensessssesessssenne | voveeee [ oo| cvvvnnes 1. 2FE | v 5,019,350 | ..... 107.443 5,372,150 5,000,000 5,015,181 0 (1,657) 0 01....5000 | ....4.950 | JD.ccc.| v 20,833 | oo 250,000 | 05/31/2012 | 06/01/2032.
454795 BT 1 | INDIANA HEALTH&EDL FAC FINGAUTH.......ccovvevmerreinrerreesreenriesnesnnssnnens [ evvves | oo | v 1. 1FE | s 5,010,900 | ..... 102.874 5,143,700 5,000,000 5,004,399 0 (2,191) 0 0......5.000 | ......4.950 | MN..... | coeeeenn31,944 | e 250,000 | 09/07/2011 | 11/15/2039.
454806 AX 8 | IND HSGE&CMNTY DEV AUTH SINGL.......ooveeereerereeeneeereeeneesseeeisenesssneens | cvvene [ oo | orreenn 1. AFE | i 2,135,000 | ..... 101.469 2,166,363 2,135,000 2,135,000 0 0 0 0 [.5.000 | ....u5.000 | W] ciriiieeenn53,375 | o 106,750 | 06/09/2006 | 01/01/2037.
454806 BZ 2 | IND HSG&CMNTY DEV AUTH SINGLE FA.......cocovvomerrimmerrereseernissnenrenens [ eevves | oo | o 1. 1FE | 6,164,751 | ..... 101.784 6,234,270 6,125,000 6,154,983 0 (9,769) 0 0..4900 | .....4.550 | W..cc... | v 150,083 | ..cccoe. 150,063 | 06/24/2014 | 07/01/2037.
455285 JK 3 | INDIANAPOLIS AIRPORT AUTHORITY.......cooveurerrerrenrmerenenresseenmessennenns | wvveee || cvrer e 1FE ..7,395,076 | ..... 102.115 7,250,165 7,100,000 7,137,019 0 (35,335) 0 0 ..372,750 | 04/18/2006 | 01/01/2029.
455285 QX 7 | INDIANAPOLIS AIRPORT AUTHORITY. 104.441 7,791,299 7,460,000 7,502,776 0 (26,939) 0 0 ..373,000 | 03/30/2010 | 01/01/2020.
455285  QZ 2 | INDIANAPOLIS AIRPORT AUTHORITY........oooemmmrrerererreeirnernnsnmenesssennens | wvees | oo | coreeet [t TFE | i 5,514,779 | ... 105.504 5,686,666 5,390,000 5,424,773 0 (21,912) 0 0 ..269,500 | 07/20/2010 | 01/01/2022.
45884A LT 8 [ INTERMOUNTAIN PWR AGY UTAH PWR.....cvveeerreirnnreiisennenissnneiissens | vivene || v L [ L [ 1,713,201 | ..... 100.054 | ...oovvevvee 1,825,986 1,825,000 1,777,664 0 6,356 0 0].....5.000 | ....5500 [Jcce. | vvrirerennn 45,625 | oo 91,250 | 11/17/2000 | 07/01/2021.
462467 AU 5 [ IOWA FIN AUTH SINGLE FAMILY MTG RE.......cccconmermrrnrrnninnisnnninniinnes | evvven | oo| evirnes 1] TFE | o 872,733 | ..... 101.595 883,877 870,000 870,000 0 (747) 0 0].nd950 [ ... 4890 | W] vovieenni21,633 | 43,065 | 04/19/2007 | 07/01/2037.
462590  JJ 0 | IOWA STUDENT LN LIQUIDITY CORP........cccommrvemmmrriiimmrrniissnrriinsnnnsiisnens [ v | oo | o 1. AFE | 3,715,000 | ..... 11521 | o 4,143,005 3,715,000 3,715,000 0 0 0 0f....5300 | ...5300 [JD...| wcevrveeee... 16,408 | .......cc... 196,895 | 11/10/2011 | 12/01/2023.
462590  JK 7 | IOWA STUDENT LN LIQUIDITY CORP........ocoovrvumeriemrrirerienenineresenissseiens | cvveee [ o] v 1 1FE | s 3,715,000 | ..... 1473 | o 4,141,222 3,715,000 3,715,000 0 0 0 0.....5400 | ......5400 | JD.cccce| v 16,718 | o 200,610 | 11/10/2011 | 12/01/2024.
462590 UM 3 | IOWA STUDENT LN LIQUIDITY CORP.......coemmrreererrirrrerresseeneessseenesssnees | evnve | oo | evvreenns 1] AFE | o 7,430,000 | ..... 111.579 8,290,320 7,430,000 7,430,000 0 0 0 0]...5.600 | .....5.600 | ID.cove | corvirrrnrns 34,673 | oo 416,080 | 11/10/2011 | 12/01/2026.
462590 UN 1 | IOWA STUDENT LN LIQUIDITY CORP........ccoouerrermerreerermesrreenmsssennessnees | evvvee | oo | wvereed | o 1FE ..3,715,000 | ..... 1781 | o 4,152,664 3,715,000 3,715,000 0 0 0 0 .17,646 ..211,755 | 11/10/2011 | 12/01/2027.
46613P L8 7 [ JEA FLAWTR&SWR SYS REV 112.158 5,607,900 5,000,000 5,426,197 0 (60,093) 0 0 ..62,500 ..250,000 | 01/26/2012 | 10/01/2032.
46613P M4 5 [ JEAFLAWTRESWR SYS REV.....cccvvvivrvrriienrriinsnenrinnsnnsnissesssssssssssssseens | wevees | oo | cvve? [t IFE | 8,213,308 | ... 112.766 8,074,046 7,160,000 7,929,252 (V) I (109,963) 0 0 89,500 358,000 | 05/02/2012 | 10/01/2030.
46613P M6 0 [ JEAFLAWTR&ESWR SYS REV.....ccovvcivmrerrirnsnrriisnrenrirsssnsssssesssnsssesssssseens | wvees | oo | conee? [l IFE | e 4,019,663 | ... M1AT9 | 4,019,121 3,615,000 3,906,273 0 (40,949) 0 0 45188 | ..ccoveee 180,750 | 01/26/2012 | 10/01/2033.
47770V AK 6 | JOBSOHIO BEVERAGE SYS OHIO STA.........ccoommmvcmmmnnnrrennnrersssennisssennes | wevees | oo | et [l IFE 22,685,150 | ... 113.297 22,659,400 20,000,000 22,242,924 0 (240,364) 0 01.....5.000 | .....3.380 | Jdoocccce| v 500,000 | ......... 1,000,000 | 04/10/2013 | 01/01/2038.
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478271 GX 1 | JOHNSON CITY TENN HEALTHEEDL........cooormrreerierrernnereessnensessssenees | cvvveer ] e 1] Y11 =3 I 4,500,365 | ..... 105.880 | .veoouvernen 4,923,420 | ...oocvvvnec 4,650,000 | ..oorvvnner 4,460,261 0 (5,779) 0 0 5.500 | ....... 5.580 [ | v 127,875 | ..ooceaan 255,750 | 01/20/2012 | 07/01/2036.
478271 JG 5 | JOHNSON CITY TENN HEALTHEDL FAC........covcomrerreirrerreireeneesineenes | cevvees Y [ 1] P11 =3 I 4,474,000 | ..... 114592 | oovvoven 5,156,640 | ...ovvvverrns 4,500,000 | .........cc... 4,482,270 0 350 0 0 ....6.000 | ... 6.030 | ddeorees [ wrvvrrenn 135,000 | .covvovveee 270,000 | 04/05/2010 | 07/01/2038.
49126K  HR 5 [KY EDA BAPTIST HEALTHCARE HOSP........cccoovvirnrriimnnenrinssnrisinsennens | cvvenne ] e [ 1FE .4,859,700 | ..... 110.055 5,502,750 5,000,000 | ..............4,874,628 0 5,229 0 0 5250 | ....... 5410 | FA...... 99,167 262,500 | 12/02/2011 | 08/15/2046.
495289 VL 1 | KING CNTY WASH SWR REV. 374,750 | ..... 112.018 | ..... 8,401,350 7,500,000 ...7,387,144 0 2,648 0 0 5.000 .5.110 .187,500 .375,000 | 07/29/2009 | 01/01/2039.
50943P  BH 1 [LAKE CNTY OHIO HOSP FACS REV.....ccccovermmmrvvimserriimsnnerinenssessnennens | covenne . .981,240 | ..... 109.134 1,091,340 1,000,000 988,042 0 1,234 0 0 5.500 | ....... 5.690 | FA...... 20,778 55,000 | 08/20/2008 | 08/15/2024.
525184 BT 3 | C-ROLS 4.31 LOSTRN 544552MEY..........comvvrverrerreermnerresienressnsersessnens | cevenes ] L 1FE] e 16,133,512 | ..... 119.361 [ oo 16,853,773 | ... 14,120,000 | ......ccc. 15,313,037 0 319,960 0 0].....10.158 | ....... 8450 [FA...... | oo 596,330 | .........1,411,684 | 09/13/2006 | 08/01/2021.
525184 CD 7 | C-ROLS 4.86 MESHSG 56052EXWS3..........ocoomrmvreerrerrirneereisenensisneenens | cvveees ] e [ AFE] oo 5,698,184 | ..... 101.516 5,740,730 5,655,000 | ...cvvvvvnnne 5,660,614 0 (5,955) 0 0[...9273 | ...... 9.150 [MN..o. | vovvvvrirnan 68,084 | ............ 518,179 | 12/19/2008 | 11/15/2036.
525184 DV 6 | LEHMAN MUN TR RCPTS......covvvererreirnnrrisssessessaessssssessessssssssssssennees | cvvenes I [ (I 1FE] 11,191,209 | ..... 101.410 | oo 11,342,709 | ........... 11,185,000 | ............ 11,185,649 0 (805) 0 0]....8.623 | ....... 8.610 [AO......] coovvvveeeee 243770 | oo 946,495 | 12/19/2008 | 10/01/2031.
525184 EF 0 | LEHMAN MUN TR RCPTS.....cooiirirernreinerinneesnerssssssssesssssssssssssssssees | seveens [N [N [ IO 1FE 8,051,168 | ..... 103.658 | ..eoooverne 8,225,262 | ...ovvvvnec 7,935,000 [ covooorernnes 8,015,306 0 0 0].....9425 | ...... 9.250 | MS......| cooveernn 252,054 | oo 736,048 | 10/18/2006 | 03/01/2037.
525184 MB 0 | LEHMAN MUN TR RCPTS. 577,181 | ..... 101.862 570,427 560,000 562,956 0 0 0 .8.140 10,081 53,936 | 12/26/2006 | 03/01/2038.
525184  NX 1 |LEHMAN MUN TR RCPTS......coovtiiinrimrrineriiensisesiisssssesssessssesssssssees | veevens . ,239,726 | ..... 102.726 | ..o 3,251,278 | oo 3,165,000 | ..oooorevneee 3,177,894 0 0 01....8.981 | ... 8.600 | MS......| oocvvoen. 95,800 | ...cvevee 280,938 | 01/17/2007 | 09/01/2037.
53945C AP 5 [LOS ANGELES CALIF WASTEWATER S.......cccoovvvimmmmmiiinnnnriissnnicrisseniins | o ] 1] [131= - 10,979,500 | ..... 114.819 | oo 11,481,900 | ..oooveveeee 10,000,000 | ............ 10,910,049 0 0 0f...5.000 | ... 3.730 (D] i 41,667 | oo 500,000 | 03/19/2014 | 06/01/2034.
53945C BK 5 [LOS ANGELES CALIF WASTEWATER S.......oouvervirnnrrnimnenrennsersennsennens | cvvvnne ] L AFE] o 6,201,076 | ..... MTTTT | 6,383,513 | ccccvvvvrnnn 5,420,000 | ..cocvvvvvene. 6,096,325 0 0 0 3.290 [UDuccer] v 22,583 | oo 271,000 | 06/05/2013 | 06/01/2031.
53945C BM 1 [LOS ANGELES CALIF WASTEWATER S.......coovcrvermmmrrmirmnenrensnensennsennens | cvvenne ] e 1] AFE] oo 6,317,605 | ..... 114.891 6,451,130 5,615,000 | .oocvvvrnenne 6,224,225 0 0 0 3.500 [JDuccor] v 23,396 | oo 280,750 | 06/05/2013 | 06/01/2035.
544435 U9 9 | LOS ANGELES CALIF DEPT ARPTS ARPT......oemurreermmrrermmenressnnensssnsens | ceveees ] e 1FE 17,902,550 | ..... 115.849 ..17,750,587 0 0 0....5.250 | ...... 4.940 117,396 918,750 | 11/16/2010 | 05/15/2033.
544495 A5 3 |LOS ANGELES CALIF DEPT WTR&P 435,092 | ..... 119.026 9,259,800 .0 0 0 ..3.160 .203,750 05/23/2013 | 07/01/2032.
544495 XV 1 |LOS ANGELES CALIF DEPT WTR&P........cvvveeerrreeenreiieeneriiennesiiennns | ceveres ] e ..7,685,230 | ..... 112.082 ....7,653,965 0 0 0].....5.000 | ....... 3.560 175,000 07/24/2014 | 07/01/2043.
544628  JJ 0 | LOS ANGELES CALIF REGL ARPTS L..cccvverurrermrreesnereessneenessssennesans | cvvenes ] e (I AFE] oo 2,396,678 | ..... 105.800 2,380,500 2,250,000 | ........ 2,365,596 0 0 0]....4500 | ... 3.660 [Jdooois | o 50,625 | .coovveern. 101,250 | 09/26/2012 | 01/01/2027.
544628  JK 7 | LOS ANGELES CALIF REGL ARPTS L....covcrrierinerrecssnsreesisensessssenseinns | cvvenes o] L AFE] oo 9,014,140 | ..... 109.510 [ covvvvvenee 9,855,900 | .............. 9,000,000 | ..oocvvvvveene 8,983,208 0 0 0].....5.000 | ... 4870 | oo [ o 225,000 | oo 450,000 | 12/11/2013 | 01/01/2032.
546589  SP 8 | LOUISVILLEGJEFFERSON CNTY KY.....covouerierrrrmereereerseceeneeseesessnnnens | veveens IO [ 1] L131=] - 7,624,725 | ..... 103.880 | .veoovvernee 7,791,000 | c.ooovrvrnee 7,500,000 | .ovooevenneee 7,608,330 0 0 0]......4.000 | ... 3790 [MN..o. | oo 38,333 | e 300,000 | 05/22/2013 | 05/15/2037.
546593 AE 4 |L&J CNTYKY - JEWISH ST MARYS......cccoovviiimmmiiinnnnriiissnrsiisssnsiiinsnnies | crveies ] [ 1 ..9,926,100 | ..... 115918 [ v 11,591,800 | cooooveveeee 10,000,000 ....9,989,607 0 0 0f....6125].... 6.130 612,500 | 06/27/2008 | 02/01/2037.
54810C  S2 7 [LOWER COLO RIV AUTH TEX.....omiruerrierieereireniiressisenssessssessissessenees | covees ] e 1FE ..8,951,270 | ..... 100.326 8,964,128 8,935,000 8,935,000 0 0 0 0f..5500 | .. 4.950 491,425 | 01/04/2010 | 05/15/2019.
549310  VC 1 |LUCAS CNTY OHIO HOSP REV.......cosurrriuerriimenreimiensessessessssessssss | seeeees ] 1] AFE] oo 5,086,200 | ..... 109.698 5,484,900 5,000,000 | ..oocvvrrvenee 5,063,596 0 (7,652) 0 0[....5.000 | ... 4780 |MN..... [ e 31,944 | i 250,000 | 11/17/2011 | 11/15/2029.
56036Y DG 7 [ MAIN STR NAT GAS INC GA GAS PR.....ooverrviierreereenseesnenneissesssines | cvvinns e [ AFE] oo 10,299,700 | ..... 123.264 | oo 12,326,400 | ............ 10,000,000 | ...oovever 10,210,460 0 (14,344) 0 0[......5.500 | ...... 5240 [MS......] .cc........ 161,944 | 550,000 | 09/07/2007 | 09/15/2025.
57419P  JB 6 [ MARYLAND ST CMNTY DEV ADMIN DEPT H......ccovvvvvrrrirerrrrinecrrinns | covenee ] e 1] AFE] oo 5,000,000 | ..... 102.715 5,135,750 5,000,000 | ..ocvvvrvenne 5,000,000 0 0 0 0]....4.800 | ....... 4.800 |MS......[ .coveeeerrn80,000 [ ... 240,000 | 05/09/2007 | 09/01/2032.
57419P  JE 0 [ MARYLAND ST CMNTY DEV ADMIN DEPT H......cevvvverrerrrirrennrrisenrrinns | cvvenne E| (I {15 [ 4,085,000 | ..... 102.325 | covvevver 4,179,976 | cvvvvrren 4,085,000 | .........cc... 4,085,000 0 0 0 0]....4.900 | ....... 4.900 |MS......| oo 86,722 | ..o 200,165 | 05/09/2007 | 09/01/2042.
57420N BH 3 [ MARYLAND ST ECONOMIC DEV CORP ECON........ooconmvvvreermnerrirmnmnniens | v [ f vt | 2FE ..2,458,850 | ..... 109.475 2,736,875 2,500,000 | .............2,473,112 0 2,983 0 0 ... 5750 | ....... 5.840 .143,750 | 01/07/2010 | 06/01/2035.
57563R  GR 4 [ MASSACHUSETTS EDL FING AUTH ED LN.......ccccovvvervmnmrvrenenrerisnennines | o [ | v | s 1FE]. ..3,165,000 | ..... 107.979 | covvveeen 3,417,535 | cooovveran 3,165,000 3,165,000 0 0 0 0].....6.000 | ... 6.000 .189,900 | 06/26/2009 | 01/01/2028.
57563R  JC 4 [MASSACHUSETTS EDL FING AUTH ED LN.......ccccovvvvervmrmrrrinncriisncerirens | o I [ (I AFE] o 2,263,456 | ..... 106.499 2,401,552 2,255,000 | .oovvvvvnnnne 2,255,000 0 (5,727) 0 0]....5700 | ....... 5590 (Wi | e 64,268 | e 128,535 | 03/29/2010 | 01/01/2031.
575831  BK 7 | MASSACHUSETTS ST COLLEGE BLDG........cooccmmmrrerrmnresrsnnrersnsnresnns | covever ] e L 1FE| s 2,845,875 | ..... 112.673 2,816,825 2,500,000 | .oooorerneee 2,760,897 0 (30,866) 0 0f...5.000 | ... 3.380 [MN..... | .ccc000v.ee.20,833 | e 125,000 | 02/02/2012 | 05/01/2037.
575831 BL 5 | MASSACHUSETTS ST COLLEGE BLDG AUTH.......covveuereenreirerirneeinenes [ e oY 1] 1FE| s 4,814,528 | ..... 112,862 | cvooorerne 4,796,635 | ..eoovvrnee 4,250,000 | .............. 4,676,141 0 (50,288) 0 0].....5.000 | ... 3440 [MN...o. | oo 35,417 | s 212,500 | 02/02/2012 | 05/01/2043.
57583F FZ 9 | MASSACHUSETTS ST DEV FIN AGY REV.....ccoocummerrrimerreirnenneisneneeines | covvees ] e L 1FE] oo 15,764,049 | ..... 122.562 | coovoornee 20,069,528 | ......oounee 16,375,000 0 2,891 0 0[....5450 | ....... 5670 [MN..... | coorvvvenee 114,034 | .oovvoveee 892,438 | 02/28/2002 | 05/15/2059.
57583H AL 1 [ MASSACHUSETTS ST DEV FIN AGY SOLID........ccoeevveemerrerrmmerrenimeeneens | evvins [ | cvvrrnt | 2FE ..7,604,080 | ..... 106.485 8,518,800 8,000,000 0 9,076 0 0[.....5.000 | ....... 5.360 [FA...... .166,667 .400,000 | 11/30/2010 | 02/01/2036.
57583R S48 [ MASSACHUSETTS ST DEV FIN AGY REV.......commerrveimmerriemmenreinnennennnes | v [ | cvvern | s 1FE 4,477,500 | ..... 107.310 [ covvevren 4,828,950 | ...ovvvvvune 4,500,000 0 326 0 0[...5.000 | ....... 5.030 [MS.... ...75,000 .225,000 | 01/21/2010 | 09/01/2045.
575837 BW 0 | MASSACHUSETTS ST DEV FIN AGY R.....covverrviennnnriscnrissnessinnens | cevvees ] e 1] 3FE] oo 1,991,700 | ..... 102.121 2,042,420 2,000,000 | .ocvvvrvenne 1,992,442 | ............134,048 414 0 0[.....4875 | ....... 4910 |MN..coo | oo 16,250 | ovvvvvenee 97,500 | 06/12/2013 | 11/01/2027.
57583U CL 0 [ MASSACHUSETTS ST DEV FIN AGY REV F.....ccvvvveerrrirmenrrisenerrinnenns | o ] e L AFE] oo 5,642,010 | ..... 117.075 6,439,125 5,500,000 | ..ocvvvrvenne 5,599,410 0 (13,295) 0 0....5.250 | ....... 4910 |AO......| wevvereernnes 72,188 | oo 288,750 | 08/02/2011| 04/01/2037.
57586E  SU 6 [ MASSACHUSETTS ST HEALTH&EDL........coccvvvverrcrrirsnnivirscerirsssenneiies | v ] e L AFE] oo 5,129,306 | ..... 112.210 | oo 5,503,901 | ccovvvverrnnn 4,905,000 | ... 5,040,496 0 (20,265) 0 0[.....5.000 | ... 4450 | AO.....| oo 61,313 | oo 245,250 | 03/26/2010 | 10/01/2026.
57586P DZ 6 [ MASSACHUSETTS ST HSG FINAGY H...ccvvvvrreerrrerreirseereeinnenseisssenees | v ] e 1FE]. .4,795,000 | ..... 100.629 | ..... 4,825,161 ..4,795,000 ....4,795,000 0 0 0 0].....4.850 | ....... 4.850 | JD....... 19,380 232,558 | 03/08/2006 | 12/01/2031.
57586P FD 3 [ MASSACHUSETTS ST HSG FINAGY HSG R.....oovvevvvvvencerriennriivsnnenns | v [ | v | 1FE 1,611,019 | ..... 101.276 11,625,480 ..1,605,000 1,605,000 0 (1,454) 0 0 .4.940 6,688 80,250 | 08/01/2006 | 12/01/2031.
57587A DN 5 [ MASSACHUSETTS ST HSG FIN AGY H....ccooovvurverrerrrerererseeesneresnenennes | ceve [N [N [ IO 1FE ..5,000,000 | ..... 104.328 5,216,400 5,000,000 | .. 5,000,000 0 0 0 0f-.....4.300 | .. 4.300 [JD.oocer] v 17,917 | e 96,750 | 06/12/2014 | 12/01/2034.
57587A  DP 0 [ MASSACHUSETTS ST HSG FINAGY H.....coccvvnvviirnrriinnnriissersiicsennies | v ] L TFE] oo 4,250,000 | ..... 104.068 | ....occevne 4,422,890 | ...oovvenee 4,250,000 | ..oocrvvnnes 4,250,000 0 0 0 0f..4500 | ... 4500 | JD.coeeee | e 15,938 | .oovovv 86,063 | 06/12/2014 | 12/01/2039.
576000 LP 6 | MASSACHUSETTS ST SCH BLDG AUTH SAL......ccocovuvveevemenireriisenirens [ cevvens IO [ 1] (131= - 10,190,990 | ..... 13791 | v 10,241,190 | ccovoveenncd 9,000,000 | ..oooorevnees 9,878,943 | ...covvrrriiri (1] [P (113,418) 0 0]....5.000 | ... 3.370 [AO.....| oo 95,000 | ovvvvrrrns 450,000 | 05/10/2012 | 10/15/2041.
576000 PQ 0 | MASSACHUSETTS ST SCH BLDG AUTH.......ccocvverrerriernenrenneneesnsseneens | cevnies IO I 1] 1FE] o 10,825,300 | ..... 115597 | coovvvrnee 11,559,700 | ....ccccn. 10,000,000 | ............ 10,719,319 0 (71,116) 0 0]....5.000 | ....... 3.980 [ MN..... 63,889 500,000 | 06/13/2013 | 05/15/2038.
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576047 MX 9 | MASSACHUSETTS ST WTR POLLUTN A....covsvvvvermrreermnnrennssnressnsennens | coveees e e (131= 11,400,700 | ..... 117.365 | covevrennee 11,736,500 | .oooveveene 10,000,000 | ............ 10,390,736 0 (97,727) 0 0 ...6.000 | ....... 4790 600,000 | 04/01/2001 | 08/01/2018.
576528 DP 5 | MATAGORDA CNTY TEX NAV DIST NO.....oovummerrerrnrnnisesrisssessissnens | veveees Y [ 1] 2FE | oo 2,500,000 | ..... 103.671 2,591,775 2,500,000 | ........ 2,500,000 0 0 0 0 .. 4.000 | ....... 4.000 100,000 | 05/15/2013 | 06/01/2030.
586111 KU 9 | MEMPHIS-SHELBY CNTY TENN ARPTAUTH.......coovvvermmenrenrneeneennennennes | voveene | oo | v i 1FE .5,230,150 | ..... 118.121 5,906,050 5,000,000 | ..............5,136,873 0 (21,014) 0 0 5750 | e 5.170 .287,500 | 01/22/2010 | 07/01/2022.
591745 D7 6 | METROPOLITAN ATLANTA RAPID TRAN AU. ,664,203 | ..... 108.135 | . 10,856,754 9,724,146 0 16,050 0 0 5.000 5.260 502,000 | 01/21/2011] 07/01/2034.
592041  RQ 2 | MET GOVT NASHVILLE&DAVIDSON.........cocovrveeriririiniieeciiseiiesiiennies [ ceriens o] e 1FE] ... .4,145,280 | ..... 119.819 | ..... 4,792,760 4,118,194 0 (5,235) 0 0 5.500 5.200 .220,000 | 03/13/2009 | 10/01/2029.
592041  RR 0 | MET GOVT NASHVILLE&DAVIDSONCNTY.......crmerrvvermmmrirrmrmeissnenerinns | ceveees ] L AFE] oo 3,598,385 | ..... 113.432 3,970,120 3,500,000 | ........ 3,585,718 0 (2,423) 0 0 5.500 5.290 192,500 | 03/13/2009 | 10/01/2034.
592098  J8 1 | METROPOLITAN GOVT NASHVILLES...........covvvemrrrrererrrriennerisssneiinens | cvveies ] e [ L15{=] [ 7,158,786 | ..... 112,764 | oo 7,651,037 | covvvvennand 6,785,000 | ...ocvvvvvene. 7,018,604 0 (36,919) 0 0 5.000 | ....... 4.290 339,250 | 12/09/2010 | 07/01/2025.
592248 AY 4 | METROPOLITAN PIER&EXPOSITION AUT........ccvvvvrverrmcrreirnreeirnneneeenns (@1 [ [ 2 1FE 5,791,438 65.071 6,399,733 9,835,000 | ..ocvvvvvenne 5,987,051 | oo (U [ 195,613 0 0 ...0.000 | ....... 4.380 0 | 03/20/2014 | 06/15/2026.
59259Y M6 3 [ METROPOLITAN TRANSN AUTHN Y Ru.oovvirrvrrrirereenrieeeeseesireseenees | cevee [N [N [ IO 1FE .5,138,104 | ..... 113.851 | oo 5,550,236 | ...oovvrnne 4,875,000 ....5,120,798 0 (17,306) 0 0 5.000 | ....... 4.310 .243,750 | 03/14/2014 | 11/15/2038.
59259Y Q8 5 [METROPOLITAN TRANSN AUTHN Y R ,502,002 | ..... 115.934 7,008,210 6,045,000 6,470,356 0 (31,646) 0 0 5.000 .4.040 215,773 | 02/21/2014 | 11/15/2031.
59259Y Q9 3 [ METROPOLITAN TRANSN AUTHN Y Ru..oovirriiiniirenieniieeeiiensieseiens | cove ] e 4377432 | ..... 115.002 | oo 4,713,017 | oo 4,095,000 4,358,046 0 (19,386) 0 0 5.000 | ....... 4.120 .146,169 | 02/21/2014 | 11/15/2032.
59259Y QN 2 [METROPOLITAN TRANSN AUTH N Y Ru..ccvvrrrnvircrrinsnnerinseseveseseeenns | cvvenee ] e L L1 [ 3,456,690 | ..... 7243 | o 3,517,290 | oo 3,000,000 | ..ooooereeneee 3,364,007 0 (39,992) 0 0 5.000 | ....... 3.240 150,000 | 07/12/2012 | 11/15/2028.
59259Y TX 7 [METROPOLITAN TRANSN AUTH N Y Ruc.ccvvvrrinviecnriiennerinesnsesessenens | oo ] L {15 [ 4,399,913 | ..... 7764 | oo 4,810,659 | ..covvvvvene 4,085,000 | .........cc... 4,376,514 0 (23,398) 0 0 5.000 | ....... 3.930 204,250 | 03/12/2014 | 11/15/2030.
59259Y X2 0 [METROPOLITAN TRANSN AUTH N Y Rucccvvvvrnriecnrisennenisesssesnesnnnnes | cvvinne ] e 1] AFE] o 11,135,293 | ..... 115.665 [ covvvvvvece 11,566,500 | ............ 10,000,000 | ...oovveces 11,089,540 0 (45,753) 0 0 5.250 3.850 67,083 262,500 | 07/08/2014 | 11/15/2044.
592643 AC 4 | METROPOLITAN WASH D C ARPTS AUTH D......ovvvrmrvvvrmrriienmnennesinens | ceveees ] e 1FE 15,706,690 | ..... 110401 | oo 16,284,148 | ............ 14,750,000 15,466,796 | ..oovvovnrrrirnnn (V] [P (149,169) 0 0 5.000 | ....... 3.760 184,375 .737,500 | 08/23/2013 | 10/01/2039.
592646 3U 5 | METROPOLITAN WASH D C ARPTS AU ,522,800 | ..... 113.306 5,665,300 5,000,000 5,412,964 0 (45,123) 0 0 5.000 .3.760 2,500 .250,000 | 06/06/2012 | 10/01/2029.
592646 3W 1 | METROPOLITAN WASH D C ARPTS AU.......cvvveverreirrerresieneneesssennenins | coveees ] e .4,689,045 | ..... 112.397 | oo 5,057,865 | .ovvvvrvene 4,500,000 ....4,663,680 0 (17,349) 0 0 5.000 | ....... 4.440 56,250 225,000 | 06/28/2013 | 10/01/2031.
592646  5M 1 | METROPOLITAN WASH D C ARPTS AU.......vvveverreiimnerresineereesssennennns | cvvenes ] e (I AFE] oo 2,342,621 | ..... 112.936 2,591,881 2,295,000 | ........ 2,337,067 0 (3,800) 0 0 5.000 | ....... 4740 | AO.....| oo 28,688 | ...cocve.... 114,750 | 07/17/2013 | 10/01/2033.
592646 5N 9 | METROPOLITAN WASH D C ARPTS AU.......covvevurrvernerrcsienneesssesneinns | crvenes o] L 1FE] oo 2,048,100 | ..... 111.265 2,225,300 2,000,000 | ..oovvvveeene 2,042,368 0 (3,835) 0 0 5.000 | ....... 4700 | AO.....| oo 25,000 | oo 100,000 | 06/28/2013 | 10/01/2038.
592646 6T 5 | METROPOLITAN WASH D C ARPTS AU......orrverrrreersnreessnsressssnnnennns | coveees ] e 1] L1513 [ 2,274,760 | ..... 117.791 2,355,820 2,000,000 | coovvrvrnneee 2,263,584 0 (11,176) 0 0 5.000 | ....... 3.400 05/30/2014 | 10/01/2029.
592646 6U 2 | METROPOLITAN WASH D C ARPTS AU......covvreurrimererneriseresseeisenesennes [ veveens o] 1FE ..2,259,980 | ..... 117.133 2,342,660 2,000,000 ....2,249,454 0 (10,526) 0 0 5.000 | ....... 3.480 05/30/2014 | 10/01/2030.
592646 B4 4 | METROPOLITAN WASH D C ARPTS AUTH A....ccvvourirmrrinerirsseiseriicnens [ veevens o] e 1FE ..3,904,920 | ..... 107.833 | oo 4,313,320 | c.oovvrrrnec 4,000,000 3,926,613 0 3,901 0 0 5250 | ... 5.450 06/13/2008 | 10/01/2027.
592646 V9 1 | METROPOLITAN WASH D C ARPTS AUTH A......oevvvvmnrrernsenreinnsennens | cevnees ] 1] L15=] [ 7,765,725 | ..... 116.202 | coovvvvene 8,715,150 | ..ccovvvvnunee 7,500,000 | .ocrrvrnnnee 7,664,605 0 (24,525) 0 0 5.000 | ...... 4560 | AO......| covverernnns 93,750 | ovvvveeree 375,000 | 07/21/2010 | 10/01/2024.
592646 XC 2 | METROPOLITAN WASH D C ARPTS AUTH A.......ovvvvmnrrericnreesneennennns | cevvees Y [ L AFE] o 3,165,470 | ..... 110.054 3,389,663 3,080,000 | ..ocvvvrvenne 3,115,421 0 (11,838) 0 0 5.000 | ....... 4550 | AO......| wovverrnnes 38,500 | .oovvreern. 154,000 | 05/25/2010 | 10/01/2025.
592646 XF 5 | METROPOLITAN WASH D C ARPTS AUTH A.......cvvvvvmmnrvirmcnreisnsenninnns | cevvees ] e 1] AFE] o 2,423,925 | ..... 103.725 | covveevene 2,520,518 | cccovvernnne 2,430,000 | .oocvvvrnenne 2,425,011 0 220 0 0 5.000 | ....... 5.010 [AO..c.]| voovvvvrreens KICTET 121,500 | 05/20/2010 | 10/01/2032.
59333  C5 5 [ MIAMI-DADE CNTY FLA AVIATION R......ccvveerrrrrienrreiennenisennsessenennens | cvvenes ] (I 1FE] e 16,443,350 | ..... 113.086 | .ovvovrveee 16,962,900 | ............ 15,000,000 | ...oovoves 16,191,744 | .coovvviod (V] [ (132,379) 0 0 5.000 | ....... 3.780 [AO......| coovvvre 187,500 | .ovvvevvenee 750,000 | 11/26/2013 | 10/01/2030.
59333  TW 8 [ MIAMI-DADE CNTY FLA AVIATION REV.....ccoovvvmmnrrrirmnnrrivenerrirennereiins | v ] e 1FE]. ..1,981,681 | ..... 113.938 [ covvvvven 2,164,822 | .covvoe 1,900,000 | ..o 1,946,434 0 (11,060) 0 0 5.500 | ....... 4780 |AO.....| oo 26,125 | oo 104,500 | 08/10/2011 | 10/01/2026.
59333 YK 8 [ MIAMI-DADE CNTY FLA AVIATION REV.....cocovrmmmmrrrmrnrrivenerrirsnneneiins | o ] 1FE]. .6,945,892 | ..... 115.046 7,995,697 6,950,000 | ........ 6,939,881 0 (1,219) 0 0 5500 | ....... 5480 [AO...... 95,563 382,250 | 01/19/2010 | 10/01/2041.
59333P YL 6 [ MIAMI-DADE CNTY FLA AVIATION REV.....coccvvrmmmrrrrmrnrrivenerrvsncenirins | v I [ (I AFE] oo 6,599,108 | ..... 112218 | oo 7,546,661 | ..........onn 6,725,000 | ...ocvvvveenee 6,608,609 0 2,240 0 0 5375 | ....... 5500 [AO.....]| coovvvvernnnn 90,367 | .coovveenne 361,469 | 02/09/2010 | 10/01/2041.
593791 FX 9 | MIAMIUNIV OHIO GEN RCPTS......coovuinnriiinenriiissniisissesseissssssesisennees | crveies ] 1] 1FE] oo 2,077,720 | ..... 110.421 2,208,420 2,000,000 | .eoooreeneee 2,056,835 0 (7,164) 0 0 5.000 | ....... 4500 |MS......| oo 33,333 | oo 100,000 | 11/17/2011 ] 09/01/2036.
59465M  PW 9 [ MICHIGAN ST HSG DEV AUTH RENTAL HS........covvveerremrrireriesenieeeins [ vevvene oY 1] 1FE| oo 2,116,853 | ..... 100.985 2,095,439 2,075,000 0 (18,626) 0 0 5125 | 4180 |AO......| vevvvrrrenes 26,586 | .ooovveern. 106,344 | 03/26/2013 | 04/01/2031.
59465M QG 3 | RITES 5.13 MISHSG 5465MPXT.........courrverrmrrrinmnreessneneeissessessssessennes | svveres ] e L L15=] [ 1,502,340 | ..... 101.340 | covvevve 1,520,100 | covvvvveees 1,500,000 0 (449) 0 0 9.982 | ....... 9.960 [AO......]| coovrverrns 37,845 | oo 147,933 | 07/25/2006 | 04/01/2036.
59465M  QH 1 | RITES 5.2 MISHSG 5465MPYS.........cooerrvermmcrrirreereessessesssesssssssessessens | svveees ] e [ 1FE .1,381,187 | ..... 101.008 | ..oovererneee 1,393,910 [ .cocoverucn. 1,380,000 0 (269) 0 0 .138,168 | 07/25/2006 | 04/01/2042.
594712 SL 6 | MICHIGAN STATE UNIVERSITY .....cvvtrvverrrresrnerriressisssssssssssssssssnens | cevvees ] e 1FE ..3,488,520 | ..... 114.199 3,425,970 3,000,000 0 (41,907) 0 0 .150,000 | 05/01/2013 | 08/15/2041.
594712 SS 1 | MICHIGAN STATE UNIVERSITY .....cvvvrvverrrirnrnriseessisssesssssssssesssnens | cevvees ] e L L15=) [— 4,666,640 | ..... 111440 | oo 4,457,600 | ......ocooun 4,000,000 | .....coonuc 4,574,052 0 (57,284) 0 0 5.000 | ....... 3.090 [FA.cco | oo 75,556 | .ovvvveennn 200,000 | 05/01/2013 | 08/15/2038.
60637A  FE 7 [MISSOURI ST HEALTH&EDL FACS........ocommerreiirmerreermerreisrecneressnennenn | v ] e L 1FE] o 10,472,800 | ..... 112.886 | coovovvvee 11,288,600 | ............ 10,000,000 | ....ovevees 10,440,707 0 (32,093) 0 0 5.000 | ....... 4400 | oo [ o 250,000 | v 150,000 | 03/07/2014 | 01/01/2044.
61212R XP 6 [ MONTANA ST BRD HSG......covvvermrreirerresineeresssessessessessssessesssessessnns | cvvenns ] e L AFE] oo 5,338,410 | ..... 101.606 | ..vvoovvnee 5,491,804 | ..ooovoonen 5,405,000 | ..ocvvvvvnnne 5,340,124 0 1,507 0 0 22,296 | oo 267,548 | 11/25/2013 | 06/01/2037.
613692 AB 8 | MONTGOMERY CNTY TEX HEALTH FACS DE.......cooimmmvvrirrnrrrrirnnnrinnes @ || e | 1FE]. ..3,438,420 | ....... 84.531 5,071,860 6,000,000 | ...cvvveerei4,207,362 | covvvornrinn (U [ 171,297 0 0 0 0 | 02/18/2010 07/15/2023.
631660 CZ 8 | NASSAU CNTY NY INDL DEV AGY C ,908,250 | ..... 101.885 5,094,250 5,000,000 4,937,216 0 3,476 0 0 21,875 262,500 | 07/01/2004 | 06/01/2027.
63968A TH 8 [ NEBRASKA PUB PWR DIST REV......oicveirrirrerrrrierersessserernensssssennenns | covene e ..2,289,980 | ..... 113.824 2,276,480 2,000,000 | .. 2,216,104 0 (26,762) 0 0 50,000 | ...coveene 100,000 | 02/06/2012 | 01/01/2032.
63968A TJ 4 [ NEBRASKA PUB PWR DIST REV......coecummirieriiniineiinsssisesisessisssenenss | coves IO [ 1] TFE| s 4,351,268 | ..... 113912 | o 4,368,525 | ....cvvvnec 3,835,000 [ ..voouueenee 4,221,769 0 (46,989) 0 0 95,875 | oovvvverren 191,750 | 02/06/2012 | 01/01/2033.
63968A VX 0 [ NEBRASKA PUB PWR DIST REV......coecvomriirriniineiinsesisesisessisssinenss | covees IO [ 1] 1FE| oo 2,032,234 | ..... 116.687 | ..oovevennee 2,257,893 | ..ovvvvrnne 1,935,000 | ..o 2,020,719 0 (10,406) 0 0 48,375 | coovvvrns 59,125 | 11/05/2013 | 01/01/2032.
63968A VY 8 [ NEBRASKA PUB PWR DIST REV.......cocecvrirrrrriirmnncnrisnssesssssessesssssssns | vvvenns IO I 1] AFE] oo 2,041,182 | ..... 114.356 | .covovveeec 2,229,942 | ccoovve 1,950,000 | ..oooonere 2,030,397 0 (9,749) 0 0 5.000 | ....... 4310 | JJ....... 48,750 59,583 | 11/05/2013 | 01/01/2033.
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63968A VZ 5 | NEBRASKA PUB PWR DIST REV......cooummmrrvrrmerreriennerisesnsssennssisnsesssn | vveee | oo | cvevvenes 1. L151=3) [— 4,268,379 | ..... 115435 | oo 4,732,835 4,100,000 4,248,499 0 (17,980) 0 0 5.000 | ....... 4390 || v 102,500 | ..ovvoveeee 125,278 | 11/05/2013 | 01/01/2034.
63968A  XJ 9 | NEBRASKA PUB PWR DIST REV......covvimmrrrrrmnnnrrissrnriesesssssnessessnsesssn | vveee | oo | cvvvvenes 1. TFE | oo 2,167,560 | ..... 112.233 2,244,660 2,000,000 2,157,769 0 (9,791) 0 0 5.000 | ... 3.710 [ JJ........ 50,000 0 | 06/12/2014 | 01/01/2036.
63968A XL 4 | NEBRASKA PUB PWR DIST REV.......cooucimmrrvrrmnrnirsnneriressesesnsesssessessss | vvens | oo | cvvvvenns 1. {11=3) [ 1,080,380 | ..... 112.005 | oo 1,120,050 1,000,000 1,075,692 0 (4,688) 0 0 5.000 | ... 3.760 [ JJ........ 25,000 0 | 06/12/2014 | 01/01/2038.
63968A XM 2 | NEBRASKA PUB PWR DIST REV......coocovvirriireeireeieeieeieeiensenissssssssssssnsinns | veves | oo | cvveenens 11.... TFE| e 1,079,020 | ..... 112574 | s 1,125,740 1,000,000 1,074,414 0 (4,606) 0 0 5.000 | ...... 3.780 | JJ........ 25,000 0 | 06/12/2014 1 01/01/2039.
64468T  6X 0 [ NEWHAMPSHIRE ST HSG FIN AUTH......cocoovierirrinrienineinnineiseisenssennnnns | evinens | o] erivees 1. TFE| e 3,454,334 | ... 100.228 3,598,185 3,590,000 3,461,176 0 6,621 0 0 5.050 5.330 | JJ........ 90,648 | ............ 181,295 | 12/16/201307/01/2036.
644687  7X 9 | RITES 4.9 NHSSFH B4468TALS..........coovvvvverrisnrrninsesrisssesssssessisssssinn | evvves | oo | evveenns 1. 1= [ 1,255,753 | ..... 101.604 | ...cccooeueee 1,275,130 1,255,000 1,255,036 0 (66) 0 0 9.538 | ...... 9.530 [ Jdeccieres | v 59,851 | coovvvenee 118,239 | 09/06/2006 | 07/01/2025.
644687 7Y 7 | RITES 4.91 NHSSFH 64468T4RS..........ocomverrivrenreirreereesssessessesssssssessenns | evvveen | oo | coveneed | o 1FE ..3,470,826 | ..... 100.858 3,535,073 3,505,000 3,474,080 0 696 0 0 ....166,369 ..328,670 | 09/06/2006 | 07/01/2036.
644687  7Z 4 | RITES 4.83 NHSSFH 64468T4P..........ccovveimerreeirrnnrrrinnsenrinssssssssssssssennns | evvveen | oo | cveneed | o 1FE ,828,577 101.238 1,888,089 1,865,000 1,840,050 0 1,983 0 0 ..86,067 ..170,139 | 09/06/2006 | 01/01/2027.
644690 BY 6 [ NEWHAMPSHIRE ST HSG FIN AUTH.......ccoovvvvemrerreemmerreinennessnensessseenens | wvinee || v [ 1FE ..8,986,468 | ..... 101.297 9,228,157 9,110,000 8,996,030 0 9,262 0 0 ..225,473 ..450,945 | 12/16/2013 | 01/01/2037.
64542R  AX 9 | NEW HOPE CULTURAL ED FACS FIN......oommerrvirermmrirmerrresennerinresnenninnne | vvveee | oo | cvevvenns 1. 2FE | woe 1,058,850 | ..... 109.024 | covvvv 1,090,240 1,000,000 1,056,903 0 (1,947) 0 0].....5.000 | ....4.240 |AO.....| e 12,500 | .ovevrerrnnne 16,944 | 07/30/2014 | 04/01/2046.
64542R  AY 7 | NEW HOPE CULTURAL ED FACS FIN......ooommerrrrrmnmerrmerennsecnnnenessenniinne | vvveee | oo | cvevvenns 1. J131=3) [— 10,570,700 | ..... 109.554 | ..covveenne 10,955,400 | ...ooeveeee 10,000,000 | ...ooovveeee 10,544,129 0 (26,571) 0 0].....5000 | ...4.280 [AO.....| wcooveunne 125,000 | ovvvvvenee 169,444 | 06/10/2014 | 04/01/2046.
645780 EP 8 | NEW JERSEY ECONOMIC DEV AUTHWTRF.......ocoovvvvvivmnnnrrisnnnnivnnennenns [ e | oo | o 1. {11=3) [ 9,969,300 | ..... 106.128 | ...ovveeeee 10,612,800 | ......cc.. 10,000,000 9,978,138 0 1,499 0 04875 | ... 4900 | MN..oo. | v 81,250 | ............ 487,500 | 07/17/2007 | 11/01/2025.
645780 EX 1 | NEW JERSEY EDA - NJ AMERICAN WATER........ccocvvimmrrrmrrmnneemnnrerneennnene | cvveee [ oo| ovevenne 11.... TFE| 4,300,000 | ..... 110.979 | oo 4,772,097 4,300,000 4,300,000 0 0 0 0].....5700 | .....5.700 | AO.....| ccovvrenrnn 61,275 | oo 245,100 | 10/14/2009 | 10/01/2039.
645780 FB 8 [ NEW JERSEY EDA - NJ AMERICAN WATER........cooornvvnrinnrnnienieninninniins | evvven | oo| evirnes 11.... TFE| e 3,250,000 | ..... 111.618 3,627,585 3,250,000 3,250,000 0 0 0 0]....5600 | ...5600 | MN.... | cccccererrns 30,333 | oo 182,000 | 06/30/2010 | 11/01/2034.
645780 FC 6 | NEW JERSEY EDA - NJ AMERICAN WATER........coccvvmmnrmnninnnrnsennnninnenes [ wvveee [ oo | cvereend [ 1FE ..1,000,000 | ..... 113.576 1,135,760 1,000,000 1,000,000 0 0 0 0 ...4,250 ...51,000 | 06/30/2010 | 06/01/2023.
646080 HH 7 | NEW JERSEY ST HIGHER ED ASSISTANCE.........cccooonmmerremmmenrirmsseresnnnens | eevvi | oo | e | o 1FE .13,560,000 | ..... 106.265 4,409,534 | oo 13,560,000 | ..ooovereees 13,560,000 0 0 0 0 .69,213 ..830,550 | 08/01/2008 | 06/01/2030.
646139 2K 0 | NEWJERSEY ST TPK AUTH TPK REV........cocrveririmnnrirerivnnninerisnnnreniienns | e [ o] v L T 445,686 | ..... 103.075 443,223 430,000 435,329 0 (5,061) 0 06500 | ..0in5.210 | Woveina| v 13,975 | v 27,950 | 11/21/2012 | 01/01/2016.
646139 2L 8 | NEWJERSEY ST TPK AUTH TPK REV......coocvvvimmernrrinnscnrinnnernsnssessisssennes [ eevvies | oo | v 1. 1FE | i 844,730 | ..... 105.680 861,292 815,000 825,100 0 (9,593) 0 0 26,488 52,975 | 11/21/2012| 01/01/2016.
646139  3E 3 | NEWJERSEY ST TPK AUTH TPK REV.......ccocevvevmmermrrimnrcrriimsnnerinnsessnsssnenns | cevves | oo | wovereed | oit IFE | 3,027,123 | .. 115.385 3,051,933 2,645,000 2,965,702 0 (37,324) 0 05000 | .003470 | Wi | o 66,125 | ..o 132,250 | 04/30/2013 | 01/01/2031.
646139  3H 6 | NEWJERSEY ST TPK AUTH TPK REV.......cocevveimmermrrirnscrriimsnnnrnsscsrissnenns | cevves | | e | il AFE ] 10,935,400 | ... 112.949 | oo 11,294,900 | ..oveeveeee 10,000,000 | ...ovveveeee 10,782,529 0 (88,655) 0 0 250,000 500,000 | 03/21/2013 | 01/01/2038.
646139  3M 5 | NEWJERSEY ST TPK AUTH TPK REV.......coccvvevmmermrrirnrcrrrmsneernsseenirseneens | cvvves | oo | e |l AFE ] ccee....6,648,900 | ... 117.583 | oo 7,054,980 6,000,000 6,576,720 0 (66,083) 0 0 ].i5.000 | .......3.530 [ Jdeveriec| o 150,000 | ...ovvvvenee 300,000 | 11/21/2013 | 01/01/2025.
646139 4N 2 | NEWJERSEY ST TPK AUTH TPK REV.......cccovvcvmmermrrirmnerrrsnneerinssnensisneens | vvvves | oo | e |l AFE ] 5,703,850 | ... 115.770 5,788,500 5,000,000 5,600,524 0 (65,080) 0 0 05/03/2013 | 01/01/2034.
646139 F8 3 |NJSTTPKAUTH 103.075 438,069 425,000 431,622 0 (4,789) 0 0 08/09/2005 | 01/01/2016.
646139  YC 3 | NEWJERSEY ST TPK AUTH TPK REV........covvvvmrrrmvrrrrncrrnnnrrscrrnnnrnseninnns | covveee [ o] ceveen2 |l IFE | 2,410,256 | ... 103.075 2,138,806 2,075,000 2,075,000 0 0 0 0 10/03/2003 | 01/01/2016.
647200 MY 7 | NEW MEXICO MTG FIN AUTH.....covourrierernreineresneeisenessenssersssensssnssnens | cvinee [ oo | wovevenne 1] TFE | ot 780,000 | ..... 101.529 791,926 780,000 780,000 0 0 0 0 06/07/2007 | 07/01/2037.
647200 SF 2 | NEWMEXICO MTG FIN AUTH.....ccovuuerrimerireriinerineninenessenissessssesisesssnens | cvinee [ oo | wovevinne 1 1FE | s 1,068,281 | ..... 102.665 | ...coevveneee 1,103,649 1,075,000 1,069,092 0 (129) 0 0 06/08/2007 | 07/01/2038.
647200  TK 0 | NEWMEXICO MTG FIN AUTH.....covvomrrrirmreereinseensessseesessssessesssessessnsennees | vvnveen | oo | evvveenns 1. AFE | oo 1,315,699 | ..... 102,684 | coovvenee 1,360,563 1,325,000 1,316,911 0 209 0 08125 | 570 | W] e 33,953 | oo 67,906 | 08/03/2007 | 01/01/2039.
649519  BR 5 | NEW YORK LIBERTY DEV CORP LIBE...........commmrrrrrmmrrrrereneerisennnsssssennssins | evvves | oo | coiennns 1. {151 =3) [ 27,825,900 | ..... 111.654 | ............ 31,263,120 28,000,000 27,836,016 0 3,390 0 0].....5000 | ....5.040 [MN.... | cccooverrs 178,889 | ......... 1,400,000 | 11/17/2011 | 11/15/2044.
64966T AY 0 | NEWYORKNY CITY HSG DEV CORP LIN........comuurvvermrcrrermnnnrnersernessseenes [ evvvees | oo | o 1. AFE | oo 1,000,000 | ..... 102412 | oo 1,024,120 1,000,000 1,000,000 0 0 0 0750 | o750 [ W] corieeennni21,903 | oo 47,500 | 03/28/2007 | 01/15/2039.
649670 LF 1 |NEWYORKNY CITY EDL CONSTR FD RE......ccocommuerrimmmmmrrmmnemrimennnnsnns [ evvvs | oo | e | 1FE ..9,083433 | ..... 117.236 | coovvvveenne 10,955,704 9,345,000 9,100,334 0 4,922 0 0 ..537,338 | 01/14/2011 | 04/01/2041.
64970H DU 5 [ NEWYORKN Y CITY HSG DEV CORP GAT........ccomuurrvrmmrerrermmnnrnismnernennns | wvveee | oo | cover [ 1FE ,500,000 106.583 2,664,575 2,500,000 2,500,000 0 0 0 0 ..112,500 | 09/11/2009 | 09/15/2025.
64971M  7J 5 |NEWYORKNY CITY TRANSITIONAL FIN.......cvvvererrrrinnrrremnmeresrnnennennns [ evvvs | oo | woveeed | 1FE 110,242,200 | ..... 119.304 | coovvvveenne 11,930,400 | ..oveeveee 10,000,000 | ...oeeveeee 10,158,141 0 (22,687) 0 0 91,667 550,000 | 01/13/2011 | 11/01/2035.
64971Q  6A 6 [ NEWYORKN Y CITY TRANSITIONAL........ccvmmrrermmnreirmnrnciennerissenneirenne | vvvveee [ oo| v 1. AFE | oo 2,706,225 | ..... 114.561 2,864,025 2,500,000 2,680,261 0 (16,858) 0 0].....5.000 | .....3.970 | MN.... | ccocceveen 20,833 | oo 125,000 | 06/13/2013 | 05/01/2038.
64971W  GL 8 [ NEW YORKN Y CITY TRANSITIONAL......ovveerrrrerernenmrereeneeneensssennsenens | vvveee | oo| vevrenes 1] TFE | c 8,883,840 | ..... 115.39%4 9,231,520 8,000,000 8,853,026 0 (30,814) 0 0].....5000 | ...3.670 | FA...| cecovreenn 166,667 | oo 0 | 07/17/2014 1 08/01/2038.
64972B  J3 0 [ NYC HDC MULTI-FAMILY HOUSING REV B.........cccouvvvivmnrnviiinncniiisnniiiinne | wvvene | o] v 1. AFE | o 5,000,000 | ..... 102.153 5,107,650 5,000,000 5,000,000 0 0 0 0f....4.000 | ...4.000 [ MN.... | ccooorrrerene 33,333 | s 200,000 | 02/22/2013 | 05/01/2044.
64972F  5C 6 | NEW YORKNY CITY MUN WTR FIN....ovvvriernrerrirrenreinneneenmseeressssennenens | eenvees | oo | e 1. AFE [ o 5,371,350 | ..... 115.651 5,782,550 5,000,000 5,273,546 0 (33,048) 0 0 11,667 262,500 | 11/16/2011 | 06/15/2044.
64972F 5D 4 | NEW YORK CITY NY MUNIWTR FIN AUTH....cooooreereirrenmiineeneinnenneisneens [ evvves | oo | v 1] AFE | 9,769,260 | ..... 110.959 9,986,310 9,000,000 9,572,985 0 (70,316) 0 0].....5.000 | .......3.940 | ID.coocc| v 20,000 [ oo 450,000 | 04/02/2012 | 06/15/2045.
64972G  BX 1 [NEWYORKNY CITY MUN WTR FIN.....ooovvvrrrermrerrirnmernenmnenressneensesnneenens | ovvvene [ oo | cereen | e 1FE ..5,597,200 | ..... 117.703 5,885,150 5,000,000 5,571,924 0 (25,276) 0 0 ..125,000 | 07/18/2014 | 06/15/2035.
64972G DS 0 [NEWYORKNY CITY MUN WTR FIN 115.006 5,750,300 5,000,000 5,333,040 0 (21,460) 0 0 ..175,000 | 03/26/2014 | 06/15/2039.
64972H  SX 1 [ NEW YORK STATE OF......cvveerrerrrrrmerreernennerisensssssennsssssesssssssssssssssensenns | wvees | oo | cvvere? [t IFE | 25,276,350 | ... 113.989 5,699,450 5,000,000 5,200,266 0 (26,018) 0 0 ..250,000 | 12/07/2011 | 07/15/2033.
64972H  SY 9 [ NEW YORK STATE OF.......ovecvmerrerreerrersenrerissennssssnnsssssssnssssssssssssssensesns | wvees | oo | conen? [l IFE | e .5,349,400 | ... 114.454 5,722,700 5,000,000 5,253,431 0 (32,849) 0 0. 5.250 | .n4350 [ o] o 121,042 | ...coened 262,500 | 12/07/2011 ] 07/15/2037.
649834  AS 7 | NEW YORK STATE OF......cooovveimmerrerrscneeermennerssennssssnnssssssnnssssssssssssssenns | vvvves | oo | coveeeen | oo IFE | nne.1,060,644 | ... 101.841 | oo 1,084,607 1,065,000 1,064,862 0 (3,020) 0 0 7,144 55,913 | 07/23/1997 | 05/15/2015.
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64983Q L8 0 |NEW YORK ST DORM AUTH REVS.......covcvurrvermerresmsenreesssensesssenssennns | e ] e L L1513 [ 8,143,040 | ..... 104.901 8,392,080 8,000,000 | ..cevvvvvnnee 8,042,401 0 (26,692) 0 0 5.000 | ....... 4630 | dJevooers [ e 200,000 | oovvrverrns 400,000 | 12/10/2010| 07/01/2031.
64988P T8 9 [NEW YORK STMTG AGY REV....ccvvveerrvirnrerrisnnsernernsessessssessssssensessns | cvvvnns Y [ L L1213 [ 620,071 | ..... 100.306 636,943 635,000 624,036 0 71 0 0 o AT50 | 4.920 |AO..cc.| v 7541 | 30,163 | 11/16/2005 | 04/01/2029.
649902 SR 5 | NEW YORK ST DORM AUTH ST PERSONAL........ccovverrmrrveermncrrermssenninns | voveene | oo | v i 1FE 14,258,325 | ..... 116.899 ...15,489,118 13,250,000 13,845,645 | ..o (V] [P (117,843) 0 0 ... 5750 | ......c 4.560 03/16/2011 | 03/15/2036.
649903 CK 5 |NEW YORK ST DORM AUTH REVS NON ST.. ,706,384 | ..... 103.736 4,564,384 ..4,400,000 4,026,654 0 13,075 0 0 .5.270 .102,300 02/09/2010 | 07/01/2039.
649906 VR 2 |NY ST DORM AUTH NEW YORK UNIV......cvveerrrriercrnienenriesnnsennesnneens | cevvees ] e 1FE] ... .2,814,925 | ..... 114.018 2,850,450 2,500,000 | .. 2,743,591 0 (27,935) 0 0f....5000 | ... 3510 [W....... ...62,500 05/04/2012 | 07/01/2037.
64990E QT 7 [NEW YORK ST DORM AUTH ST PERSONAL.........ccmmrrvverrrrrreranerrirsnnnns | cvvenee ] L AFE] o 9,069,600 | ..... 116.141 9,291,280 8,000,000 | ..oocvvvrvnnne 9,023,833 0 (45,767) 0 0[...5.000 | ....... 3.370 [MS..] v 117,778 06/25/2014 | 03/15/2032.
65486M  AS 6 | NJB PPTYS LEASE REV......cooviveierreeiiereeeieeesisiesesssssessssssesessssnsssnens | cvvenes ] e [ L15=] [ 4,135,520 | ..... 104.510 [ covvvevene 4,180,400 | ....cvvvvvene 4,000,000 | ......coone 4,047,301 0 (23,182) 0 0[....5.000 | ... 4350 | Do e 16,667 12/06/2010 | 12/01/2027.
658207 AP 0 | NORTH CAROLINA HSG FIN AGY HOMEOWN.........cooommmmvrerrnnnreersennens | cvvenes I [ (I AFE] o 5,052,164 | ..... 100.920 5,091,414 5,045,000 | ..ocvvvvveene 5,045,000 0 (1,894) 0 0]......4.900 | ....... 4870 | oo [ e 123,603 08/22/2006 | 01/01/2038.
66285W  GT 7 [ NORTH TEX TWY AUTH REV.....cooerrierieerrrireneienieseeenssesessssseeensnes | cov [N [N [ IO 1FE ..11,233,064 | ..... 119.742 ...12,099,929 1,024,787 e (VN I (104,227) 0 0f...5500 | .. 3.930 [MS......| oo 185,258 03/19/2014 | 09/01/2041.
66285W  HG 4 [ NORTH TEX TWY AUTH REV.....coovsrrrerrrncrrrenrincnrresrinensisenssensisenss | eovieee | oo [ cvvveend | v 1FE 13,239,750 98.181 4,727,150 ..13,585,719 0 345,969 0 0 .4.260 0 0 | 05/20/2014 | 09/01/2045.
66285W  JL 1 [NORTH TEX TWY AUTH REV.....cooosiriirinerireriisenieniisessiesssssssissssins | o ] e 1FE ..19,221,300 | ..... 114.002 ...20,520,360 ..18,881,335 [ .vvvirciiiin (VN IO (112,612) 0 0]....5.000 | ... 4150 [MS.....] e 300,000 | ..o 900,000 | 11/03/2011 | 09/01/2030.
66285W  MB 9 [ NORTH TEX TWY AUTH REV......ooimmerriirerrrrimeereessnseesissssssssssssessnens | cvvenes e [ A I 4,431,146 | ..... 114974 | oo 5,041,610 | .oooocrrvrrns 4,385,000 | .........cc... 4,431,132 0 (14) 0 0]....6.000 | ... 5.850 [Jdooeies | v 131,550 | ooooenereirenennd 0 | 12/03/2014 | 01/01/2025.
66285W  MH 6 [ NORTH TEX TWY AUTH REV.....ooomirriimrnriiseenriisenssisesssssssessissnens | cvvenes e [ {153 [ 621,472 | ..... 109.018 670,461 615,000 621,355 0 (117) 0 0[....6.000 | ... 5620 [JJ....... 18,450 0 | 12/03/2014 | 01/01/2025.
662903 EG 4 |NORTH TEXMUN WTR DIST TEX WTR SYS.....covvmmermriimnrnriensenrisinnens | vevvees ] e 1] AFE] o 10,334,100 | ..... 106.194 | oo 10,619,400 | ............ 10,000,000 | ...oovveces 10,093,739 0 (53,098) 0 0[...5.000 | ... 4410 |MS.....| oo 166,667 | ....oovvnee 500,000 | 01/21/2010 | 09/01/2035.
67886M EQ 8 [ OKLAHOMA HSG FIN AGY SINGLE FA.......ccoooviviimiiieriineiseniriniisesis [ oo o] ed [ AFE] ee....890,000 ] . 102.967 916,406 890,000 890,000 0 0 0 0 5.200 06/14/2007 | 09/01/2038.
68275M AA 4 | ONONDAGA CNTY N Y INDL DEV AGY 12,882,420 | ..... 125.646 ...15,077,520 12,000,000 ..12,509,701 0 (42,541) 0 0f..c.750 | ..o 5.160 10/07/2003 | 03/01/2024.
686087 EJ 2 | OREGON ST HSG&CMNTY SVCS DEP........cvvvverrrricrmrerrirrneresssnennesnns | coveies . ..2,599,575 | ..... 105.331 2,664,874 2,530,000 | ..............2,530,000 0 (36,479) 0 0 5.220 . 05/21/2009 | 01/01/2038.
686507 BQ 6 | ORLANDO FLA UTILS COMMN UTIL SYS R...ovvvvverrrrerrsnereireserririnnes | cvveees . 11,549,340 | ..... 11349 | oo 12,484,560 | ............ 11,000,000 | ....ooeeer 11,307,239 0 (64,220) 0 0].....5.250 | ....... 4520 |AO......| oo 144,375 | oo 577,500 | 11/30/2010 | 10/01/2039.
708692 AH 1 | PENNSYLVANIA ECONOMIC DEV FING.......coooovmmmvreernnnreerseereissnsnnenins | cvveees i [l AFE ] 5,664,608 | ..... 123.288 6,842,484 5,550,000 | ..cvvvvvenne 5,637,082 0 (3,361) 0 0 5230 [MS......] oo 99,438 | .ccovveenn. 298,313 | 08/03/2004 | 03/01/2031.
708796 EU 7 | PENNSYLVANIA HSG FIN AGY SINGLE FA.........oooomvmrviirenreeissenvcicsnns | o o e | AFE ] 4,704,550 | ..... 102.456 5,122,800 5,000,000 | ..eooonrernee 4,796,019 0 14,277 0 0]....4600 | .. 5100 [AO......| coovvrvrranns 57,500 | cooovrrerrnn 230,000 | 07/10/2007 | 10/01/2027.
70917R 2H 7 [ PENNSYLVANIA ST HIGHER EDL FACS AU.......covvvvmvrrenereenrrinereneneniaes | evvnee | oo [ cvvvennd | 2FE .2,523,852 | ..... 118.149 2,989,170 2,530,000 ...2,524.217 0 23 0 0f...6.000 | ... 6.020 .151,800 | 07/13/2011 10/01/2031.
70917R  2J 3 [ PENNSYLVANIA ST HIGHER EDL FACS AU.......covcvvmvrrimerinerinerenenenines | evvnee | oo [ v | 2FE .5,982,780 | ..... 117.966 | .ooooverennen 7,077,960 | ..ooovvvenec 6,000,000 5,982,780 0 0 0 0].....6.250 | ....... 6.270 .375,000 | 07/13/2011] 10/01/2043.
70917S AW 3 [ PENNSYLVANIA ST HIGHER EDL FAC.......covcuimeerverrrenreerncsreisseeseesnnes | cvvenne ] 1] AFE] oo 5,440,800 | ..... 111.629 5,581,450 5,000,000 | ..oocvvrrvenee 5,423,174 0 (17,626) 0 0[....5000 | ....... 3.660 [AO......| coevrrrrnn62,500 | e 125,000 | 08/20/2014 | 04/01/2042.
70917S  DC 4 [ PENNSYLVANIA ST HIGHER EDL FAC.......covceomeerveererreeirnerreesseeneeenes | v Y [ 1] 2FE] o 4,847,240 | ..... 106.591 5,553,391 5,210,000 | .oocvvvrvenne 4,854,221 0 4,179 0 0[...5.000 | ....... 5460 [AO.....| coecrvrn65,125 | . 260,500 | 07/29/2013 | 10/01/2044.
709223  2Q 3 | PENNSYLVANIA ST TPK COMMN TPK......coverrvirmerreemeenerisessnrinnsenrens | veevees ] e 1] AFE] oo 5,776,800 | ..... 114.165 5,708,250 5,000,000 | ..ocvvvrvenne 5,619,704 0 (66,252) 0 0[...5.000 | ....... 3210 [JDuccee] e 20,833 | 250,000 | 07/18/2012 12/01/2032.
709223 2R 1 | PENNSYLVANIA ST TPK COMMN TPK.......omerrvermrerreerermerierensnnessseenens | cvvenes ] (I AFE] oo 5,659,300 | ..... 111.627 5,581,350 5,000,000 | ..ocvvvrvnnne 5,528,105 0 (55,385) 0 0[.....5.000 | ....... 3460 [JD.ccco] cioerrrnnn20,833 | e 250,000 | 07/18/2012 12/01/2037.
709223  XW 6 | PENNSYLVANIA ST TPK COMMN TPK REV.......cvvveerrreieeerreiieeneiirens | crveres ] e 1FE]. .4,622,870 | ..... 105.340 | ..... 7,373,800 ..7,000,000 ...6,112,014 0 350,746 0 0[......0.000 | ....... 5.900 [JD....... 0 0 | 04/08/2010 | 12/01/2038.
709224 CR 8 | PENNSYLVANIA ST TPK COMMN TPK........ovvvvveemmrreeieererierisnenrisensenens | crvenes ] 1FE]. 7,204,041 | ..... 116.101 | ..... 17,796,182 ,715,000 7,178,033 0 (26,007) 0 0].....5.000 | ... 4140 | JD....... 27,979 223,833 | 04/02/2014 | 12/01/2034.
717817 KF 6 | PHILADELPHIA PA.........oiireriierisneeiisessiissnessisssessssssssssssssssssn | cveenes I [ (I AFE] oo 6,128,502 | .... 105.750 | ovvvvvenee 6,530,063 | ............. 6,175,000 | ..ocvvvvvenee 6,140,992 0 2,026 0 0]....5.000 | ....... 5.060 [JD..oo] oo 13,722 | oo 308,750 | 08/29/2007 | 06/15/2027.
717817 KY 5 | PHILADELPHIA PA........virrriisnerisssssssssssssissssssssssesssssssssssssssssssssns | svvsees ] e L L15=] [ 4,531,680 | ..... 106.617 | cvooovrernen 4,797,765 | c.oovrvrnnn 4,500,000 | ..oocrrvunnnr 4,518,484 0 (3,893) 0 0f...5.000 | .. 4.820 | JD....... 10,000 225,000 | 08/30/2007 | 06/15/2025.
717817 PW 4 | PHILADELPHIA ARPT SYS....oiiriiinreeemernsennenessssnessssssesssssssssssssesnes | sveeees o] e 1] L1513 [ 5,173,100 | ..... 110.230 | oo 5,511,500 | ..oovvvrnec 5,000,000 [ ..oooovrevnnee 5,150,337 0 (22,763) 0 0f....5250 | .. 4.620 | JD....... 11,667 262,500 | 01/08/2014 | 06/15/2028.
717817 QP 8 | PHILADELPHIA PA ARPT REV.....cvvierriieereinsnsenisssssssessssssssssssssns | coveees ] e L L15=Y [ 4,612,905 | ..... 110.047 | covvevvrr 4,952,115 | coovvvvernan 4,500,000 | .............. 4,581,925 0 (10,647) 0 0[.....5.000 | ... 4670 | Do e 10,000 | .voooveev 225,000 | 12/09/2011 | 06/15/2027.
71883M  JC 9 | PHOENIX ARIZ CIVIC IMPT CORP A.......cvvivmerreimmerressenneessseseesssessnes | svveres ] e [ 1FE 14,935,493 | ..... 115.064 ...14,802,984 12,865,000 | ............14,616,458 | .......ccocvrernrrenncd (V] [ (177,017) 0 0[....5.000 | ... 3.160 [JJ....... .643,250 | 02/06/2013 | 07/01/2029.
71883M  JF 2 | PHOENIX ARIZ CIVIC IMPT CORP A.......ovvivurreirecrneiseneessessesseeennes | ceveees ] e 1FE] ... ..2,456,275 | ..... 113.554 | ..... 2,424,378 ..2,135,000 | ..............2,407,004 0 (27,344) 0 0f...5000 | ... 3.270 [W....... ...53,375 .106,750 | 02/06/2013 | 07/01/2032.
71884W  BG 5 [ PHOENIX ARIZ CIVIC IMPT CORP DISTR.......commerrevrmerreirenneiserereessenes | coverne e [ AFE] e 11,985,450 | ..... 131.096 | coovovrveee 19,664,400 | ............ 15,000,000 | ...ooveeees 15,656,214 0 0 0 0 5.200 [Jdeveoes | v 412,500 | v 825,000 | 01/28/2008 | 07/01/2042.
71884W  BH 3 [ PHOENIX ARIZ CIVIC IMPT CORP DISTR.......commmrreermerreirmenmeisereneeisenns | cvveree e [ AFE] oo 3,554,311 | ... 136.724 | oo 6,077,382 | ccovvvernann 4,445,000 | .............. 4,642,555 0 0 0 0 5200 [Jdoveoee | v 122,238 | .covvovenne 244 475 | 01/28/2008 | 07/01/2043.
71884W  CP 4 [ PHOENIX ARIZ CIVIC IMPT CORP D.....ccoesvrrvvrmmrrerrmnreessseneessesensesssnens | cvvenes e [ AFE] o 6,940,880 | .... 130.840 | covvvvrveee 10,467,200 | ...ocovvveenne 8,000,000 | ..ccvvvrvnnne 8,409,485 0 0 0 0[...5500 | ....... 5100 [Jevecces | v 220,000 | v 440,000 | 09/03/2009 | 07/01/2034.
71884W  CT 6 [ PHOENIX ARIZ CIVIC IMPT CORP D.....covvvvrvevumrrersmnreesssenresssseneesssnes | cvvenes ] e 1FE]. ..6,264,000 | ..... 131.951 6,597,550 5,000,000 | ..............6,209,235 0 (34,032) 0 0]....5500 | ... 4.030 137,500 04/18/2013 | 07/01/2042.
73358W  FH 2 [PORT AUTH N Y&N J FORISSUES.........cccimmmvrrvmnnrriiinncrrensssernisssennennen | o [ o | o | s 1FE 10,668,470 | ..... 110.056 | . 11,390,796 ..10,582,974 0 (28,631) 0 0 .4.610 .109,250 10/26/2011 10/15/2033.
735389 QP 6 | PORT SEATTLE WASH REV......ccooniiririirinerrinnriseessesesessssssessssennes | veveens [N [N [ IO 1FE] ... 1,572,855 | ..... 113.240 | ..... .1,698,600 | ... ..1,500,000 | ..............1,554,856 0 (6,195) 0 0].....5.000 | ... 4.360 ...25,000 12/01/2011] 09/01/2026.
735439 MR 9 | PORT TACOMA WASH REV.......cooiiinmviiiinnniiiinnnsiissnssissssissssssisnsens | cvveies ] L (131= - 18,420,000 | ..... 103.919 [ .ovevrrnnee 19,141,880 | ..ooveveene 18,420,000 | ............ 18,420,000 0 0 0 0f..5.000 | ... 5.000 [JD.coor] v YCNEIN - 921,000 | 09/10/2009 | 12/01/2030.
74529)  AS 4 | PUERTO RICO SALES TAX FING.......oocevvvrrmmrvernnrisssnsssssssssssssssssesns [ i El o 1] 3FE| v 20,000,000 | ....... 55.673 | covvvvrees 11,134,600 | ............. 20,000,000 | ...ooovee 11,134,600 | ........ (8,865,400) 0 0 0f.....1.162 | ....... 1.160 N [ 38,543 | ...coeeue 218,835 | 07/13/2007 | 08/01/2057.
759136 RY 2 | REGIONAL TRANSN DIST COLO SALE.......coocmmerrermnerreesneerrerssenneinnnes | cevnies IO I 1] 1FE] o 12,401,600 | ..... 125436 | ..oooovveee 12,543,600 | ............ 10,000,000 | ............ 12,218,456 | ...ccvvvvrcrrirnd (V] [P (116,038) 0 0]....5.000 | ....... 3.120 [ MN..... 83,333 500,000 | 05/22/2013 11/01/2029.
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759136 SB 1 | REGIONAL TRANSN DIST COLO SALE...........cccommmvermmmmriessnrrieisenniiicinns | v Y [ L TFE] o 9,382,008 | ..... 124639 | ..oooenennc 9,410,245 | ..oovvvvenec 7,550,000 | .ooooeenee 9,269,463 0 (69,855) 0 0 5.000 | ....... 3.300 [MN..coo | oo 62,917 | oo 377,500 | 05/09/2013 11/01/2032.
759911 NH 9 | REGIONAL TRANSN AUTH ILL...ccvoviuurrierienrissensessisessesssessessesessessens | ceveies ] 2 [ AFE] oo 9,923,100 | ..... 125249 | oo 12,524,900 | ............ 10,000,000 | ...ooovevns 9,962,411 0 3,737 0 0 5750 | e 5810 [UD.ccor] oo AT917 | oo 575,000 | 03/16/2000 | 06/01/2023.
759911 PJ 3 | REGIONAL TRANSN AUTH ILL....cvvooeecreiieeeeriiiessesssesssssssessesssssssssssenns | cvevies e [ 1FE .8,878412 | ..... 111.214 9,280,808 8,345,000 ....8,458,210 0 (41,042) 0 0 6.250 | ....... 5.660 [JJ....... .260,781 06/06/2000 | 07/01/2017.
759911 W6 3 | REGIONAL TRANSN AUTH ILL ,356,961 | ..... 113.445 3,511,123 3,095,000 3,340,687 0 (16,274) 0 0 5.000 ..3.980 03/21/2014 | 06/01/2031.
762197  BP 5 | RHODE ISLAND HEALTH&EDL.........coooormrrviermrenrirnmeeressssssssnesssisssseneens | cevvees ] e .4,335,383 | ..... 109.536 [ .ovveevene 4,655,280 | ......ocoouue 4,250,000 4,286,883 0 (12,713) 0 0 5.000 | ....... 4.650 11/16/2010 | 09/01/2037.
762212 3B 2 | RHODE ISLAND HSG&MTG FIN COR......ocvvvverrrrriernenrirneeriersnsesiiennes | cvvenes ] L L151=] [— 1,800,000 | ..... 100.128 | covvvever 1,802,304 | ..ovoovves 1,800,000 | ..ooooveene 1,800,000 0 0 0 0 5.000 | ....... 5.000 06/06/2006 | 10/01/2036.
762212 4P 0 | RHODE ISLAND HSG&MTG FIN COR......evvveermrrrrerrrenrisseerisrsneenissnens | cvvenes ] e [ 1FE] e 10,074,600 | ..... 101.809 | covvvvrveee 10,180,900 | ............ 10,000,000 | ....oooves 10,065,133 0 (9,467) 0 0 4800 | ....... 4400 |AO.....| oo 120,000 | ...ooovvene 240,000 | 09/23/2014 | 10/01/2036.
762315  HU 6 | RHODE ISLAND ST STUDENT LN AUT......ccovvvvevmmmeermnrressnennessssennenans | crveees I [ (I L1511 [ 7,750,000 | ..... 106.532 | ovvvvvenv 8,256,230 | ..oovvvvvenee 7,750,000 | v 7,750,000 0 0 0 0 5875 | ....... 5870 [UD.ccov] oo 37,943 | oo 455,313 | 05/01/2008 | 06/01/2028.
765639 AB 5 | RICKENBACKER OHIO PORT AUTH CA......covvreureemerernererereenenesesennens | veeeens [N [N [ IO 1FE ..1,340,000 | ..... 112,656 | ..... .1,509,590 ..1,340,000 ...1,340,000 0 0 0 0 5.370 ... ...36,013 07/15/2004 | 01/01/2032.
773021  AB 6 | ROCKDALE CNTY GA - VISY PAPER ,919,300 | ..... 102.162 .5,108,100 ,000,000 4,930,380 0 (410) 0 0 ..6.250 153,125 08/07/2007 | 01/01/2034.
786005 TC 2 | SACRAMENTO CALIF MUN UTIL DIST.....cvorveerirreiererensiseresesssaenes | veveens ] e .1,120,450 | ..... 113913 11,139,130 | .... ..1,000,000 | .. 1,093,883 0 (10,539) 0 0 3.580 04/20/2012 | 08/15/2033.
786005 TL 2 | SACRAMENTO CALIF MUN UTIL DIST.....oooervermmereerenrennsenressnseneesnns | covvees ] e L L1513 [ 1,688,865 | ..... 117.010 [ oo 1,755,150 | covvvvveenes 1,500,000 | ..o 1,647,111 0 (16,558) 0 0 3520 [FA..... 04/20/2012 | 08/15/2031.
786005 VA 3 | SACRAMENTO CALIF MUN UTIL DIST.....ooouuerrivmmrreerenresnesrsssseesessens | ceveees ] L AFE] v 5,186,750 | ..... 117.853 5,892,650 5,000,000 | ..ocvvvrvenee 5,169,755 0 (15,606) 0 0 4520 |FA..o | o 94,444 | ............ 250,000 | 11/20/2013 | 08/15/2037.
786005 VU 9 | SACRAMENTO CALIF MUN UTIL DIST....oooumerverrmrrmernenresnsenresssnesessens | cevvees ] e 1] L1513 [ 3,733,781 | ..... 116.083 4,126,751 3,555,000 | ..ooervrvenne 3,717,047 0 (15,077) 0 0 4360 | FA..co | o 67,150 | oovvvveenne 177,750 | 11/13/2013 | 08/15/2033.
786149 GM 0 | SACRAMENTO CNTY CALIF SINGLE F......covvvvverrrrirnncnreesnernisssesnens | cevvees e [ 1 .4,623,806 | ..... 136.829 | ..... 4,761,649 ...4,011,418 0 (73,589) 0 0 5.250 [Jdoveoes | v 143,550 | .ovvoveeee 287,100 | 06/18/2004 | 01/01/2021.
78615R  CV 3 [ SACRAMENTO CNTY CALIF WTR FING 88.559 8,855,900 9,946,246 0 2,141 0 0 0.820 [ MJSD. 6,920 72,480 | 07/31/2007 | 06/01/2039.
79020F  AM 8 | ST JOHN BAPTIST - MARATHON OlL......coooumrriemrrreeerneneresreneeeessnnenens | cvveees | ed [ 2FE] ........... 12,600,000 | ..... 106.094 ...13,261,750 .12,529,215 0 (11,108) 0 0 5.020 [UD.ccor] oo 53,385 | .cooovvrnnn: 640,625 | 07/18/2007 | 06/01/2037.
793323 LH 7 | STPETERSBURG FLA PUB UTIL REV.....cvveouerreireerreisenreisssessesssennees | cvvenes | ed [ AFE] eee....5,078,050 | ... 114.681 5,734,050 5,000,000 | ..cocvvvrvnnne 5,052,815 0 (6,364) 0 0 4.990 | AO...... 65,625 262,500 | 08/25/2009 | 10/01/2039.
79574C  AB 9 [SALT RIV PROJAGRIC IMPTEPWR.........covverrrrerrrrriienneriesseriossnennens | o o] e [ AFE] 11,645,500 ) 117.885 | oo 11,788,500 | ............ 10,000,000 | ............ 11,256,761 [ ... (VN [ (148,629) 0 0 3.090 D] v 41,667 | ..ovvvveen 500,000 | 04/13/2012 12/01/2030.
79574C  AC 7 | SALT RIV PROJ AGRIC IMPTEPWR......coomrrirrrrrerirrreienriseesssnsessenssnes | covee o e | AFET 8,698,875 | . M7.277 | o 8,795,775 | w.ovvvvrnne 7,500,000 | ..oovvvveenee 8,416,189 | ...vvvrcrirrriinac (1] [ (108,121) 0 0 3140 | D | e 31,250 | .ovvvenne 375,000 | 04/13/2012| 12/01/2031.
796242 RR 8 | SAN ANTONIO TEX ARPT SYS REV.......oomvtveirrirrienrieeriensisessnssrines | veveens ] e 1FE ..3,964,889 | ..... 115.752 | ..... .3,999,232 ..3,455,000 ....3,849,532 0 (45,718) 0 0 3.270 | W....... 172,750 | 05/07/2012| 07/01/2024.
796242 RS 6 | SAN ANTONIO TEX ARPT SYS REV......coomstvimirrierinenrieesinensisssinssnines | vevvens o] e 1FE 1,412,688 | ..... 115239 | ..... .1,440,488 ,250,000 1,376,151 0 (14,499) 0 0 3.460 [JJ....... 62,500 | 05/02/2012| 07/01/2025.
796253 2P 6 | SAN ANTONIO TEX ELEC&GAS REV.....coveuuerrivrerrriinesseisneesssssessnenns | cevnies ] 1] L15=Y [— 2,629,475 | ..... 112.816 2,820,400 2,500,000 | .ovcervrnenee 2,613,158 0 (11,507) 0 0 4330 |FA.coo | v 52,083 | e 127,083 | 06/28/2013 | 02/01/2038.
796253  2Q 4 | SAN ANTONIO TEX ELEC&GAS REV......cvoouerrevrereiienneiseesssiseennenns | cevvees Y [ L AFE] o 5,231,150 | ..... 112.793 5,639,650 5,000,000 | ........ 5,202,101 0 (20,494) 0 0 4400 |FA.. | i 104,167 | covvvevvnee 254,167 | 06/28/2013 | 02/01/2043.
796842 DF 6 | SAN BERNARDINO CNTY CALIF SING [©1 [ - 1] L1513 [ 142,652 | ....... 41.014 274,794 670,000 272,106 0 14,605 0 0 5590 [N/A..... 0 0 | 04/15/2003 | 05/01/2031.
79730C EC 4 [SANDIEGO CALIF PUB FACS FING AUTH.....cooovermerrrvieneerireneriessennens | v ] (I AFE] oo 5,334,550 | ..... 117.566 5,878,300 5,000,000 | ..ocvvvrvnnne 5,203,065 0 (31,423) 0 0 5.250 | ....... 4420 |FA...o | e 109,375 | covvvevvnnes 262,500 | 06/17/2010 | 08/01/2027.
79730C ED 2 [ SAN DIEGO CALIF PUB FACS FING AUTH.......coocvmmvvvrirmmrnrrnnnenreinnennes | v [ | v | s 1FE]. ..5,305,300 | ..... 114.168 5,708,400 5,000,000 | ..ocvvvrvnnne 5,185,551 0 (28,646) 0 0 5.250 | ....... 4490 |FA..... .109,375 .262,500 | 06/17/2010 | 08/01/2028.
79765A  4H 6 [ SAN FRANCISCO CALIF CITY&CNTY AR.....ooevvvveennrrrnncnresennnrinenenns | v [ oo f o | s 1FE]. ..3,110,043 | ... 115.941 3,379,680 2,915,000 | ........ 3,029,606 0 (18,824) 0 0 5.000 | ....... 4170 | MN..... ...24,292 145,750 | 05/20/2010 | 05/01/2025.
79765A  4) 2 [ SAN FRANCISCO CALIF CITY&CNTY AR.....covvvernrrriinreeisenneeinnnnnins | v I [ (I AFE] o 3,058,735 | ..... 115.458 3,330,963 2,885,000 | ..ocvvvveenne 2,987,256 0 (16,753) 0 0 5.000 | ....... 4250 |MN..... | oo 24,042 | oo 144,250 | 05/20/2010 | 05/01/2026.
79765R QG 7 [ SAN FRANCISCO CALIF CITY&CNTY PU......ccccovvvinrnriinsnniiriennviisnnniens | v ] 1] (L31= - 14,438,935 | ..... 114.79% | o 15,876,010 | c.oooveveene 13,830,000 | .coovvuven. 14,154,386 0 (58,506) 0 0 5250 | ....... 4700 |MN..... [ oo 121,013 | oo 726,075 | 08/20/2009 | 11/01/2030.
79765R  RK 7 [ SAN FRANCISCO CALIF CITY&CNTY PU.....ovvvrrerrerrrerrnceresenseensnnneens | cvvenns o] e 1] 1FE] o 11,092,256 | ..... 114.831 | oo 12,361,557 | coooveveene 10,765,000 | ............ 10,939,698 0 (31,583) 0 0 5.000 | ....... 4620 |MN..... [ .....cc....89,708 | ............ 538,250 | 09/02/2009 | 11/01/2032.
79766D CB 3 [ SAN FRANCISCO CALIF CITY&CNTY AR....ooorrvivrrrrrineerrirenneiissnneens | cevenee ] e L 1FE] oo 10,067,700 | ..... 114.225 | oo 11,422,500 | ..oooccve. 10,000,000 | ....oooecer 10,060,637 0 (2,272) 0 0 5.000 | ....... 4.880 |MN..... [ covverrerrn83,333 | o 500,000 | 08/25/2011 | 05/01/2027.
797660 DH 9 [ SAN FRANCISCO CALIF CITY&CNT ....ooorrrrvirmcrresrnenrissenressssessesssenss | wvvenes ] e [ 1FE ..5,460,000 | ..... 111.265 .5,563,250 ..5,000,000 | ........ 5,355,168 0 (39,100) 0 0 5.000 | ....... 3.870 [MN..... .250,000 | 02/23/2012 | 05/01/2029.
79766D DJ 5 [ SAN FRANCISCO CALIF CITY&CNTY AR....ooovrrvvvrrrnriiecsrisennenisennnens | cevenns ] e 1FE .1,763,226 | ..... 111610 | ..... 1,914,112 ;715,000 | oovvvevnec 1,758,356 0 (4,782) 0 0 5.000 | ....... 4590 | MN..... 85,750 | 12/19/2013 | 05/01/2030.
79766D DL 0 [ SAN FRANCISCO CALIF CITY&CNT......ocrrvvirmrrrerrrenrisneenrsssnennisssenns | covenns ] e L L1513 [— 966,565 | ..... 109.539 1,046,097 955,000 965,507 0 (1,058) 0 0 5.000 | ....... 4.820 |MN..co. | coorviierennnn 7,958 | i 47,750 | 01/10/2014 | 05/01/2032.
798111 AV 2 | SAN JOAQUIN HILLS CALIF TRANSN (@1 [ [T R L1 [ 9,698,940 | ....... 97.230 | coovvrvvenne 26,252,100 | ............. 27,000,000 22,843,864 (V] (B 1,238,007 0 0 0.000 | ....... 5.650 [N/A..... 0 0 | 08/11/1999] 01/01/2018.
798136 PK 7 | SAN JOSE CALIF ARPT REV.....coovveerriernreiinenresnsssssssessessssessssssens | ceeeees ] e L AFE] o 20,594,200 | ... 103.433 | oo 20,686,600 | ............. 20,000,000 20,161,772 0 (68,961) 0 0 5.500 | ....... 5100 [MS..c..] coovrveennne 366,667 | .........1,100,000 | 08/23/2007 | 03/01/2032.
835588 AP 9 | SONOMA-MARIN AREA RAIL TRAN Dl....coouuvverumrrermnnreesnnereesssenresinens | crveres ] e 1FE]. .6,861,120 | ..... 115.994 6,959,640 6,000,000 | ..............6,653,843 0 (79,715) 0 0 5.000 3.280 [MS...] v 100,000 | ..ovvovvnnee 300,000 | 04/26/2012 | 03/01/2028.
835588 AQ 7 | SONOMA-MARIN AREA RAIL TRAN DL.......cvvvorerrrcinrecnrinnnisnnnisnnes [ v oo | e [ 1FE 1,138,110 | ..... 112.806 .1,128,060 1,000,000 1,104,939 0 (12,762) 0 0 5.000 | ....... 3.340 16,667 50,000 | 04/26/2012 ] 03/01/2029.
837123 FY 9 | SOUTH CAROLINA ST PORTS AUTH PORTS........covcemerermreeerernreesenees [ veveens [N [N [ IO 1FE 9,676,415 | ..... 110.582 0,505,290 ,500,000 9,611,682 0 (17,102) 0 0 5.500 5.250 | Jdeooere | o 261,250 | oo 522,500 | 11/17/2010| 07/01/2028.
83712D  MX 1 [SOUTH CAROLINA ST HSG FIN&DE.........cccoovvvimmmmmiiiinrnniiissnriiesnssiiinns | v IO [ 1] TFE| s 4,130,000 | ..... 100.713 | covoerirnen 4,159,447 | ..o 4,130,000 | ..oervvnnes 4,130,000 0 0 0 0 5100 | .....e 5100 [Jdevies | v 105,315 | covvvvvennes 210,630 | 06/21/2006 | 07/01/2032.
852328 AB 5 ST CHARLES PARISH LA GULF OPPO..........cccoourvuiimmnriiinnnriisnnriiiisnnens | i Y [ 1] 2FE] oo 3,000,000 | ..... 110.291 | oo 3,308,730 | ccovovrernes 3,000,000 | ..oooerivnnee 3,000,000 0 0 0 0 ..4.000 | ....... 4,000 [JD..cccer] vervireiinnee 10,000 | .vovvveenes 120,000 | 05/31/2012 | 12/01/2040.
874476 DM 3 | TALLAHASSEE FLA ENERGY SYS REV......cccovvemmurrrirmanrrrinnscnrisnssssninnse | cevvies IO I 1] AFE] oo 9,108,600 | ..... 102.875 | covvevvenec 9,773,125 | ccccvvve 9,500,000 | ..oocvvvvvenee 9,143,888 0 5,398 0 0 5.000 5.300 [AO......| coevrrev 118,750 | ovvvvvveee 475,000 | 12/16/2010 | 10/01/2035.
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875124  BP 3 | TAMPA BAY WTR FLAA REGL WTR......cvvvvvnrveriennriisneereosnesnsssneesisnes [ evvvees | oo | o 1. J131=3) [— 11,117,555 | ..... 109.629 | ...covveeeee 11,796,080 | ............ 10,760,000 | .....ccc. 10,932,529 0 (41,336) 0 0 5.000 | ....... 4530 |AO .. | v 134,500 ....538,000 | 02/08/2010 | 10/01/2038.
875301  EP 4 | TAMPA-HILLSBOROUGH CNTY FLA EX.....oevvvvevrnrreersnnrresisenressssennesssenne | vvvves | oo | woveenns 1. 1= [ 5,075,964 | ..... 107.689 5,131,381 4,765,000 5,017,326 0 (29,329) 0 (V1N IO 4.000 | ... 3200 [ | s 95,300 ....190,600 | 12/13/2012 | 07/01/2029.
875301  ER 0 | TAMPA-HILLSBOROUGH CNTY FLA EX.....cceovvvvvrrrerrsnnrrerssenreessssnnnsisenns | evvves | oo | o 1. L131=3) [— 4,644,400 | ..... 115188 | oo 4,607,520 4,000,000 4,522,162 0 (61,114) 0 0 5.000 | ... 3.040 o] s 100,000 ....200,000 | 12/13/2012 | 07/01/2031.
875301 ES 8 | TAMPA-HILLSBOROUGH CNTY FLA EX....coovvvvrrrnrirnrirnrissrisssisssisssisssssssienns | vvveves [ | e 11.... TFE| 11,758,194 | ..... 113.084 | .o 11,766,390 | ...ooooeveee 10,405,000 | ...cceeveee 11,546,857 | oo (V1 [ (132,037) 0 0 5.000 3.330 | JJ...... 260,125 520,250 | 05/30/2013 | 07/01/2032.
875301 EU 3 | TAMPA-HILLSBOROUGH CNTY FLA EX....coovvvrvvvrrinerirnerinereiserinnesniseniens | cvveee [ o] wovevinne 1] TFE | 5,337,850 | ..... 111.419 5,570,950 5,000,000 5,314,544 0 (23,306) 0 0 5.000 | ...... 4.020 | Jdoveri| v 125,000 ...125,000 | 04/29/2014107/01/2037.
876385 EA 9 | TARRANT CNTY TEX HEALTH FACS......coovvvvviimmienriisnrrissesrisensssssensinns | evvvis | oo | e L [ L [ 5,709,250 | ..... 121.642 6,082,100 5,000,000 5,294,199 0 (46,250) 0 0 6.000 | ....... 4760 | MS.| v 100,000 ....300,000 | 09/05/2003 | 09/01/2024.
876443 HE 5 | TARRANT REGL WTR DIST TEX WTR....ooomvrvvinrrrrimnnenrinnsssnnsnssesnssnnnens | eevve | oo | cveneed | o 1FE 111,340,250 | ..... M3T78 | oo 11,377,800 | ..oveeveeee 10,000,000 | .oveeveeee 11,067,236 | covvoorcrrinnn (V) IO (129,995) 0 0 5.000 | ... 3310 [ MS...... ....166,667 ..500,000 | 05/21/2013 | 03/01/2037.
880443 BN 5 | TENNESSEE ENERGY ACQUI CORP -GS ,930,604 116.309 6,280,686 5,400,000 5,688,169 0 (36,579) 0 0 5.250 ..94,500 ..283,500 | 05/16/2007 | 09/01/2021.
880459 5L 2 | TENNESSEE HSG DEV AGY....oevvvvererrisenrisnennisensissssssssssessssssssessens | evvveen | oo | wveneed | o 1FE ..1,095,000 | ..... 101.545 | oo 1,111,918 1,095,000 1,095,000 0 0 0 0 4.900 26,828 53,655 | 03/31/2006 | 07/01/2031.
880459 5N 8 | TENNESSEE HSG DEV AGY.....cvvvveerriennerisenrissnsessssseesesssssssssssensenns | vevve | oo | woveenns 1. L151=3) [ 1,385,000 | ..... 100.247 | coovvvee 1,388,421 1,385,000 1,385,000 0 0 0 (VN IO 4.950 34,279 68,558 | 03/31/2006 | 01/01/2037.
88045R DN 9 | TENNESSEE HSG DEV AGY........commuvvrvemrrrrimnnerssnsesnsssnesssssssesssssssessessonns | vvveee | oo | cvnvvenes 1. AFE | e 3,854,613 | ..... 103.153 3,966,233 3,845,000 3,845,000 0 (9,010) 0 0 5.500 105,738 ....211,475 | 06/24/2008 | 07/01/2038.
88275A BG4 | TEXAS ST DEPT HSGE&CMNTY AFFAIRS.........ccoovvvmmrrvrireenreriinnnsrissnensses | wvvens | oo e 1. L151=3) [ 4,500,000 | ..... 104.568 | .............. 4,705,560 4,500,000 4,500,000 0 0 0 0 5.000 100,625 ....225,000 | 05/31/2007 [ 01/20/2047.
88275F MU 0 [ TEXAS ST DEPT OF HSG&CMNTY AFFAL.....ccovrrmrirrrrneireeirneiseienisenisenss | evvvene | oo | erivnes 11.... TFE| e 376,475 | ..... 101.674 376,194 370,000 370,000 0 (4,528) 0 0 5.625 6,938 20,813 | 06/10/2008 | 03/01/2039.
896033 QE 0 | TRIBOROUGH BRDG&TUNL AUTH N.....correrreimererneeemerersensnensssseesenens | evvvnee [ oo | wovevenne 1] TFE | 655,436 | ..... 105.494 764,832 725,000 712,857 0 5,562 0 01.....5000 | ...5900 | Jdccc | v 18,125 12/13/1999 | 01/01/2017.
913366  BW 9 | UNIV CALIF REGTS MED CTR POOLE............onmummrrrrmerreemmnsenressssenssmsennens | vevveen | oo | wovvneed | o 1FE .24,250,000 | ....... 80.424 | ..cooouee. 19,502,820 24,250,000 24,250,000 0 0 0 0 ..31,690 07/13/2007 | 05/15/2047.
91417K  C8 2 [ UNIVERSITY COLO ENTERPRISE SYS......ccoovvmmerririmerreennsennesineeseessennens | wvvees || cvvert i 1FE ..5,637,500 | ..... 115.453 5,772,650 5,000,000 5,622,376 0 (15,124) 0 0 ..20,833 08/22/2014 | 06/01/2046.
91476P  CG 1 [ UNIVERSITY OKLA REVS.....cooovimrrreinnerrirsssressssessisssensesssssssssssessesseneens. | vvvnee | oo | ovevvenns 1. 1= [ 2,488,005 | ..... 112.216 2,524,860 2,250,000 2,424,179 0 (23,344) 0 0] .n5.000 | ..00i3.650 | Jdverira| o 56,250 01/26/2012 | 07/01/2037.
917565 HP 1 | UTAH TRAN AUTH SALES TAX REV.....ccovumnvrrviinscnrersserresnsensessssessssnsenne | eevvees | oo | wovveenns 1. AFE | oo 5,062,550 | ..... 111.807 5,590,350 5,000,000 5,024,748 0 (6,396) 0 0 11,667 262,500 | 03/27/2008 | 06/15/2038.
928077 FU 5 | VIRGINIA PORT AUTH PORT FAC RE.........coouuvvimmmrriieneernirnsennesssensessnsenns | eevnes | oo [ wvvreenns 1] J15I=3) [ 2,020,640 | ..... 103.414 2,068,280 2,000,000 2,005,722 0 (3,594) 0 05000 | ..o 4800 | v | o ....100,000 | 06/25/2010 | 07/01/2025.
928077 FV 3 | VIRGINIA PORT AUTH PORT FAC RE.........cooovvvurmmmrreemneermirnenrenssensessnsenns | evvveen | oo | eoveenne 1. J151=3) [ 5,346,900 | ..... 103.343 5,373,836 5,200,000 5,241,046 0 (25,896) 0 0 ....260,000 | 07/30/2010 | 07/01/2026.
92812Q LL 9 [ VIRGINIA ST HSG DEV AUTH.....cevvveeerrrrirenrieenenrisenersssssssssssessssssnenns | vvvveee [ oo | cvvvins 1] AFE | o 8,390,319 | ..... 100.083 8,462,018 8,455,000 8,445,523 0 5,562 0 0 ....422,750 | 12/01/2005 | 02/01/2035.
928827 DE 1 |VOLUSIACNTY FLA ARPT SYS REV.......cocovveirmerrerirserreemsemssssnnnsnisnseens | evvveen | oo | eevvvriirenns | oo 1FE ..2,052,201 | ..... 104.742 | oo 1,848,696 1,765,000 1,785,295 0 (25,885) 0 0 07/18/2000 | 10/01/2015.
928827 DF 8 | VOLUSIACNTY FLA ARPT SYS REV, ,197,031 110.301 2,084,689 1,890,000 1,937,552 0 (25,248) 0 0 07/18/2000 | 10/01/2016.
928827 DG 6 | VOLUSIA CNTY FLA ARPT SYS REV......ccomvrerereimerrrnrereneerseeseneeeeesnenees | cviveee [ oo | eevvevernne [ vevene 1FE ...2,354,063 | ... 115.039 2,329,540 2,025,000 2,100,394 0 (24,751) 0 0 07/18/2000 | 10/01/2017.
928827 DH 4 [ VOLUSIACNTY FLA ARPT SYS REV......cccovvvrerrereireereeieeseesnnsssssnissnins | eviven | oo | eevevivenns | evinee 1FE | e 2,520,710 | ..... 119.031 2,577,021 2,165,000 2,269,832 0 (24,518) 0 0 ....151,550 | 07/18/2000 | 10/01/2018.
928827 DJ 0 | VOLUSIA CNTY FLA ARPT SYS REV......oeevvviimerreiimseneiensenssssssssssssssnnns | vvvvenn | oo [ eovevviinines | oonees {13 [ 2,704,099 | ..... 122.432 2,840,422 2,320,000 2,455,647 0 (24,321) 0 0 ....162,400 | 07/18/2000 | 10/01/2019.
928827 DK 7 | VOLUSIA CNTY FLA ARPT SYS REV.......coevvvemmerrerinseneeiineessssnsssssssssssens | evvveen | oo | eevevriinnees | oo 1= [ 2,886,593 | ..... 125172 3,098,007 2,475,000 2,641,902 0 (23,992) 0 0 ....173,250 | 07/18/2000 | 10/01/2020.
928827 DL 5 | VOLUSIA CNTY FLA ARPT SYS REV......ccocevvimmerrrrimsenreeimsensssnsesnsssnsesnnis | evvnnen | oo [ eeverviinnees | e AFE | i 3,098,672 | ..... 127.306 3,373,609 2,650,000 2,852,862 0 (24,114) 0 0| .nn7.000 | .......5.620 | AO..ccoe | covvvvrrnnns 46,375 ....185,500 | 07/18/2000 | 10/01/2021.
929833  AM 3 | WACO TEX EDL FIN CORP REV.......oimuurrrimmrrrrinnnerinnsenrissesnsssssssessssenes | evvveen | oo | woveenns 1. AFE | i 2,348,258 | ..... 111.198 2,501,955 2,250,000 2,296,815 0 (13,529) 0 0]..5.000 | ......4.290 | MS.coe.| v 37,500 ....112,500 | 12/03/2010 | 03/01/2028.
929833  AX 9 | WACO TEX EDL FIN CORP REV.......commurrvirmrrrrimnnnrrirmnnenninnsensessssessssssenne | eevve | oo | wveneed | o 1FE ..8,949,680 | ..... 111.483 8,918,640 8,000,000 8,712,241 0 (85,763) 0 0 133,333 ....400,000 | 02/02/2012 | 03/01/2043.
93978E A9 3 [ WASTHLTH PROVIDENCE.........cooommmrremrmrrerrnserrerinennesssssenssssseenssssssennees | wvvnee | oo | cvver [ 1FE ,500,000 111.247 1,668,705 1,500,000 1,500,000 0 0 0 0 19,688 78,750 | 03/10/2008 | 10/01/2033.
93978T CC 1 | WASHINGTON ST HSG FIN COMMN........cvvveemermerrrmnrererernersnenensssennenen | evvnnen | oo | wevreed | o 1FE 12,179,128 | ... 101.155 2,310,564 | ...ooooenne 12,170,000 | ...coeeveeee 12,174,301 0 (4,487) 0 04850 | ... 4810 | Do | v 49,187 ....590,245 | 11/25/2013 | 12/01/2031.
944514 FL 7 | WAYNE CNTY MICH ARPT AUTH REV.......cccovimmmmrrimnnnreerinseneesssenresissennens | vevves | oo | o 1. J131=3) [ 11,290,000 | ..... 103118 | oo 11,642,022 | ............ 11,290,000 | ...cooeveee 11,290,000 0 0 0 0].....5.000 | ....5.000 | JD.cccc. | worrrrrrrrrns 47,042 ....564,500 | 01/17/2008 | 12/01/2037.
956597 BQ 0 [ WEST VIRGINIA ST BLDG COMMN LEASE..........coccommvrmirerrenreerenvnnieniins | evvven | o] v 2 | 2] 4,746,259 | ..... 110.008 5,329,888 4,845,000 4,816,565 0 (2,593) 0 0 130,209 ...260,419 | 08/19/1999 | 07/01/2018.
958697  JS 4 | WESTERN MINN MUN PWR AGY MINN........covvvrmerremrrrrenrirnmnnreciesennineenins [ cvveee [ o] v 1] TFE | 5,530,400 | ..... 114.810 5,740,500 5,000,000 5,509,560 0 (20,840) 0 0 109,028 | oo 0 | 07/02/2014 1 01/01/2046.
958697  JT 2 | WESTERN MINN MUN PWR AGY MINN.......cooevvvvererrriranmnresenresssnensennes [ evvvees | oo | v 1. {13 [ 2,805,500 | ..... 116.817 2,920,425 2,500,000 2,793,402 0 (12,098) 0 0 54,514 0 | 06/27/2014 | 01/01/2035.
958697 JU 9 | WESTERN MINN MUN PWR AGY MINN.......covuervvierrirmnmnnirsesrnssnensinnnes [ vevvies | oo | v 1] 1FE | 2,796,950 | ..... 117.389 2,934,725 2,500,000 2,785,210 0 (11,740) 0 0 54,514 0 | 06/27/2014 | 01/01/2036.
98322P 3P 2 | WYOMING CMNTY DEV AUTH HSG REV.......coovniiiiisisiiissisiesssssinnees | evvnse | o] veieeeee 1. 1FE 12,621,449 | ..... 101.461 .12,495,000 ....12,587,527 0 (33,922) 0 0 48,939 | ...........587,265 | 05/28/2014 | 06/01/2031.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations 2,385,970,306 XXX 2,330,745,000 2,379,745522 | ....... (8,731,352) ] ....... (5,087,262) 0 0 XXX XXX 2,458,749 09,771,545 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31283H NA 9 [ FGOLD 30YR GIANT.......covmrrvrirnreisnenrissnerssssnessesssessessssesssssssessssssensenes | vveee | oo | cvevveees 2 | L [— 1,667 | ..... 114.531 1,907 1,665 1,665 0 0 0 0 e 7.500 | ... 7410 | MON.. L0 e 125 | 06/22/2001 | 12/01/2030.
31283H NE 1 [ FGOLD 30YR GIANT.......cooovvvrirrnriinnenrisnenesssnessssssessessssessssssesssssssessenes | svvene | oo | cvnvvenen 2 | L 134 | ... 114.966 152 132 133 0 0 0 0 8.000 | ... 7.640 | MON.. 1 11 | 06/22/2001 | 10/01/2030.
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Amount Due & | Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR [ nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. Rate of Rate of | Paid Accrued During Year Acquired Date
31402C 5L 2 [FNMABOYR.....oiiieiii i | e I v 1 50,388 | ..... 114.535 60,188 52,550 50,905 0 347 0 0f....6500].... 7.330 | MON... 285 3,416 | 04/21/2004 | 12/01/2031.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securitie: 52,189 XXX 62,247 54,347 52,703 0 347 0 0 XXX XXX XXX 296 3,552 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
784420 AB 7 | SLCLT_05-1 _AFE 597,829 601,757 601,967 599,010 0 3,082 0 0]....0080 ] .. 2.060 | FMAN. 63 1,924 | 06/23/2011] 11/15/2021.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities 597,829 601,757 601,967 599,010 0 3,082 0 0 XXX XXX XXX 63 1,924 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations .......2,386,620,324 XXX ] 2,561,120,944 | ......2,331401,314 | ....... 2,380,397,235 | ....... (8,731,352 ........ (5,083,833) 0 0 XXX XXX XXX ] oo 32,459,108 | .....109,777,021 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00130H  BU 8 [AES CORP.......ccooviiiciriccsnissscsisssssssssissssssssssssssssssssssssnans | covii [ [ 1] BFE 1,000,000 | ..... 101.500 | .occovvreneee 1,015,000 | ............. 1,000,000 | ...cooovvee 1,000,000 0 0 0 0f...5500| .. 5.500 |MS......| oo 16,194 | L 28,722 | 03/04/2014 | 03/15/2024.
009990  AD 4 | AESILUMINA LLC.....oooorrvernreiinessesssssssssssssesssssssssssssssssssssssssnsssens | svveees R|... .4,789,995 | ..... 100.000 | cveoovvernen 4,789,995 | ....oooovune 4,789,995 ....4,789,995 0 0 0 0f...6.000 | ... 6.000 422,920 | 01/18/2013 | 03/26/2032.
02507 AB 0 [ AMERICAN CENTURY COS INC ,000,000 | ..... 110.839 6,650,340 6,000,000 6,000,000 0 0 0 0 5.580 .334,800 | 03/09/2011 ] 03/09/2021.
02507 AC 8 [ AMERICAN CENTURY COS INC......cccommrrimrrinrineniiesrisessiesssssssesenes | vevvens - ..5,500,000 | ..... 112419 | e 6,183,045 | ...cocvvvnec 5,500,000 5,500,000 0 0 0 0f...5.730 | ooooe 5.730 .315,150 | 03/09/2011 ] 03/09/2023.
03232P  AC 2 [ AMSURG CORP.......ceoviureieriiriiisesissseiesesissssssesssesesssesssssesssesssasesieess | covins IO [ 1] AFE| 1,000,000 | ..... 102.500 | .ooovevernene 1,025,000 | ........cco... 1,000,000 | ..covoonvene 1,000,000 0 0 0 0f..5625| ... 5.620 0 | 07/01/2014 | 07/15/2022.
03523T AP 3 | ANHEUSER-BUSCH INBEV WORLDWIDE INC........ccoccervecrieeriincnieicniens [ e ] 1FE| s 5,669,163 | ..... 130.402 | ..cococvennc 7,432,968 | ...cccooonec 5,700,000 | ...cocvuuuees 5,670,592 0 466 0 0f...6375] ... 6.410 ceereeenn 167,556 | e 363,375 | 10/13/2009 | 01/15/2040.
035287  AE 1 [ ANIXTER INC....orveoeiereiisecieeiss st ssssssssssssssssnnses | oeeeens o |l BFET 320,000 | . 100.500 321,600 320,000 320,000 0 0 0 0]....5.125 | ....... 5.120 0 | 09/18/2014 | 10/01/2021.
03674X  AA 4 [ ANTERO RESOURCES CORP.........ccooomiiicriinniincriissiisesissssissssisssinnss | covens | ed | 4FE] e....2,505,000 | ... 94.500 2,362,500 2,500,000 | ..ocvvvvvnnne 2,362,500 | ........... (142,354) (146) 0 0 .. 5125 | ....cc 5.080 09/04/2014 | 12/01/2022.
044209  AF 1 [ASHLAND INC......ccooocrvirririrsciineiissiisnsisssisnsissisesssissssssssssensssns [ oeneien [ oo | evvnee? [ el FE ] 491,250 | ... 100.000 500,000 500,000 491,625 0 375 0 0 .5.010 07/30/2014 | 08/15/2022.
058498 AR 7 | BALL CORP.......ossviiiiciiisniisisiisssisssissssssssssssssssssssssssssssssnnes | oeriens o | SFET .iin..1,000,000 | ... 103.000 | ..ccovvveneee 1,030,000 | .............. 1,000,000 | ... 1,000,000 10,000 0 0 0f....5.000 | ... 5.000 02/24/2012 | 03/15/2022.
060505 CS 1 | BANK OF AMERICA CORP.........cooooriimriinriiinriisseiisncisssisssissssssssinas | oeniens [ [ IO {13153 [P 371,000 | ..... 107.072 397,237 371,000 371,000 0 0 0 0f....5625] ... 5.620 11/16/2011 10/14/2016.
06051G  DZ 9 | BANK OF AMERICA CORP.........ccoovomriirriinriinsisnissnsissssesssssississnnies | s [ [ L131=] [ 788,000 | ..... 120.899 952,685 788,000 788,000 0 0 0 0f....7625]... 7.620 12/05/2011 06/01/2019.
06051G  EM 7 | BANK OF AMERICA CORP..........ovoeerreeiienrecienreesisssesiaeessesisessesisnes | i e [ (L31=] 28,563,628 | ..... 115.799 | covevrrnnes 30,976,323 | ............ 26,750,000 28,149,748 (VN I (162,819) 0 0f...5700 | ... 4.810 | JJ....... crreeern864,960 | .........1,524,750 | 06/04/2012 | 01/24/2022.
06051G  FB 0 | BANK OF AMERICA CORP.........covcveureierirnreinerissresesesesssessenesssessenees. | oveene ] e 1FE 9,493,065 | ..... 105.043 | .ooooeerennc 9,979,123 | ..ovvvvrnec 9,500,000 | ...ooovevnees 9,493,595 0 530 0 0f....4125].. 4130 [JJ....... ceererennen 173,078 | 197,026 | 01/15/2014| 01/22/2024.
077454 AG 1 | BELDEN INC.....coooirirriieriieriisesise st sesss st ssssssssessssssssesssessssens | neveins ] e ] 4FE .500,000 | ....... 96.000 480,000 500,000 480,000 (20,000) 0 0 0f....5250 | ... 5.240 [JJ....... 13417 0 | 06/24/2014 | 07/15/2024.
126117 AS 9 [ CNA FINANCIAL CORP......ccooorverriiriiiieiieniiesiiessisesieesssssessssssisenies | ceriens IO 1] 2FE| i 1,499,820 | ..... 101.165 | oo 1,517,486 | .............. 1,500,000 | ..covoonvene 1,499,820 0 0 0 0f...3.950 | ... 3.950 | MN..co. | ceoeriiinans 7571 | o 42,463 | 02/24/2014 | 05/15/2024.
131347 CF 1 [CALPINE CORP.......cooviiriicrieceiericeiiessissise s | ceniens oY 1] AFE| i 1,000,000 | ..... 101.250 | .o 1,012,500 | .............. 1,000,000 | ..coooouvvee 1,000,000 0 0 0 0f...5750 | ... 5.750 | AO...... 25,396 0 | 07/08/2014 | 01/15/2025.
156700  AS 5 [ CENTURYLINK INC.......ccoooiriiiriircriiiciiicniiscsiisssieseieseisesesesisessiiens | ceriens ] SFE| i 1,000,000 | ..... 104.220 | ..ocoovenncee 1,042,208 | ............ 1,000,000 | ..coooouvee 1,000,000 0 0 0 0 5.800 | MS...... 17,078 58,000 | 01/10/2014 | 03/15/2022.
165167 CF 2 [ CHESAPEAKE ENERGY CORPORATION..........coouvummmiicnnieniiinnireniiiens [ e ] ] SFE| o 549,375 | ... 107.000 535,000 500,000 535,000 (3,567) (5,802) 0 0f...6625| .. 5.030 |FA..o | o 12514 | ..o 33,125 | 01/31/2013 | 08/15/2020.
165167 CG 0 [ CHESAPEAKE ENERGY CORPORATION..........ccoovvmmircnniieniisniieniiinns [ e ] ] 3FE ..1,057,500 | ..... 105.000 | ..ccovvvvneee 1,050,000 | .............. 1,000,000 ....1,046,452 0 (6,290) 0 0f....6125] ... 5220 |FA....| . 23,139 [ .o 61,250 | 03/08/2013 | 02/15/2021.
165167 CN 5 [ CHESAPEAKE ENERGY CORP.........ccoooviriiinriinriinneccnnisseissnisneinns [ v ] ] 3FE ..2,268,650 | ....... 97.750 2,218,925 2,270,000 | .. 2,218,925 (49,799) 74 0 0].....4875 | ... 4.880 | AO...... 23,362 52,565 | 08/01/2014 | 04/15/2022.
17248R - A 5 [ AT&T MOBILITY LLC.....oiiiirrisceiersceisceisseisssisesisssessssssesssnnnnas | ceniees [ [ IO 1FE| s 7,919,356 | ..... 133945 | ............ 10,715,650 | .............. 8,000,000 | ....cccooeeue 7,936,414 0 1,872 0 0f..7125 | ... 7.200 [ Do | e 25,333 [ oo 570,000 | 08/09/2002 | 12/15/2031.
18451Q AH 1 [ CLEAR CHANNEL WORLDWIDE HOLDINGS l.....coouerererirererrerirereinens | covee oY [ 1] AFE| i 1,000,000 | ..... 105.000 | cveovvrernene 1,050,000 | ....oooonc. 1,000,000 | .cvvvvrvene 1,000,000 0 0 0 0f....7625]... 7620 | MS......| oo 22,451 | oo 76,250 | 02/29/2012 | 03/15/2020.
18538R  AH 6 | CLEARWATER PAPER CORP.........cooocmmrrrvirmerresisereesssessesssssssssssssssessnns | soveees ] ] 3FE | oo 565,000 | ....... 98.500 556,525 565,000 556,525 (8,475) 0 0 0].....5375 | ....... 5370 [FA..... 12,822 0 | 07/24/2014 | 02/01/2025.
186108 BU 9 [ CLEVELAND ELECTRIC ILLUMINATING CO......cccormvrermrrirmrrirerirnenirecnes [ v ] ] 2FE| i 1,509,435 | ..... 116.230 | .o 1,743,457 | oo 1,500,000 | ..covooneene 1,502,585 0 (787) 0 0f...7.880 | ... 7.810 | MN..oo. | oo 19,700 | .oovevennee 118,200 | 04/10/2001 | 11/01/2017.
18883#  AA 8 | TCW TL B (2019)...ccciruerrriiriirciicniieceisesiiessissssiesssssssesssssssssesssennss. | oveens ] ] 3FE 0 0 0 0 0 0 0f.....3.000 | ... 0.000 | MS...... 22,901 0 | 03/05/2014 | 12/04/2019.
196522 AK 2 [ COLORADO INTERSTATE GAS CO......cocovrvirriimriinriissiissesissiisssiinss | ceriens ] ] 2FE ,998,799 | ..... 104.613 | ....cccoo.uc 7,322,960 | ..ooovvenec 7,000,000 | ..oooocreeecc 6,999,930 0 76 0 0f-...6800 | ... 6.800 [ MN..... | coovoeceaacd 60,822 | ............ 476,000 | 06/20/2006 | 11/15/2015.
202795 HK 9 | COMMONWEALTH EDISON.......cccviuuiiiiriiniiicriissiiiesiisssiscsissssiaenees. | ceriens ] ] 1FE| s 3,181,920 | ..... 128.197 3,845,935 3,000,000 | ...cocveeueee 3,163,067 0 (4,006) 0 0f...5900 | ... 5460 |MS....| oo 52,117 | oo 177,000 | 09/17/2009 | 03/15/2036.
203372 AL 1 | COMMSCOPE INC.........ocoiviiiriicriinriissieseississesssissesssssssisensnins. | oeriens IO I 1] AFE| i 1,000,000 | ....... 99.000 990,000 1,000,000 990,000 (10,000) 0 0 0f...5.000 | ... 4.990 09/09/2014 | 06/15/2021.
20854P  AJ 8 [ CONSOL ENERGY INC.......cocoiiiiiriiinniriiississsississesisssisssissssisnnss | o IO [ 1] 4FE 2,027,500 93.250 1,865,000 2,000,000 | ..ocvvvvvnnne 1,865,000 | ........... (161,060) (1,440) 0 0[......5.875 | ... 5.580 07/29/2014 | 04/15/2022.
228227 BE 3 | CROWN CASTLE INTERNATIONAL CORPORA.........ccoovvnriinriciinniinas [ e o | SFETnnl1,990,000 | 101.000 2,020,000 2,000,000 | ...cccovveneee 1,990,741 0 741 0 0f....4875] ... 4.950 04/01/2014 | 04/15/2022.
23331A° BF 5 [DRHORTON INC......coooorirricrciincienisncissnissnissnissnsssnissnssssnssnns | woveens | oo [ coneend |l BFE ] iin.....500,000 | ... 101.250 506,250 500,000 500,000 0 0 0 0 ..3.620 01/30/2013 | 02/15/2018.
242370 AA 2 | DEAN FOODS COMPANY.......ccouremrrrmmeremmenssnesesssesssesessnsesssesssssssssensenas | veveens . 419,357 | ... 106.500 | .veoocverneee 1,517,625 | ..covvveven. 1,425,000 | .coovoonvene 1,423,937 0 691 0 0]....7.000 | ...... 7.050 05/11/2006 | 06/01/2016.
247126 AJ 4 | DELPHI CORP........ciriiiriiriiesiiesiiesise s sessssssesssssssssenses | nevvins IO [ 1] 2FE| i 1,992,980 | ..... 103.551 2,071,025 2,000,000 | ..oovereennee 1,993,431 0 451 0 0f...4150 | .. 4.190 02/24/2014 | 03/15/2024.
256677 AC 9 | DOLLAR GENERAL CORP........ormvrrrerrrrrissinnsrissssssssssssesssssssssssssssssans | svvvees I [ 1] 2FE| i 1,859,760 | ....... 91.047 1,820,946 2,000,000 | ..oooveriennee 1,871,773 0 12,013 0 0f...3250 | ... 4.170 01/21/2014 | 04/15/2023.
257559  AC 8 | DOMTAR CORP........oocveicieieieieiesesees s esesenaens. | e e e 2FE| oo 501,250 | ..... 104.035 520,175 500,000 500,167 0 (254) 0 07125 ... 7.060 | FA...... 13,458 35,625 | 02/08/2010 | 08/15/2015.
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277432 AK 6 | EASTMAN CHEMICAL COMPANY........covvvevemrmeemerreessennssssennssssneensssseene | vvvve | oo | woveenns 1. 2FE| e 11,576,439 | ..... 106.843 | ........c.nc 12,714,403 | ............ 11,900,000 | .oveeveeee 11,706,994 0 34,185 0 (VN IO 4500 | ... 4810 | JJ........ 246,925 535,500 | 01/26/2011 | 01/15/2021.
27876G  BE 7 [ DISH DBS CORP.........commrrrerrrrineeriissessisnsssisssssssssssssssssssssssssssssssssenes | ovnnees [ oo | ovvenennins | vovnee 3FE| cooves 1,540,301 | ..... 105.000 | .oovvvevnene 1,627,500 1,550,000 1,548,537 0 1,255 0 0 e 71425 | ... 7210 [FALo| s 46,016 | .cooveee 110,438 | 01/26/2006 | 02/01/2016.
29379V AG 8 | ENTERPRISE PRODUCTS OPERATING LLC.......cvvevervecisnnrrerssenreerssnniens | wviees | o o e 2FE| oo 2,981,580 | ..... 120.788 3,623,666 3,000,000 2,982,841 0 288 0 0. 6.125 | ....... 6170 [AO..... | wcovveereenne 38,792 | oo 183,750 | 09/24/2009 | 10/15/2039.
29379V BB 8 | ENTERPRISE PRODUCTS OPERATING LLC......c.covvverreeirenirenirenrienrinnninnnens | veves | oo | cvienens 11.... 2FE | oo 1,996,220 | ..... 101.374 2,027,487 2,000,000 1,996,493 0 273 0 0 3.900 3.920 | FA....... 29,467 39,650 | 02/05/2014 | 02/15/2024.
29444U AL 0 | EQUINIXINC....oviiiiiriiriiniisiisiississississississsssssssssssssssssssssssesssssssssssenssensss | onvees | oo | evvvenens 11 4FE 500,000 99.500 497,500 500,000 497,500 0 0 0 0] 4875 | ... 4870 | AQ.c. | covverrere 6,004 | .............. 24,375 | 02/28/2013 | 04/01/2020.
31620M  AH 9 | FIDELITY NATIONAL INFORMATION SERV.........ccomuurrvvmmmerrermnenrinmssenrinnnes | evvvees | oo [ v 1. 2FE | v 1,000,000 | ..... 106.125 | coovvvve 1,061,250 1,000,000 1,000,000 0 0 0 0 [ 5.000 | ...... 5.000 [MS......| wvoveerrenns 14,722 | oo 50,000 | 03/05/2012 | 03/15/2022.
345838 AE 6 | FOREST LABORATORIES INC......ccovoeucrrieennrieennerisennrnssesssisnessssssssenns | eevveen | oo | cveneend | o 2FE ...1,000,000 | ..... 107.000 | ooovvvvee 1,070,000 1,000,000 1,000,000 0 0 0 0 4875 | ... 4870 | FA o] o 18417 | e 26,406 | 01/27/2014 | 02/15/2021.
35906A AQ 1 [ FRONTIER COMMUNICATIONS CORP.........ccoouvvreremrermnerrenmsenenssnsensennse | wvvnee || o [ 3FE ..785,000 9.750 783,038 785,000 783,038 (1,963) 0 0 0 6.875 15,591 0 | 09/03/2014 | 01/15/2025.
364725 BC 4 | GANNETT CO INC.....ccoosvrrvermrrininnerresseeresssessessssnssssnenssssseessssssenssssnees | evvneen | oo | cveneed | e 3FE ..183,220 | ..... 100.500 185,925 185,000 183,273 0 53 0 0 5.500 3,194 0 | 09/03/2014 | 09/15/2025.
36962G W7 5 [ GENERAL ELECTRIC CAPITAL CORP.........cconmumrrrrmmrrrrirmnnnrirmssenrirsssesnnes | covveee | oo | vvvereinns | o IFE | eec...i22.2,000,000 | ... 94.862 | ..o 1,897,257 2,000,000 2,000,000 0 0 0 0 0612 | .....0610 | FMAN. | oo 1871 | s 12,442 | 05/02/2006 | 05/05/2026.
37045X AL 0 [ GENERAL MOTORS FINANCIAL CO INC........coovvvermrerreerisnmrrerrsennesssmennesnns | wevees | oo | corivsvenns [ e 3FE [ 1,453,125 | ..o 101.875 | oo 1,528,125 1,500,000 1,457,076 0 3,951 0 0 [ 4250 | ......4.660 [MN.... | ccoovrrnnenns 8,146 | oo 63,750 | 01/21/2014 | 05/15/2023.
38141G  GS 7 [ GOLDMAN SACHS GROUP INC/THE...........cccommmrrecmmerrermnnnnesmennersseenneiss | vvevees [ oo | covevniiinns | e IFE | i 14,815,887 | ... 115702 | oo 16,661,195 | ............ 14,400,000 | ...cccoveee. 14,722,432 0 (36,684) 0 0 5750 | ... 5.360 [JJ........ 361,100 828,000 | 04/25/2012 | 01/24/2022.
383909 AE 8 | WR GRACE&CO (CONNECTICUT DIVISIO......cvvemerermrrererermerererenseeeennees | covveee [ oo | werrveerinne | e 3FE | ec..er... 1,000,000 | ... 102.375 | oo 1,023,750 1,000,000 1,000,000 0 0 0 0. 5125 | ... 5.120 | AO...... 14,948 0 | 09/11/2014 ] 10/01/2021.
404119 BN 8 [HCAINC. ..o sssnssesssessssssssssssssssssnsssnssens | evinens | oo | everenes 11...3FE| ................806,525 | ..... 103.000 829,150 805,000 806,487 0 (38) 0 0 5.000 | ....... 4970 [MS.o| v 11,851 | e 19,901 | 07/16/2014 | 03/15/2024.
40414L  AK 5 [HCP INC....ooooieiiciceecseeeeieeeeesieeieessissiesisssisssssssssssssesssesssensssnssensens | evveens | oo | veveeee? | i 2FE | ciee..2,986,110 | ... 103.766 3,113,004 3,000,000 2,987,055 0 945 0 0 02/12/2014 | 03/01/2024.
454889  AM 8 | INDIANA MICHIGAN POWER COMPANY.........ccoonmmerriimmnenrensenresmsssersnsenne | vevves | oo [ eovverinnnes | oeeen2FE | iiinnece.2,047,460 | ... 126.241 2,524,838 2,000,000 2,043,112 0 (927) 0 0 09/09/2009 | 03/15/2037.
45687A  AJ 1 | INGERSOLL-RAND GLOBAL HOLDING CO L....ocevrrvererrrerecreiesesreinnnsens | cvveres E| .| o 2FE | ce..rn.1,008,830 | ... 105.511 | oo 1,055,114 1,000,000 1,008,138 0 (692) 0 0 01/23/2014 | 06/15/2023.
46625H JC 5 [ JPMORGAN CHASE SECURITIES INC.......ccoovvemmrerrimnnnriemnsenrinssensnsssseens | ovvvene [ oo | conveeriinns | o IFE | 01,547,520 | ... 108.595 | .covvvvrne 1,628,935 1,500,000 1,535,424 0 (4,598) 0 0 03/27/2012 | 08/15/2021.
46625H  JQ 4 [ JPMORGAN CHASES&CO........cooerveererriricrriiiseensesssensesseesssssessessssesssssns | voseeee [ oo | cvvvvenne 1]...2FE| ..........25,000,000 | ..... 104.375 26,093,750 25,000,000 25,000,000 0 0 0 0 01/14/2014 | 12/31/2049.
47032@ AH 4 | JAMES CAMPBELL CO LLC........coomevrvirmerreeimeererirmenreninsenssisennsssssssssisnees | vovveee [ oo | covneevvinns | o2 | v 1,000,000 | ... 102.297 | oo 1,022,970 1,000,000 1,000,000 0 0 0 0 09/26/2014 | 09/30/2026.
47032@ AJ 0 | JAMES CAMPBELL CO LLC........coomevvvirmerrerrerreirsenneniesessisennssssssnssssnens | vveveee [ oo | cvvvvvvrinns | o2 | e 1,000,000 | ..o 102.502 | ovvvverre 1,025,020 1,000,000 1,000,000 0 0 0 0 09/26/2014 | 09/30/2027.
471109 AB 4 | JARDEN CORP.........commmrrrmnrrrrirnnsnressnnenssssenssssnsessssssesssssssssssssssessssssnees | vvvvee | oo [ wovvreend | oeeie3FE | riiii..n.495,000 | ... 110.375 551,875 500,000 498,110 0 714 0 0 02/11/2010 | 05/01/2017.
48273* AD 1 | CENTERPLATE TL A (2019) ,283,799 7.875 1,256,518 1,283,799 1,256,518 (27,281) 0 0 0 11/27/2013 | 11/26/2019.
494550 BD 7 | KINDER MORGAN ENERGY PARTNERS LP.......ccocoovumremriereerisnnsnesneennns | evevene | oo | cvrveriieeins | v 2FE 513,325 | ..... 111.267 556,340 500,000 512,438 0 (207) 0 0 02/23/2010 ] 09/01/2039.
501044 CR 0 | KROGER CO....occuurrercrrirrirerrieesisrissssssssissssessesssssssssssssssssssssssssssenss | coveee [ oo | wovevenne 1] 2FE | 1,993,220 | ..... 108.701 2,174,027 2,000,000 1,996,455 0 1,325 0 0].....5000 | ...5010 [AO....| e 21,111 | s 04/10/2012 | 04/15/2042.
501889  AB 5 | LKQ CORP....cccoovvirrrirneriisnsrissssssssssessisssssssssesssssssssssssssssssssssssssnne | svsve | oo | eoveenne 1] 3FE 945,000 95.500 955,000 1,000,000 949,458 0 4,458 0 0]...4750 | ......5.510 [ MN..... | coooccieernn 8,089 | oo 01/16/2014 | 05/15/2023.
521865 AV 7 |LEAR CORP......comsirrvirrrriieenrisesssissssssissessssssssssssessssssssssssssssssssssenns | avsveen | oo [ eveeens 1. 3FE| v 1,000,000 | ..... 102.250 | coovvvvvenee 1,022,500 1,000,000 1,000,000 0 0 0 08375 | 5370 [ MSe | v 15,826 | ..oocvvevrenee 27,024 | 03/11/2014 | 03/15/2024.
532716 AM 9 | LIMITED BRANDS INC.......onmurrrirrrrrieenrisnnesnissessisssessssssesssssssessssssense | evvneen | oo [ evvevvennees | ovvees 3FE | cooens 151,500 | ..... 110.000 165,000 150,000 150,616 0 (216) 0 06900 | 08720 | Jdevriia| o LN AE T — 10,350 | 01/07/2010 ] 07/15/2017.
56585A  AD 4 | MARATHON PETROLEUM CORP.........ccooevrvimmerreirmeenriiennsisnesssssennsssnnes | svevnee | o covervennins [ e 2FE| e 11,993,640 | ..... 110198 | oovvvveenne 13,223,772 | oo 12,000,000 | ..ovvereeee 11,997,696 0 310 0 05125 | 5120 [MS. | v 205,000 | ..ot 615,000 | 01/27/2011 | 03/01/2021.
629377 BX 9 | NRG ENERGY INC.....coevrveerreiirerriisermeiinereeesseenssisessssssnssssssssssssssseneens | evvneen | oo | weveneen | e AFE ...3,000,000 | ..... 101.500 3,045,000 3,000,000 3,000,000 0 0 0 0 31,250 98,958 | 04/04/2014 | 05/01/2024.
62943W  AA 7 | NRG YIELD OPERATING LLC........ovverveerrmrrrirrcrrenisernesssennesssenssssseenessens | wvvnee || cvver [ 3FE ,000,000 101.500 1,015,000 1,000,000 1,000,000 0 0 0 0 21,799 0 | 07/31/2014 | 08/15/2024.
64110L  AE 6 | NETFLIXINC...cooooiirivrinrrerisnsereesnensssnsesessssensssssesssssssesssssssssssssssesssssns | evvneen | oo | cvvvneend | v 3FE 500,000 | ..... 104.250 521,250 500,000 500,000 0 0 0 0 11,198 26,875 | 01/29/2013 | 02/01/2021.
641423 BM 9 | NEVADA POWER CO.......cocovvvvmrrrininrinnesiesnessisnsssssssssssssssssssssnsesnee | evvveen | oo [ eovevriirinns | ovenes AFE | oo 199,482 | ... 105.709 211,419 200,000 199,920 0 62 0 0]....5950 | .....5980 [ MS....| cccovrrrnenne 3504 | oo 11,900 | 01/10/2006 | 03/15/2016.
69889 AA 9 | PAR PHARMACEUTICAL TL B (2019) NEW......ccvcmererrererererrenireressenisnnens | ovvene | oo | vevevnnee 2 | AFE | e 1,947,480 | ....... 97.333 | v 1,895,546 1,947,480 1,895,546 (51,933) 0 0 0].....4.000 | ......4.000 | MN..... | cooorriericnnnee 216 | v 79,671 | 02/06/2013 | 09/28/2019.
706451 BC 4 | PEMEX PROJECT FUNDING MASTER.........coucvummrmrirnerrnnnrinereinsnnisensinsnnins | wveveee [ oo | eevreeiines [ eevene 2FE | 1,027,000 | ..... 131.600 | ..o 1,710,811 1,300,000 1,101,232 0 12,365 0 0.....8625 | ...11.400 | JD..cccc. | v 9,344 | ..o 112,125 | 02/10/2006 | 12/01/2023.
706451 BD 2 | PEMEX PROJECT FUNDING MASTER.........ccoovummrmrinrrinnnrirneriinsnnisennensnnins | wvoveee [ oo | eevreeiines [ e 2FE | oo 1,720,926 | ..... 138.127 2,900,684 2,100,000 1,784,322 0 11,874 0 09500 | ... 11.810 [ MSec| v 58,742 | oo 199,500 | 02/08/2006 | 09/15/2027.
723787  AF 4 | PIONEER NATURAL RESOURCES COMPANY.......cocvvvmmerreermennnnsnennrennees [ eevves | oo [ evvvrvinnees | eeeee2FE | i 493,750 | ..... 112.687 563,436 500,000 497,076 0 753 0 0.6875 | o 7.070 [ MNLccoe | i 5,729 | oo 34,375 | 01/26/2010 | 05/01/2018.
73179P  AK 2 | POLYONE CORPORATION.......covveuurmmerrismmnrrnisessisssessssssssesssssssssnsennens | sevenes 500,625 | ..... 100.125 500,625 500,000 500,535 13,072 (37) 0 0 7,729 26,250 | 02/13/2013 | 03/15/2023.
74264* AB 2 | PRISALHCLLC ,000,000 2,047,860 2,000,000 2,000,000 0 0 0 0 04/15/2014 | 04/15/2026.
74273@ AC 7 | PRIT CORE REALTY HOLDINGS LLC......coveuurrevemerrerierreesnenrssssensessnnes | cvveres ..1,500,000 | ......99.432 | ..cooovrrnnnne 1,491,480 1,500,000 1,500,000 0 0 0 0 02/14/2013 | 02/14/2025.
74347@ AA 3 | PROSIGHT GLOBAL INC.......cocoerrveeerrriinenerienersesnenssssssessssnsssssssesenss | weveee | oo | cvverend? [ it FE | e 1,000,000 | ... 111.720 | oo 1,117,200 1,000,000 1,000,000 0 0 0 0 [.een?500 | ... 7.500 [ MNLooo | oo 6,458 | oo 75,000 | 11/27/2013 | 11/26/2020.
743663  B* 6 | PROTECTION ONE TL L+450 DUE 2019........ccomvvvrervmnmerirennerersnnennrsssenne | evves || e | el AFE | 1,224,863 | ......98.937 | .cooccceeees 1,211,849 1,224,863 1,211,849 (13,014) 0 0 0]...4250 | .....4.250 | MJSD. | cooocvvvvrire 145 | o 54,330 | 04/01/2013 | 03/21/2019.
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751277 AN 4 | RALSTON PURINA COMPANY........cccooviiermviiienreiiisnssiisnnssissnsssissnnns | crveies e [ 1FE| oo 5,122,608 | ..... 132416 | oo 6,408,944 | .............. 4,840,000 | ...orvveees 4,972,034 0 (15,068) 0 0 9.300 | ....... 8.730 [MN..co. | oo 75,020 | oo 450,120 | 09/06/1994 | 05/01/2021.
751277 AR 5 | RALSTON PURINA COMPANY........oetrviummmrmrimmeneissnesssesssessesssessessseenes | seesres e [ AFE ] 4,766,150 | ..... 134.860 6,743,018 5,000,000 | ..ocvrvrvenee 4,873,543 0 10,493 0 0 8125 | 8.560 [FA...... | coovrvve 169,271 | covvvvvenee 406,250 | 09/01/1994 | 02/01/2023.
781172 AB 7 | RUBY PIPELINE LLC.....oouirreircrririsesriissessisssessessesesssssesssssesesssssnens | soeeies . ..7,770,000 | ..... 1M1.717 | .. 8,680,424 ..7,770,000 ....7,770,000 0 0 0 0]....6.000 | .. 6.000 .116,550 02/10/2012 | 04/01/2022.
79575@ AK 3 [ SALTCHUK RESOURCES INC ..1,500,000 11,486,155 ,500,000 1,500,000 0 0 0 0 1,068 06/25/2013 | 06/25/2028.
79575@ AL 1 [ SALTCHUK RESOURCES INC........coocvveeumrreirmerriesernesseeneessmssensissnnens | covenns . ..1,500,000 11,494,510 ,500,000 1,500,000 0 0 0 0 22,313 0 | 09/02/2014 | 09/02/2029.
81211K AU 4 [ SEALED AIR CORPORATION........commrreeermrmeierrreessreneessmmrnsessnensssssnnees | cvvenns o] e | AFE] 1,000,000 1,015,000 | cooveovenes 1,000,000 | ..o 1,000,000 27,500 0 0 0]...5.250 | .....5250 [AO..cco.| vovvrvivrns 13,125 | v 52,500 | 03/07/2013 | 04/01/2023.
829259 AR 1 | SINCLAIR TELEVISION GROUP INC........oocomrrermmrreernerresineenessssessesens | covenes o] e [ AFE] 1,000,000 967,500 1,000,000 967,500 (32,500) 0 0 0 24,688 0 | 07/09/2014 | 08/01/2024.
83379#  AD 7 | SODEXO INC.....oooveeeumrreiemsresianesnssssessessssesesssssssessssssessssssssssssssessens | cvveees I [ LI [ L] [ 5,000,000 | ....... 98.697 4,934,850 5,000,000 | ..ovvvvvveene 5,000,000 0 0 0 0 ... 4.140 | ......4.140 [MS....o] v 67,275 | oo 103,500 | 03/04/2014 | 03/04/2026.
848609  AA 1 | SPIRITS NEWCO LLC......rvverrrrriernrriesssesessssensissssesssssssssessssssssssnens | avveees e [ 2FE .5,467,307 | ..... 104.025 | ..... 5,687,366 ..5,467,307 ....5,467,307 0 0 0 0 805 253,233 | 02/20/2014 | 03/31/2033.
85205T AF 7 | SPIRIT AEROSYSTEMS INC ,000,000 11,011,250 ..1,000,000 ....1,000,000 0 0 0 0 03/04/2014 | 03/15/2022.
852060 AD 4 | SPRINT CAPITAL CORPORATION.......coccmirumreimerirreinessirensirssssnnirens | veveens . .869,675 756,800 860,000 756,800 | ........... (112,803) (72) 0 0 07/16/2014 | 11/15/2028.
852061 AQ 3 | SPRINT NEXTEL CORPORATION........coooervemenierriiienieessienieessissssinnns [ ceveens IO [ 1] 3FE| i 1,000,000 1,075,000 | .............. 1,000,000 | ..o 1,000,000 0 0 0 0 02/27/2012 ] 03/01/2020.
858119  BA 7 | STEEL DYNAMICS INC.....ooooirvvirmnrriinnrriseessesssssssssesssssssssssssssnnens | cevvees ] 1] 3FE] o 1,000,000 1,017,500 | covvovreens 1,000,000 | ..o 1,000,000 0 0 0 0 09/04/2014 | 10/01/2021.
87264A  AK 1 [ T-MOBILE USA INC....coourrvirmerrirrsenreissereesisessessesessessseessssssessessesenees | cvvenns ] e 1] 3FE] oo 2,000,000 | ..... 102.250 2,045,000 2,000,000 | ..ocvvvrvenne 2,000,000 0 0 0 0 03/08/2013 | 04/01/2021.
87264A AL 9 [ T-MOBILE USA INC.....ovserrverrerrirreerniseserressesssssenensessseesssssssessesseeenees | covenns o] ed [ 3FE] ...l 1,000,000 | ... 102.250 | covvvvvene 1,022,500 | covvovveees 1,000,000 | ..o 1,000,000 0 0 0 0 03/08/2013 | 04/01/2023.
87875U AC 6 [ TECO FINANCE INC.......cooovvvrirennriernscnriesnennisnsensesssensessssssssssssensessnnes | evveins [ oo [ coverviinns | eni2FE [ civiiiinnes...500,000 | ... 101.920 509,604 500,000 500,000 0 0 0 0 12/21/2007 | 05/01/2015.
88031N  AA 5 [ TENASKA ALABAMA PARTNERS........ccoouvviemerrerienriesenmeesiensessneneennes | cvvenns | 2 [ 3FE] eei...2,009,070 ] 106.000 | ..ovoovvnee 2,089,326 | .oovveranne 1,971,062 | ..o 1,989,246 0 (4,540) 0 0 07/25/2007 | 06/30/2021.
881609  AZ 4 | TESORO CORP......cvveerrreirmernesissresssssssssssessssssssessssssessssssssssssssessess | sveeres ] e 1] 3FE | i 35,000 | ..... 101.500 35,525 35,000 35,000 0 0 0 0 08/06/2014 | 10/01/2022.
881609 BA 8 | TESORO CORP........ovvirrreiierrisiesreisssessssssssssssssssssssssssssssssssssssssness | cvveies o] 1] 3FE] oo 1,000,000 | ....... 99.750 997,500 1,000,000 997,500 (2,500) 0 0 0.....5.125 | ......5120 [AO..c...| vovvrririan 12,813 03/04/2014 | 04/01/2024.
883203  BU 4 | TEXTRON INC......ovvvvrmrirrmimerirnesneressesssesesesssssssesssssssessssesssssesssseeses | veveens IO [ 1] 2FE| i 3,493,035 | ..... 104.536 3,658,787 3,500,000 [ .oeeoorernnee 3,493,448 0 413 0 0.......4.300 | ......4.320 [MS......] vorvrrirrrn 50,167 01/23/2014 | 03/01/2024.
893570 BW 0 | TRANSCONTINENTAL GAS PIPE LINE COR........comrrevrmerrernenreersennes | cvveees e [ 2FE .200,000 | ..... 106.186 212,372 200,000 200,000 0 0 0 0 2,702 04/06/2006 | 04/15/2016.
893647 AR 8 | TRANSDIGM INC.......cooourirriieriieriieriseseisesisensssessssesssesssssssssessssns | veveens o] e 5FE .995,000 | ....... 98.250 982,500 1,000,000 982,500 (12,851) 351 0 0 08/06/2014 | 10/15/2020.
911365 AX 2 | UNITED RENTALS (NORTH AMERICA) INC......cvvvverrmerrirrrnereesserrinisens | cevnees ] 1] BFE | i 545,900 | ..... 105.250 557,825 530,000 545,090 0 (810) 0 0 08/01/2014 | 06/15/2023.
911365 AY 0 | UNITED RENTALS (NORTH AMERICA) INC.......covvverrmerriirnereensenrininens | cevvees Y [ 1] 3FE] oo 1,000,000 | ..... 104.250 | coovvoven 1,042,500 | coovovrees 1,000,000 | ..o 1,000,000 0 0 0 05750 | e 5.750 [ Jdvoiis | v 26,514 02/24/2012 | 07/15/2018.
911365 BB 9 | UNITED RENTALS (NORTH AMERICA) INC.......cvvvverrmnrierrrereesnsenrininens | ceveees ] e 1] AFE] oo 1,500,000 | ..... 103.250 | .ovvvevere 1,548,750 | covvovveees 1,500,000 | ..oocovereeene 1,500,000 0 0 0 0. 5750 | 0. 5750 [ MN.coo | i 11,021 03/12/2014 | 11/15/2024.
912920 AC 9 | QWEST CORPORATION........cvvvverrmrrresrmnmerssmersesssessssssesssssssssssssssennees | ceveees ] 1] 2FE | i 41,005 | ..... 100.000 59,000 59,000 43,102 0 280 0 0].......6.875 | .....10.110 | MS...cc.| covvvrvvrrracns 1,194 09/27/2002 | 09/15/2033.
98212B  AE 3 [WPXENERGY INC......ooimmrrrrinrneierenriernrisssessisssssssenssssssssssssnnens | cvvenns ] e 3FE 275,000 93.500 257,125 275,000 257,125 (17,875) 0 0 0 4,532 0 | 09/03/2014 | 09/15/2024.
98954#  AB 2 | ZIEGLERINC.......ovoivriercerieceniieseiiseesessessisseessssssesssssesssssssensens | cvvenes ] [ K [F— 1,000,000 | ..... 101184 [ oo 1,011,840 | ..o 1,000,000 | ...ocoveveeee 1,000,000 0 0 0 0]....4520 | ......4520 [AO.....| ccovrrrrrrrrcrn 9,291 | oo 21,972 | 04/22/2014 | 04/17/2024.
EJ5949 55 1 | BELDON INC.....oovvvveerrerierreiisneenissesssssssesssssssssssssessssssesssssnsssssss | civnnee (o] [ 1] AFE] oo 1,294,951 | ..... 125189 | covvvvve 1,251,897 | oo 1,210,053 | ...ocoeevveeee 1,210,053 37,894 0 0f......(167,908) ........5.500 | .......5.500 [AO....] ccovvrrrrrs 14,050 | covvooeeee 72,829 | 03/14/2013 | 04/15/2023.
BMEOUP  R3 2 | TCW/ CLIPPER.......ciierrrerirnrissensisissssssssssssssssssssssssssssssssssssssssssssss | sonsees ] e 1] KI2I = [P 2,977,132 | ....... 97.750 2,903,175 2,970,000 | ..eooorerneee 2,903,175 (73,610) (347) 0 0 6,699 22,538 | 09/05/2014 | 12/04/2019.
008474  A@ 7 | AGNICO-EAGLE MINES LIMITED........ccoomvveummrmeiiinnreciissnneiiisensesinnnniees | crveies Al o | e 2| 6,000,000 | ..... 108.017 6,481,020 6,000,000 [ ...ooeveveecd 6,000,000 0 0 0 0f....»6670|...6670 [AO....]| ccrurrennc 93,380 | oovvrrerrns 400,200 | 04/07/2010 | 04/07/2020.
097751 BJ 9 | BOMBARDIER INC........osvovmiienriinneieeseiereise s sssensssnssssnes | oeviens Al o 1] K118 I 2,000,000 | ..... 101.000 2,020,000 2,000,000 | .ocvvvrnnnee 2,000,000 0 0 0 0f....6.000 | ....6.000 |AO....| cccovvneccn 25,333 | oo 64,000 | 03/31/2014 | 10/15/2022.
136375 BD 3 [ CANADIAN NATIONAL RAILWAY COMPANY........ooevrvermnrrrireerresrnsnnnens | wrvenee Al... 458,029 | ..... 135.471 560,852 414,000 445,097 0 (1,447) 0 0 09/06/2002 | 07/15/2028.
15135U  AF 6 | CENOVUS ENERGY INC.....oorrveerrrrriimcseisnsessissessissssssssssssssssssensens | ceveees Al... ,984,800 | ..... 114432 | o 4,565,293 | ....oovoonnn 4,000,000 | ....cooonec 3,985,770 0 216 0 0 09/15/2009 | 11/15/2039.
C9824@ AF 7 | WORLEYPARSONS CANADIAN FINANCE SUB.........cooevvveemerreemnsenrinns | ceveres Al L A I 4,300,000 | ....... 98.799 | oo 4,248,357 | covvvernnn 4,300,000 | ......coocc 4,300,000 0 0 0 0 09/13/2012 | 09/13/2019.
007643  AB 5 | AERCAP AVIATION SOLUTIONS BV......ooocrrrverrrrrrirnnnrisresneninssssesnns | ceveees Fl o [ eeeeBFE ] 544,500 | ..... 105.625 528,125 500,000 528,125 (4,911) (11,464) 0 0 02/06/2014 | 05/30/2017.
00928Q  AM 3 JAIRCASTLE LTD....coirvverrmrrriermrrresmmssesssemesissmssssssmsesssssesssssssessssssenss | coveees |5 [ 1,000,000 | ..... 100.250 | covvvevene 1,002,500 | .oovoovenes 1,000,000 | ..oooverneeee 1,000,000 0 0 0 0 .. 5125 | ......5120 [ MS.co] v 15,090 | .ovvvovene 24,059 | 03/12/2014 | 03/15/2021.
N1614R AP 6 | BRITISH GAS INTL FINANCE @... |F| ... 3,909,640 | ....... 80.023 | oovvereenns 5,601,648 | .oovvvrnnnee 7,000,000 | ..ocvvvrnnnne 4,833,142 0 254,713 0 0 0 0 | 01/27/2011] 11/04/2021.
02364W AV 7 [ AMERICA MOVIL SAB DE CV. |F 507,622 | ..... 110.426 572,007 518,000 511,416 0 1,083 0 0 6,547 25,900 | 03/08/2011 | 03/30/2020.
03938L AU 8 | ARCELORMITTAL...oovvvermmrriersmnrsissmnssssssssssssssssssssssssssssssssssssnsssssssnnens | svveees Fl.. ,060,000 | ..... 103.500 | cveooerernene 1,035,000 | .....ocouc. 1,000,000 | .covvvvnneene 1,035,000 (13,854) (6,426) 0 0 20,000 60,000 | 03/27/2013 | 03/01/2021.
05330A  AA 5 [ AUTOPISTA DEL MAIPO.........oevuuieieriinerienisnssieesisssssisesssessissessisnnes | coves [ [ 2. 2FE| 6,626,514 | ..... 110.503 | cvooerennend 6,780,096 | ....covvnec 6,135,667 | ....ccceeuec 6,497,096 0 (80,645) 0 0 [ 7373 | 5710 [ D] i 20,106 | ...ovevee 452,383 | 04/17/2012 | 06/15/2022.
05540K  AA 9 [ BFF INTERNATIONAL LTD.......cvvvvmrrivinsnriiisscnnesisssssssissnsssssessssssnnnss | cvvenes Flo [ o 2FE] i 991,270 | ..... 112.514 1,125,145 1,000,000 994,790 0 820 0 0 [ 7.250 | o0 7.370 [ e | e 30,813 | oo 72,500 | 01/21/2010 | 01/28/2020.
05578Q  AB 9 | BPCE SA.....osiiiiieieriiceriinsessisssssssssessisssssssssssessssssssssssssssssssssesssns | oo Flo [ 2FE] oo 1,996,300 | ..... 103.268 2,065,363 2,000,000 | ..ocvvvrvenee 1,996,558 0 258 0 05150 | o570 [ Ui | i 45778 | oo 51,500 | 01/13/2014 | 07/21/2024.
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056752  AD 0 | BAIDU INC......oveormeriirrreriieniisnsesissessssesssssssessssssssssssssssssssssssssssennens | eveenes [ 1. TFE | oo 1,986,400 | ....... 99.395 | oo 1,987,907 2,000,000 1,987,832 0 1,432 0 0 2750 | ... 2890 [ Do | o RO 27,500 | 06/04/2014 | 06/09/2019.
05969L  AA 9 | BANCO INBURSA SA........oommrrriinreriiresiisnessessssssssssessssssssssssssssssssnsens | eveenes [} 1. 2FE| oo 2,960,580 | ....... 99.262 2,977,878 3,000,000 2,962,406 0 1,826 0 (V1N IO 4125 | ... 4.280 | JD.ccees | o 8,594 | .o 61,875 | 05/29/2014 | 06/06/2024.
05990G  AA 3 [ BANCO DE CREDITO DEL PERU........covveemerreiemenreriesreesssessessssenessssennes | v Fl o] e 2FE| oo 2,975,880 | ....... 98.761 2,962,834 3,000,000 2,979,391 0 2,037 0 (V)N IO 4250 | ... 4.350 | Ao | oo 31,875 | cove 127,500 | 03/25/2013 | 04/01/2023.
06849U AD 7 | BARRICK PD AUSTRALIA FINANCE PTY Lu...coviuriierieeieeieeiseissiseissnssnnies | ceviene [ [FSO R 2FE | oo 3,902,840 | ....... 98.688 3,947,532 4,000,000 3,909,852 0 1,524 0 0 5950 | ....... 6.120 | AO...... 50,244 238,000 | 10/13/2009 | 10/15/2039.
09657Q AA 7 | BM&F BOVESPA SA BOLSA DE VALORES M.......cccouevummrvmenirereireniireeenns | vevvens Fl oo 2FE | 2,706,250 | ..... 106.150 2,653,755 2,500,000 2,647,764 0 (23,158) 0 0 5500 | ... 4290 [Jdori | v 63,021 | oo 137,500 | 05/15/2012 ] 07/16/2020.
10552T  AE 7 [ BRF SA ..ot cissesssssessssssesssssesssssssesssssssssssssessssssnnesnes | connies [ [N I 2FE | coovnnns 857,500 | ....... 92.750 927,500 1,000,000 868,292 0 10,792 0 0 3.950 | ....... 5.960 [ MN..... 4,279 39,500 | 01/31/2014 | 05/22/2023.
10552T  AF 4 [ BRF SA ..ottt sessssesssssessesssssesssssssesssssesssssssennes | oo Fl o e 2FE | .oeenn2,953,440 | ....... . 2,894,093 3,000,000 2,955,608 0 2,168 0 0 4750 | ... 4.940 | MN...oo | oo LT 71,250 | 06/24/2014 | 05/22/2024.
22112E AA 6 [ COSAN LUXEMBOURG SA Fl o e 3FE 895,000 1,000,000 895,000 25,248 952 0 0 5.000 14,861 50,000 | 03/07/2013 | 03/14/2023.
268789  AB 0 | E.ON INTERNATIONAL FINANCE BV.......cccooummmmrrrimminnrissnnrriisessessssessennns | cveenes Fl e | e 1FE| ... 1,148,030 | ... 132,537 | v 1,325,373 1,000,000 1,135,100 0 (2,761) 0 0 6.650 11,268 66,500 | 09/15/2009 | 04/30/2038.
33938E  AQ 0 [ FLEXTRONICS INTERNATIONAL LTD....ocvmrvvriermmrrrermceresssesrissseesessnseenens | cvvenes [ OO I 3FE| cooee 1,700,944 | ..... 101.500 | oovvvverreee 1,730,575 1,705,000 1,702,274 12,500 1,330 0 (VN IO 4625 | ... 4650 | FA....... 29,790 62,553 | 08/11/2014 | 02/15/2020.
37957T AH 4 | GLOBO COMUNICACOES E PARTICIPACOES..........commmevrerrmrerrerserressnnens [ cvveres [ 1. 2FE| s 990,260 | ..... 102477 | oo 1,024,773 1,000,000 992,456 0 841 0 0 [ 4875 | ... 5.000 [AO......| wcvevrrreerne 10,833 | oevrerrenn 48,750 | 04/05/2012 | 04/11/2022.
40049) AV 9 [ GRUPO TELEVISA SA.......oorrineerisnserisssssissessissssssssssssssssnsssssss | oo Fl o] e 2FE| s 981,020 | ..... 123529 | oo 1,235,290 1,000,000 987,090 0 780 0 0. 6.625 | ... 6.800 [ MS...... 18,955 66,250 | 08/31/2005 | 03/18/2025.
40052V AC 8 | GRUPO BIMBO SAB DE CV.....cooovverreerierinrinsinsississssssssssssssssssssssssssensns | coviens [ [ 11.... 2FE | oo 2,987,700 | ..... 100.079 3,002,391 3,000,000 2,988,220 0 520 0 0 3.875 3.920 | JD....... 1,292 58,125 | 06/24/2014 | 06/27/2024.
404280 AL 3 [ HSBC HOLDINGS PLC.......ccovirrirrireiieiieiseiseisssssesssssssssssssssssssssssssssenss. | soveees [ [ R TFE| e 3,192,450 | ..... 111.588 3,347,667 3,000,000 3,146,674 0 (17,674) 0 0 04/18/2012 1 01/14/2022.
458204 AP 9 | INTELSAT LUXEMBOURG SA..........ccoomruimeriiriineniiesesiessissssesssssessinessinns | covnes FI ced [ S5FE 500,000 | ..... 100.250 501,250 500,000 500,000 0 0 0 0 03/20/2013 | 06/01/2021.
479142 C@ 8 | JOHNSON MATTHEY PLC.......omurrriuerrrirmensiisesssissssssssssssssssssssssisssssnnes | ovseres [0] ORI I 1 ,904,551 | ..... 141403 | oo 7,070,159 6,050,266 6,050,266 0 0 0 (839,539) ... 01/31/2011 01/31/2021.
561233  AA 5 | MALLINCKRODT INTERNATIONAL FINANCE.........ccoovemmerreimreereisrnenneisnens [ cvrenes [ 1 AFE | oo 1,000,000 | ..... 102.500 | ovvvvvrne 1,025,000 1,000,000 1,000,000 0 0 0 0 07/30/2014 | 08/01/2022.
603374  AB 5 | MINERVA LUXEMBOURG SA.......cooourrriimmrrenmessisnsessessssessssssssssssnsennes | aveenes [ p— 1. SFE| oo 1,045,000 | ....... 97.750 977,500 1,000,000 977,500 (10,348) (4,652) 0 0 01/23/2013 | 01/31/2023.
67054L  AB 3 | NUMERICABLE GROUP SA........ccoommirriimrrmiiennsisnessssssesssssssssssissssssssns | aveeres 3] p— 1 AFE | s 1,000,000 | ..... 101.000 | coovvvvvr 1,010,000 1,000,000 1,000,000 0 0 0 0 04/23/2014 | 05/15/2022.
67054L  AC 1 | NUMERICABLE GROUP SA.......ccommerruimrmmiienreisneesssisnesssssssssssisssssssss | aveenes [ p— 1 AFE | o 500,000 | ..... 100.750 503,750 500,000 500,000 0 0 0 0 04/23/2014 | 05/15/2024.
675758  AC 0 | ODEBRECHT FINANCE LTD......cvvvvuerumrrresmmrressmereesssnesssssssesssssssessssssennes | eveeres [ p— 1. 2FE | coonns 476,875 | ..... 107.750 538,750 500,000 486,057 0 2,062 0 0 10/29/2009 | 04/21/2020.
69369E  AD 1 | PERTAMINA (PERSERO) PT.......cosevrveimmermimmnerresinneressssnesssssssssssssssssssssens | coveres Fl ot e 2FE ..2,922,620 2,928,750 3,000,000 2,924,007 0 819 0 0].....6.000 | ....5190 | MN.... | ccereene 29,000 | oo 150,000 | 06/11/2014 | 05/03/2042.
780153 AU 6 | ROYAL CARIBBEAN CRUISES LTD. Fl ot | 3FE ,018,750 1,050,000 1,000,000 1,016,013 0 16,013 0 0 6,708 52,500 | 03/26/2013 | 11/15/2022.
81725W  AG 8 | SENSATA TECHNOLOGIES BV.......ovoererrinrierieeeeeiseiesississsessssssnsennns | coviins Ff . ] 3FE 958,750 995,000 1,000,000 961,908 0 3,158 0 0].... 4875 | ....5420 [AO.....| ccocovrceree 10,292 | .o 48,750 | 01/22/2014 | 10/15/2023.
89675 AP 2 | TRITON CONTAINER INTERNATIONAL LTD....coovvvrrirerierieriesiersesssesenenes | voveees [ [FSUOIN I Y 10,700,000 | ..... 112571 | e 12,045,097 | ..ooovenes 10,700,000 | ............ 10,700,000 0 0 0 0].....6600 | ....6600 | AO....| «ccovvreenn 119,662 | ...ocooov. 706,200 | 04/30/2010 | 04/30/2022.
89675* AR 8 | TRITON CONTAINER INTERNATIONAL LTD....oooorvrverrnenrersenresssennssnens | wvvenns 21 ISR I 2| s 3,300,000 | ..... 114.169 3,767,577 3,300,000 3,300,000 0 0 0 06650 | ......6.650 | AO..cco. | covvvrrrnrres 37,185 | coovvernnnd 219,450 | 06/30/2010 | 04/30/2022.
90011Q  AA 8 [ TURK TELEKOMUNIKASYON AS.......coomvrrimmerreimmerneissessessnensessssessessense | o [ [ I 2FE | coorenns 996,120 | ..... 100.375 | coovvvvr 1,003,750 1,000,000 996,500 0 380 0 03750 | .......3.830 [ UDucoec| v 1,250 | v 18,750 | 06/12/2014 | 06/19/2019.
97314X  AK 0 [ WIND ACQUISITION FINANCE SA........ccovvemerrinenrirnsessesnssssesssessessnsens | wevenes Fl o | 4FE .....ii1,000,000 | ... 93.812 938,125 1,000,000 938,125 (61,875) 0 0 07375 | 7370 | AQ.es | v 13,931 | oo 36,875 | 04/08/2014 | 04/23/2021.
98313R AA 4 [ WYNN MACAU LTD....crriermrreerirressmerssssseesessssesssssssessssssssesssssssessesssnesnes | svvenes Fl vt |l BFE | 503,750 | ... 94.750 473,750 500,000 473,750 (29,552) (448) 0 0].5250 | ......5.090 [AO..co. | covvorrrrrrenns 5542 | ovvrverrn 26,177 | 03/13/2014 | 10/15/2021.
F1453Y  AC 3 | CEGEDIM SA......oirriiieerreiieersisseessessssessesssesssssssessssssesssssssesssssseesssses. | aveeres D| e | i AFE | e 1,467,914 | 131.749 | oo 1,317,494 1,210,053 1,271,036 0 (9,859) (U I (187,018)| ........6.750 | .......5.400 [AO......| wccoverrvenne 20,644 | oo 42,635 | 04/07/2014 | 04/01/2020.
05542Y  AA 7 | B COMMUNICATIONS LTD F 105.700 528,500 500,000 500,000 0 0 0 0 3,233 28,641 | 02/10/2014 | 02/15/2021.
EK3100 46 9 [ AMERICA MOVIL SAB DE CV.......cimmmrrrerrreererressssssssssesssssssessssssessesses. | woveres Dl .. 6.936 | oo 1,387,363 1,356,875 1,353,252 0 77 (U I (186,609) | ... 6,177 50,317 | 06/02/2014 | 12/09/2024.
D2736# AJ 8 | FRITZ DRAXLMAIER GMBHA&CO.........coorrririrrriierrriisssssissssssisessnnees | cvvenes D| et |2 i 3,431,615 | 128.650 3,216,261 3,025,133 3,025,133 0 0 (U IS (406,482) | ........3.570 | .......3.570 [AO.....| wcccoverrncnne 26,699 | .o 56,208 | 04/02/2014 | 04/02/2021.
D2736# AK 5 | FRITZ DRAXLMAIER GMBHE&CO........c.covvrrririreierireiiesieeisssisssisssisssssniens | covieee [0] [ T Y2 686,323 | ..... 130.630 653,150 605,027 605,027 0 0 0 (81,296) [ ........4.050 | ......4.050 | AO...... | coeoverecrent 6,058 | .oorvirnne 12,753 | 04/02/2014 | 04/02/2024.
G3646# AC 7 | FORTH PORTS LTD.....vrviirirrieniiseiiesiiesssiessisesssesssssssssssssssssssssssnns | vevvens [0] (R 1] 2FE | 10,512,232 | ..... 165.613 | ............ 10,930,501 | .covaae 10,291,114 | ..o 10,291,114 0 0 0 (640,201) | .........5.030 | .......5.030 [ JD..cccce| corrrrrinead 37,385 | oo 538,705 | 12/05/2013 | 12/05/2031.
G9105#  AA 2 [ PORTMAN ESTATE FUND 20.......c0cccmrrvermerrenmmereesiennessasesssssssssessssenees | o [0] [ 1 27 | o 847,509 | ..... 159.406 892,675 873,185 873,185 89,551 0 0 (54,320) 11,620 38,243 | 03/05/2013 | 03/05/2028.
G9105*  AA 6 | PORTMAN ESTATE FUND 26.........cevvrvermrreersnresnsessessesessessssssssssssessesnes | oveeres [0] I 1 27 [ o 1,089,654 | ..... 159.406 | ..oovvvvnee 1,147,725 | oo 1,122,667 | oo 1,122,667 | oo 115,137 0 0 (69,840) [ .......4.130 | ......4.130 [MS......| v 14,940 | oo 49,169 | 03/05/2013 | 03/05/2028.
G9105@ AA 4 | PORTMAN ESTATE FUND 22........coevcvrierervermesresssessessssessesssessessesessesnes. | seeeees D| ... ..1,089,654 | ..... 159.406 1,147,725 1,122,667 | ............. 1,122,667 | ............ 115,137 0 0 (69,840) ...49,169 | 03/05/2013 | 03/05/2028.
Q3535# AD 8 [ ENVESTRA VICTORIA PTY LTD R .10,000,000 121.275 2,127,500 .10,000,000 0 0 0 0 ..652,000 | 07/01/2010 | 07/01/2027.
999999 99 8 | SUMMARY ADJUSTMENT.......occomiiiiiieiiiiissisiiesssiisssssssssssesssnesssnns | v 0.000 (84) (64) (86) 16 0 0 0 ...(34,889) | 12/31/2014 | 01/01/2016.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. ... | eeeeneens 403,112,841 XXX ] 435,287,337 | ......... 402,227,149 | .......... 400,557,490 | ........... (416,070) 1,104 0] . (2,703,053) XXX XXX XXX | e 6,273,488 | ....... 19,009,042 XXX XXX

Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
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126694 3B 2 [CWHL_O0B-B........occvoeeereeirciecceiisseiiiesesiiesscseensesssssssssssssessissns | v oY [ 1] 2FM [ s 1,131,946 | ....... 93.871 [ oo 1,100,795 | .oovvvvevn. 1,172,660 | ..coooonene 1,100,795 45,569 (38,595) 42,404 0]...6.000 | .. 6.640 | MON...[ coovvvvrnnecn XK [— 70,319 | 03/01/2006 | 05/25/2036.
68389F  CG 7 [ OOMLT_02-3......ooumreeenrerressneessessssecsnsssssessssssssssssssssssssssssssssssnssssssssss. | onvvens Y [ ] AFM | s 117,201 | ....... 94.156 110,568 117,430 117,430 0 (4) 0 0f..0709 | .. 0.710 [ MON... 16 827 | 09/24/2002 | 08/25/2032.
T4958E  AC 0 [ RFMSI_06-S12......coiieerriieiiseineiiessissssesssssssssesssssnssssesssssssssessssnnses | cvvins . 445,051 | ....... 97.481 435,170 446,411 435,170 1,847 248 0 0 ...6.000 | ....... 5.970 [ MON... ...26,785 | 06/04/2007 | 12/25/2036.
85171Y AE 9 [SLMLT_12-3 ,5650,625 | ..... 102.876 .9,516,074 9,250,000 9,537,561 0 (13,064) 0 0 5.300 ..4.590 | MON.. .163,417 | 08/07/2014 | 12/26/2059.
85171Y  AF 6 [SLMLT 12-3A-Bl..iiii | s ol A3 1FM 10,441,400 0,439,340 10,064,000 ..10,428,122 0 ...(13,278) 0 0f....6.000]... 5.260 | MON... 201,280 | 08/28/2014 | 12/26/2059.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities................. 21,686,223 XXX 21,601,947 | ...........21,050,501 21,619,078 47416 ] ..........(64,693) ...c............ 42,404 0 XXX XXX XXX ] 99,285 | oo 462,628 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
125910 AK 9 | COMM_14-UBS2..........oorirriiriieriisncissessscsssseissessssssssssssssssssssanens | ceniees I 23 |..... M 2,518,594 | ..... 104.965 2,624,133 2,500,000 | ....cccooeeve 2,517,205 0 (1,388) 0 0f....4640] .. 4.520 [ MON... 03/03/2014 | 03/10/2047.
17322A AL 6 [ CGOMT_14_GC19. ..o iorrreieieieenesiesssssssssessessessessessssssssssssesenns | veenens 23 1FM 2,548,470 | ..... 105.021 2625,537 2,500,000 ....2,545,109 0 (3,361) 0 0f......4701 | ....... 4.430 | MON... 02/28/2014 | 03/10/2047.
36252R  AZ 2 | GSMS_14-GC18 ,694,640 | ..... 108.664 7,063,173 6,500,000 6,678,715 0 (15,925) 0 0 ..3.990 [ MON.. 01/24/2014 | 01/10/2047.
36252R  BC 2 [ GSMS_14-GC18......ciriicreirriierrieiiiesiiessiessisesssessisssssessisssssessinss | covens 23 9,849,693 | ..... 110.004 | .ooevvvenee 10,519,719 | coovvvernnnad 9,563,000 9,826,822 0 (22,871) 0 0].....4.885 | ....... 4.480 [ MON... 01/24/2014 | 01/10/2047.
92976B DX 7 [WBCMT_06-C23........corrrerrenreerienrisssensssssessessessessssnsessessssssssessesses. | sovenns oY 13 |..... M| e 1,587,656 | ..... 103.755 | oo 1,556,334 | .............. 1,500,000 | ..covoonvene 1,537,482 0 (35,576) 0 0[.....5515 | ....... 3.000 | MON... 07/29/2013 | 01/15/2045.
962217 AM_ 9 JWFRBS 14-LC14. ..., [ I 23 1. 1FM 5,064,000 | ..... 104.066 5,203,323 5,000,000 | .............. 5,058,791 0 (5,209) 0 0f....4551].... 4.360 [ MON... 18965 | ............ 189,655 | 02/04/2014 | 03/15/2047.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. 28,263,053 XXX 29,592,219 ] ............27,563,000 28,164,124 0 (84,330) 0 0 XXX XXX ] ... 107,992 1 ........1,136,180 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00434N  AB 1 [ ACCESS MIDSTREAM PARTNERS LP/ACMP...........ccccuvvmmmvimnnrrmnnnnnins | e [ oo o 3AM | .... ..1,000,000 | ..... 102.000 | ..... .1,020,000 ....1,000,000 0 0 0 0 25,458 | 03/04/2014 | 03/15/2024.
02377A  AA 6 [ AMERICAN AIRLINES INC.........ccoooimriiriicriiinnisniscieseissississsinns | o [P (R IO 1FE|. ..1,390,000 | ..... 100.750 | ..... .1,400,425 ....1,390,000 0 0 0 0 0 | 09/02/2014 | 04/01/2028.
049390M AL 3 [ATLAS PIPELINE PARTNERS LP........cccoovviiinniiinninniiinciisssisssiissssscins [ e [ [ 1] 1AM 462,500 95.000 475,000 500,000 466,119 0 3,619 0 0f....4750|....5960 [MN...|..ccccc.....3,035 | oo 23,750 | 01/28/2014 | 11/15/2021.
1248EP  AZ 6 [ CCO HOLDINGS LLC/CAP CORP..........oovvimrernriinriinsiisnisssessnsisnnnies | covi [ [ 1] AAM [ o 491,250 | ....... 97.500 487,500 500,000 487,500 23,035 715 0 0 25,625 | 02/22/2013 | 02/15/2023.
12505F AE 1 | CBS OUTDOOR AMERICAS CAPITAL LLC.......ooormvvrrerrrmrversnnresssnnnrens [ i IO [ 1] AAM [ oo 435,000 | ..... 101.250 440,438 435,000 435,000 0 0 0 0 0 | 09/16/2014 | 03/15/2025.
167885 A* 3 [ CHICAGO PARKING METERS LLC.......cccvutvuirrirrieerieseniesrireenisensennes [ cevvens e [ 2AM .600,000 | ....... 99.131 594,786 600,000 600,000 0 0 0 0f...4.520 | ... 4520 [JD..cco] oo 75 | 12,355 | 07/17/2014 | 07/15/2024.
20467B  AA 7 [ COMPRESSCO PARTNERS LP........ccoevurriiriinniieniieeeiessisessssninenns | coves o 1AM .985,080 | ....... 86.000 860,000 1,000,000 860,000 | ........... (126,029) 949 0 0 0 | 07/29/2014 | 08/15/2022.
247367 AX 3 | DELTA AIRLINES INC PASS-THROUGH T.....cccccovtvvmmrrimrrinnniirneniinsniines [ ceriens ] s 1FE| e 208,097 | ..... 114.750 267,553 233,162 212,874 0 3,074 0 0 f 8718 [ .....8810 [ oo | i 7,788 | 15,664 | 02/05/2010 | 01/02/2023.
30227C AC 1 |EXTERRAN PARTNERS LP /EXLP FINANC.........cccocoomriimmrimmnnirnriinnninns | o oY 16 |..... 1AM | e 1,475,565 | ....... 87.000 | ....oocouce. 1,305,000 | .............. 1,500,000 | ..oooovvne 1,305,000 | ........... (172,195) 1,630 0 0f..6.000 | ....6250 [AO....]| .ccc....22,500 | ....coccccc0.. 43,500 | 03/31/2014 | 10/01/2022.
350235 AA 5 | FOSTER WHEELER COQUE VERDE..........ccoooooomiimiiierinciiieniincniieneis [ e e 3Z | i 126,000 | ..... 102.195 128,766 126,000 126,000 0 0 0 0f....11.443 | ...11.440 [APR...] .............. 10,253 | ...cc....ccc. 14,418 | 08/21/2000 | 04/15/2015.
361841  AF 6 | GLP CAPITAL LP.....ooiiicieccieresceecssie s [ oeniens IO 1] SAM [ oo 495,000 | ..... 103.000 515,000 500,000 495,274 0 274 0 0 26,950 | 01/29/2014 | 11/01/2023.
48207W  AA 7 [ JURASSIC HOLDINGS HIHINC.......covooviriiivieniineiesisssienescseiienins | o 16 5AM ..1,002,500 | ....... 94.000 940,000 1,000,000 940,000 (62,100) (400) 0 0 35,903 | 02/04/2014 | 02/15/2021.
52730G  AA 0 |LEVEL3 ESCROW IIINC.......ccovooriirreireinreicneiisneisescsseisssessseisnnies | s O [N B 4AM ..2,982,500 | ..... 100.500 3,015,000 3,000,000 | ...cccooeeve 2,983,004 0 594 0 0f....5375(....5460 [MN... | ..........20,604 | .............. 41,656 | 07/31/2014 | 08/15/2022.
8557IN  AB 5 [ STARZ LLC&STARZ FINANCE CORP..........ccoooorriirriirriinniisnriisneisnnais | o [ [ 1. AAM | oo 505,000 | ..... 100.500 502,500 500,000 502,500 (597) (1,049) 0 0 25,000 | 02/13/2013 | 09/15/2019.
877249  AD 4 | TAYLOR MORRISON COMMUNITIES INC......coourvvmreerrrimereercrieeneernnnes [ eeveens I 16 |..... 3AM [ e 1,000,000 | ....... 95.500 955,000 1,000,000 955,000 (45,000) 0 0 0f...5625]...5620 [MS...| .ccc.....18,750 | oo 27,500 | 02/28/2014 | 03/01/2024.
909287  AA 2 |UNITED AIRLINES........costiiiriirriieiireeiieesineesisesssessssesessesssesesenenssns | veveens oY 16 |..... 1AM | i 137,006 | ... 107.250 168,895 157,478 141,778 0 2,468 0 0f....5.636 [ ....9.090 [JJocccc | o 5,196 | corirnnes 10,450 | 02/04/2010 | 01/02/2024.
55659Y  AA 1 [ MASF 1A Clloiiiritieseie st sisesss s ssssesssesssssenseess | cevins Fl o 1] (5121=3 [N 0. 15.474 96,713 625,000 0 0 0 0 02752 [ .......0.000 [JAN.... | cooioiiiinriiinncn0 [ s 10,982 | 12/05/2001 | 12/05/2036.
67572W  AE 6 [ OCT10_06-10A........oorveerriirreiieniiereiseniieseiiesseessssessiesssssssssesssssssiens | covies R oo | e 1FE| oo 2,000,000 | ....... 97.759 1,955,180 2,000,000 0 0 0 0].....0608 | ......0.610 [JAJO.. | cccoorriiicc2,534 | oo 12,491 | 08/10/2006 | 10/18/2020.
BOROM3 _AC 3 | BARRY CALLEBAUT SERVICES NV......coooooiiiiiiiiicisccicicisi | Flo ] 4AM 1,017,500 | ..... 105.890 1,058,906 1,000,000 0 (1,342) 0 0 55,000 | 01/16/2014 | 06/15/2023.
3599999. _Industrial & Miscellaneous - Other Loan-Backed and Structured Securities............coooovoosiieisicosiieciieieee | e 16,312,998 XXX | 16,186,662 | ........... 17,066,640 | ........... 15,916,297 (382,886) 10,532 0 0 XXX XXX XXX | 206,144 | 406,702 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............coooiviiiiiisiiiisiisiiesin | s 469,375,115 XXX ] 502,668,165 | ......... 467,907,290 | ..........466,256,989 | .......... (751,540)] ........... (137,387)] oo 42404 | ....... (2,703,053) XXX XXX XXX ] o 6,686,909 | ....... 21,014,552 XXX XXX
Hybrid Securities - Other Loan-Backed and Structured Securities
161239 AM 0 [ CHARTERMAC EQTY SER A 144A........ooviiiirisnccsnssesseisnninns [ e O [N I IO (L31=] — 10,000,000 | ..... 115580 | .ooovvvneee 11,558,000 | ............10,000,000 | ............ 10,000,000 0 0 0 0f-..6300 | ... 6.270 [MON...] .ccoovevvnnnes 28,000 | ........... 630,000 | 05/12/2004 | 05/15/2019.
524ESC_WZ 9 [LEHMAN BROTHERS HOLDINGS CAPITAL T...ooooooivveiiciisiceiniiicen | e e A 6* 0 0.000 0 0 0 0 0 0f....0000]J.... 0.000 | JAN.... 0 0 | 05/08/2007 | 01/01/9999.
4599999. Hybrid Securities - Other Loan-Backed and Structured Securities...........c...oooooooiiviisiesii | 10,000,000 XXX | 11,558,000 | ............25,000,000 | ............ 10,000,000 0 0 0 0 XXX XXX 28,000 | .......... 630,000 XXX XXX
4899999. Total - Hybrid SECUNHIES. .....cvvuieeeieriiii s | i, 10,000,000 XXX i 11,558,000 ] ............25,000,000 | ............ 10,000,000 0 0 0 0 XXX XXX 28,000 | ............ 630,000 XXX XXX

Totals
7799999. Total - Issuer Obligations .......2,971,5699,382 XXX | 3,201,090,591 | .......2,959,005,149 | ...... 2,962,289,379 | ........ (9,156,189 ........ (4,325,607) 0 ... (2,703,053) XXX | XXX |XXX| AAAAAAA 41,223,652 ....A136,835,207| XXX | XXX |
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Annual Statement for the year 2014 of the  IVl@tropolitan Property and Casualty Insurance Company

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

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

F

0

r Current Year's

e Unrealized Other-Than- Total Foreign Stated

i NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount] Amount Rec. Maturity
CUSIP Identification Description Code[ n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
7899999. Total - Residential Mortgage-Backed SECUMHES.............oooooovoviiiiiiiiiiiiiiiii | 22,214,807 XXX 22,214,413 21,591,848 22,152,665 47,416 (62,268) 42,404 0 XXX XXX XXX | e, 102493 | ..o 501,136 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities 28,263,053 XXX 29,592,219 27,563,000 28,164,124 0 (84,330) 0 0 XXX XXX XXX | s 107,992 | ........ 1,136,180 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities 26,910,827 XXX | e 28,346,419 | ............ 42,668,607 | ............ 26,515,307 [ ........... (382,886) 13,614 0 0 XXX XXX XXX | e 234,207 | ......... 1,038,626 XXX XXX
8399999.  Grand Total = BONAS.......cvuueuuireresseireessessasessseesesessasss e eesss st | eeesses 3,048,988,069 XXX | 3,281,243642 | ....... 3,050,828,604 | ...... 3,039,121475 | ........ (9,491,659)] ........ (4,458,591) | covvovvvnineenes 42404 | ... (2,703,053) XXX XXX XXX | 41,668,344 | ..... 139,511,149 XXX XXX




Annual Statement for the year 2014 of the  IVl@tropolitan Property and Casualty Insurance Company

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

L3

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

F Rate per Current Year's

or Share Other-Than-

ei Used to Nonadmitted Unrealized Current Year's Temporary Total Change in Total Foreign NAIC

g Par Value per | Rate per Book/Adjusting Obtain Amount Received Declared but Valuation Increase |  (Amortization) / Impairment BJACV. Exchange Change | Desig- Date
CUSIP Identification Description Code | n |Number of Shares| Share Share Carrying Value | Fair Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) inBJ/AC.V. nation | Acquired
Preferred Stocks - Industrial and Miscell (Unaffiliated)
010392 51 2 | ALABAMA POWER CO.......covvviiiincnrenniiieiiisssesessessissnessssssssosseesssesess | e ... | -....400,000.000 | .............. 25.00 | ....0.000 | ... 10,020,000 | ...25.050 | ............ 10,020,000 0 562,501 0 880,000 0 0 880,000 0 |..P2UFE | 12/05/2006.
010392 56 1 |ALABAMA POWER ....448,000.000 | ccccocceeee 25.00 | .....0.000 | .o 11,383,680 | ...25.410 ..11,383,680 0 593,600 0 555,520 0 0 555,520 0 | ...P1LFE | 03/10/2006.
40428H 88 8 |HSBC USAINC 377,500.000 25.00 0.000 8,776,875 | ...23.250 8,776,875 97,521 382,743 0 . A1121,175 0 0 121,175 .0 | ...P2LFE | 10/06/2005.
486606 2# 2 | KAYNE ANDERSON MLP INVESTMENT CO. .....900,000.000 | ooouveveeeee 25.00 | .....0.000 | ..oooooere 24,652,800 | ...27.392 ..24,652,800 | ...........22,500,000 | oo 104,438 | oo 1,253,250 0 (529,200) 0 0 (529,200) 0 | ..P1UFE | 05/07/2010.
48660P  2# 0 | KAYNE ANDERSON KYE FUND.......ccoovvrmrrrnrincrnnnniicnenncenenencnesesesesesenesesess | v ...| ..1,000,000.000 | .....ccccccc 25.00 | .....0.000 | ..o 27,028,000 | ...27.028 27,028,000 25,000,000 (VN I 1,370,000 0 (812,000) 0 0 (812,000) 0 | ..P1UFE | 03/05/2010.
524ESC 72 0 |LEHMAN BROTHERS HOLDINGS INC. ESCR.........cccvvvuvvveverererevennrerennnns [ vovevens «..| ....780,000.000 | ...ccccceee 25.00 | ..0.000 | oo 0| ...0.000 0 0 0 0 0 0 0 0 0 03/06/2007.
74251V 20 1 | PRINCIPAL FINANCIAL GROUP..........ccoocoeiiccveisicvevicsicsssssssssssssssssssisisssis | v .| .....149,000.000 | ........... 100.00 | ..100.251 | ..ocooveves 14,937,399 | ..101.050 | ........... 15,056,450 | ............ 14,937,399 0 828,887 0 149 0 0 149 11/02/2005.
74251V 30 0 | PRINCIPAL FINANCIAL GROUP...........ccocooisiiiiisiciiviisiisicsscssssssissssssisisssin | v ...| ....870,000.000 | .............. 25.00 | ...25.000 | ............ 21,750,000 | ...25.700 | ........... 22,359,000 | ...oocvv 21,750,000 | ..coovovvverei 3938 | .o 1,417,665 0 992,670 0 0 992,670 09/30/2008.
857477 60 8 | STATE STREET CORP. ....600,000.000 115,516,000 | ....25.860 .15,516,000 | ......... 15,000,000 0 690,720 0 516,000 0 0 516,000 02/25/2014.
902973 15 5 | US BANCORP 600,000.000 113,296,000 | ....22.160 ..13,296,000 9,000,000 134,166 532,290 0 ...1,632,000 0 0 ,632,000 01/17/2007.
902973 83 3 | USBANCORP. ....100,000.000 ...2,945,000 | ....29.450 2,945,000 2,690,000 0 162,500 0 315,000 0 0 315,000 08/14/2013.
949746 46 5 | WELLS FARGO DS CO.......cocoiiiiiiissississssssssssssssssssssssssssssssssssesssssssssssssasss | sosesess ...| ....400,000.000 | .............25.00 | .....0.000 | .......... 11,096,000 | ...27.740 | ........... 11,096,000 | .o 10,000,000 0 656,976 0 808,000 0 0 808,000 12/11/2013.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Un@ffiliated). ..ot sss st ssssssnsssssssnnssss | sssssssens 161,401,754 XXX | o 162,129,805 | ......... 151,626,899 | ..coovvverienas 340,063 | ..ocoovneenn 8,451,132 0 5479,314 0 0 5,479,314 XXX
8999999, TOUAI = PTEBITEA STOCKS. .......vvveevveeevevereeeeereeeeseeeeeseeseseesseseeseesesesssesssesesessessesesesssssssesssesss | eessssesesssssesssseesesssssesssssesesssessssssessessssssssssssssssssssseseensessesssssseees | sossisins 161,401,754 XXX | e 162,129,805 | .......... 151,626,899 | ....cccooccrees 340,063 | ............ 8,451,132 0 5479,314 0 0 5,479,314 XXX
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Annual Statement for the year 2014 of the  IVl@tropolitan Property and Casualty Insurance Company

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F
or Rate per Current Year's Other- NAIC
ei Share Used Than-Temporary Total Change in Total Foreign Market
g Book/Adjusted to Obtain Fair Amount Received Nonadmitted Unrealized Valuation Impairment B/ACV. Exchange Change in | - Indicator Date
CUSIP Identification Description Code | n | Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Declared but Unpaid | Increase (Decrease, Recognized (13-14) B/A.C.V. (a) Acquired
Common Stocks - Parent, iaries and Affiliates
32000 10 3 | ECONOMY FIRE & CASUALTY COMPANY.......ccommmmmvmmmmmrmsmsnsssssssssssssssssssssssssssssssssssssssssssssssssssssisns | sovevens 600,000.000 369,311,882 | ....... 468.950 369,311,882 266,626,410 0 10,000,000 0 6,522,445 0 6,522,445 0 K | 05/01/2000.
59155# 10 5 | METLIFE AUTO & HOME INSURANCE AGENCY......ooovciriiimrmimseicncnsiescsnsesssesssssesssssssssssesesssssssssssss | soveie ....5,000.000 0.020 1,304,880 100 0 0 0 (14,127) 0 (14,127) 0 K | 12/15/1999.
59180 10 8 | METROPOLITAN CASUALTY INSURANCE COMPANY.........cccooieieveievevivevevcvsvsvscssssesesssesssssssssisin | vovevens ....1,000.000 .41,329.500 52,881,705 41,329,518 0 0 0 1,631,949 0 1,631,949 0 K| 03/31/1982.
59188# 10 6 | METROPOLITAN DIRECT PROPERTY & CASUALTY INSURANCE COMPANY..........cccccoccovccrc .1,000.000 ..23,621.700 30,999,347 26,846,064 0 0 0 1,444,480 0 1,444,480 0 K | 08/31/2000.
591990 10 6 | METROPOLITION LLOYDS INC COM .1,000.000 1.000 1,000 1,000 0 0 0 0 0 0 0 K | 03/30/1993.
59200 10 4 |METROPOLITAN GENERAL INSURANCE COMPANY .1,000.000 ..26,373.500 36,083,223 21,372,402 0 0 0 1,163,735 0 1,163,735 0 K | 04/16/1981.
59214# 10 4 | METROPOLITAN GROUP PROPERTY AND CASUALTY INSURANCE COMPANY.........cccoocemunes | woveveee ...1,000.000 | ............. 378,308,471 | 195,546.000 | ............. 378,308,471 | ..o 195,546,568 0 0 0 33,411,915 0 33,411,915 0 K | 12/31/1991.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliate: 868,890,508 XXX | e 868,890,508 551,722,062 0 10,000,000 | ..o 0 [ o 44,160,397 | .o 0 [ oo 44,160,397 | .o 0 XXX XXX
9799999. Total - Common Stock 868,890,508 XXX 868,890,508 551,722,062 0 10,000,000 | oo 0 [ s 44,160,397 | ..o 0 | oo 44,160,397 | oo 0 XXX XXX
9899999. Total ComMON AN PEfEITEm STOCK......... ... et insssssssnesiiins | eevesenens 1,030,292,262 XXX [ 1,031,020,313 | oo 703,348,961 | ..ooooovvvivnecnn 340,063 | ..ooovvvrrie 18,451,132 | i 0 [ oo 49,639,711 | .oooooveiiiiiiiiiiiiiiiiiiinnnd (] P 49,639,711 | oo 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues..........0, the total $ value (included in Column 8) of all such issues $..........0.
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Annual Statement for the year 2014 of the

Metropolitan Property and Casualty Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912828 B3 3 | TREASURY NOTE 02/18/2014........ HSBC SEC INC 100,090 [ oooovvierinies 100,000 79
912828  G3 8 | TREASURY NOTE 12/31/2014........ UBS SECURITIES INC 15,096,130 | oo 15,000,000 44,751
912828  UT 5 | TREASURY NOTE 01/28/2014........ NOMURA SECURITIES INTL., INC 94,077 94,000 78
0599999. Total - Bonds - U.S. Government 15,290,297 15,194,000 44,908
Bonds - All Other Government
25714P  BY 3 | DOMINICAN REPUBLIC (GOVERNMENT) o 10/24/2014........ DEUTSCHE BANK AG 314,250 300,000 539
455780  BL 9 [ INDONESIA REPUBLIC OF (GOVERNMENT. | 05/07/2014........ BARCLAYS CAPITAL - EMERGING MKTS 928,000 1,000,000 2,531
857524  AC 6 | POLAND (REPUBLIC OF) .| 01116/2014........ CITICORP SECURITIES INC 1,983,880 2,000,000 0
900123 CA 6 | TURKEY (REPUBLIC OF) 02/04/2014........| MORGAN STANLEY & CO. INC 420,000 500,000 6,049
988895 AE 8 [ ZAMBIA (REPUBLIC OF) . 1 04/07/2014........ BARCLAYS CAPITAL - EMERGING MKTS 1,487,610 | oo 1,500,000 0
1099999. Total - Bonds - All Other Government 5,133,740 5,300,000 9,119
Bonds - U.S. States, Territories and Possessions
13062T H8 0 | CALIFORNIA ST. 07/24/2014........ MERRILL LYNCH 5,085,550 5,000,000 105,069
13063C___JA 9 [ CALIFORNIA ST FOR PREVIOUS ISS 04/03/2014........ MERRILL LYNCH 9,993,300 9,000,000 7,639
1799999. Total - Bonds - U.S. States, Termories & POSSESSIONS. .. ... .. i s e | e 15,078,850 14,000,000 | oo 112,708
Bonds - U.S. Political Subdivisions of States
282726  DZ 8 |EL CAMINO COMM COLL DIST 03/24/2014........ MORGAN STANLEY & CO. INC 2,335,885 2,175,000 16,917
652113  WR 8 [ NEWPORT-MESA CALIF UNI SCH DIST. 04/16/2014........ MESIROW FINANCIAL - MSF 2,811,204 7,920,000 0
797355 W5 9 [ SAN DIEGO CALIF UNI SCH DIST 04/02/2014........ GOLDMAN, SACHS & CO. (DOMESTIC) 1,495,250 5,000,000 0
797355 W6 7 [ SAN DIEGO CALIF UNI SCH DIST 04/02/2014........ GOLDMAN, SACHS & CO. (DOMESTIC) 1,403,400 | oo 5,000,000 0
2499999. Total - Bonds - U.S. Political Subdivisions of States 8,045,739 20,095,000 16,917
Bonds - U.S. Special Revenue and Special Assessment
011832 S8 6 [ ALASKA ST HSG FIN CORP. 06/11/2014........ MERRILL LYNCH 10,866,132 | .ooovevireierieniiecieneiens 10,780,000 16,140
04780M  TL 3 | ATLANTA HARTSFIELD-JACKSON AIRPORT. 04/03/2014........ SIEBERT BRANDFORD. 3,566,488 3,250,000 0
052476  G8 5 [ AUSTIN TEX WTR&WASTEWATER SY 07/23/2014........ MESIROW FINANCIAL - MSF 5,634,950 5,000,000 23,611
13077C M4 3 [ CALIFORNIA ST UNIV REV. 08/01/2014........ BARCLAYS BANK OF N'Y. 4,488,720 | oo 4,000,000 0
13077C M5 0 | CALIFORNIA ST UNIV REV. 08/01/2014........ BARCLAYS BANK OF N'Y. AAT4200 | oo 4,000,000 0
155498  CP 1 | CENTRAL TEX REGL MOBILITY AUTH 05/06/2014........ MORGAN STANLEY & CO. INC 3,626,490 3,500,000 62,222
167736 C6 2 | CHICAGO ILL WTR REV. 09/11/2014........ | PNC CORPORATE FINANCE - PNC 5,434,300 5,000,000 0
167736 SJ 7 | CHICAGO ILL WTR REV. 04/30/2014........ MORGAN STANLEY & CO. INC 5,912,500 5,000,000 3,194
235036 D8 0 | DALLAS FORT WORTH TEX INTL ARP. 05/29/2014........ CANTOR FITZGERALD & CO. 6,412,887 5,900,000 26,222
235036 V7 2 | DALLAS FORT WORTH TEX INTL ARP. 02/13/2014........ CITICORP SECURITIES INC 2,693,525 2,500,000 0
235036 V8 0 | DALLAS FORT WORTH TEX INTL ARP. 02/13/2014........ CITICORP SECURITIES INC 2,677,225 2,500,000 0
235036 XX 3 | DALLAS FORT WORTH TEX INTL ARP. 01/27/2014........ CITICORP SECURITIES INC 1,581,915 | oo 1,550,000 19,160
235036 XY 1 | DALLAS FORT WORTH TEX INTL ARP. 03/26/2014........ CANTOR FITZGERALD & CO. 1,023,020 | oo 1,000,000 20,833
249182 CG 9 [ DENVER COLO CITY&CNTY ARPT 04/03/2014........| MORGAN STANLEY & CO. INC 2,937,371 2,550,000 53,178
29270C  ZN 8 | ENERGY NORTHWEST WA 04/14/2014........ MESIROW FINANCIAL - MSF 1,713,840 | s 1,500,000 0
442435 57 2 | HOUSTON TEX UTIL SYS REV 06/13/2014........ GOLDMAN, SACHS & CO. (DOMESTIC) 5,577,250 5,000,000 0
45203H B4 3 | ILLINOIS FIN AUTH REV. 08/06/2014........ BARCLAYS BANK OF N'Y. 5,639,700 5,000,000 0
45203H B6 8 [ILLINOIS FIN AUTH REV 08/06/2014........ BARCLAYS BANK OF N'Y. 5,589,850 5,000,000 0
452227  EZ 0 |ILLINOIS ST SALES TAX REV. 08/01/2014........ CANTOR FITZGERALD & CO. 1,706,484 | oo 1,560,000
454806  BZ 2 [ IND HSG&CMNTY DEV AUTH SINGLE FA 06/24/2014........ MERRILL LYNCH 6,164,751 6,125,000
53945C AP 5| LOS ANGELES CALIF WASTEWATER S. 03/19/2014........ MESIROW FINANCIAL - MSF 10,979,500 0,000,000
544495 XV 1 |LOS ANGELES CALIF DEPT WTR&P 07/24/2014........ CITIGROUP GLOBAL MARKETS INC/ SMITH 7,685,230 [ covoooveerereen 7,000,000
57587A DN 5| MASSACHUSETTS ST HSG FIN AGY H 06/12/12014........ MORGAN J P SEC INC. 5,000,000 5,000,000 0
57587A  DP 0 | MASSACHUSETTS ST HSG FIN AGY H 06/12/2014........ MORGAN J P SEC INC. 4,250,000 | ..oovionriinieene e 4,250,000 0
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592248  AY 4 [ METROPOLITAN PIER&EXPOSITION AUT 03/20/2014........ MORGAN STANLEY & CO. INC 5,791,438 9,835,000 0
59259Y M6 3 | METROPOLITAN TRANSN AUTHN YR 03/14/2014........ MORGAN STANLEY & CO. INC 5,138,104 [ oovveooricri e 4,875,000 83,958
59259Y Q8 5| METROPOLITAN TRANSN AUTHN YR 02/21/2014........ MORGAN STANLEY & CO. INC 6,502,002 6,045,000 0
59259Y Q9 3 |METROPOLITAN TRANSN AUTHN YR 02/21/2014........ MORGAN STANLEY & CO. INC A3TTA32 | oo 4,095,000 0
59259Y  TX 7 | METROPOLITAN TRANSN AUTHN YR 03/12/2014........ MORGAN STANLEY & CO. INC 4,399,913 | oo 4,085,000 69,218
59259Y X2 0| METROPOLITAN TRANSN AUTHN Y R 07/08/2014........ MESIROW FINANCIAL - MSF 11,135,293 | oo 10,000,000 74,769
592646 6T 5 | METROPOLITAN WASH D C ARPTS AU 05/30/2014........ MERRILL LYNCH 2,274,760 2,000,000 0
592646  6U 2 [ METROPOLITAN WASH D C ARPTS AU 05/30/2014........ MERRILL LYNCH 2,259,980 2,000,000 0
60637A  FE 7 | MISSOURI ST HEALTH&EDL FACS 03/07/2014........ RBC DOMINION SECURITIES 10,472,800 | wooovrvveerrerrireerrisseesniennes 10,000,000 0
63968A  XJ 9 | NEBRASKA PUB PWR DIST REV. 06/12/2014........ | FIRST UNION SECURITIES INC 2,167,560 2,000,000 0
63968A XL 4 | NEBRASKA PUB PWR DIST REV 06/12/2014........ FIRST UNION SECURITIES INC 1,080,380 | oo 1,000,000 0
63968A XM 2 | NEBRASKA PUB PWR DIST REV 06/12/2014........ FIRST UNION SECURITIES INC 1,079,020 | oo 1,000,000 0
64542R  AX 9 | NEW HOPE CULTURAL ED FACS FIN 07/30/2014........ CANTOR FITZGERALD & CO. 1,058,850 | oo 1,000,000 9,028
64542R  AY 7 | NEW HOPE CULTURAL ED FACS FIN 06/10/2014........ RBC DOMINION SECURITIES 10,570,700 | weoovrvveermrriireceresesenesennes 10,000,000 19,444
64971W  GL 8 | NEW YORK N Y CITY TRANSITIONAL 07/17/2014........ MORGAN STANLEY & CO. INC 8,883,840 8,000,000 0
64972G  BX 1 |NEW YORKNY CITY MUN WTR FIN 07/18/2014........ CANTOR FITZGERALD & CO. 5,597,200 5,000,000 26,389
64972G DS 0 | NEW YORKNY CITY MUN WTR FIN 03/26/2014........ | BARCLAYS BANK OF N'Y. 5,354,500 5,000,000 0
64990E QT 7 | NEW YORK ST DORM AUTH ST PERSONAL 06/25/2014........ MERRILL LYNCH 9,069,600 8,000,000 0
66285W  GT 7 | NORTH TEX TWY AUTH REV 03/19/2014........ MORGAN STANLEY & CO. INC 5,638,064 5,105,000 17,938
66285W  HG 4 | NORTH TEX TWY AUTH REV 05/20/2014........ CITICORP SECURITIES INC 13,239,750 | oo 15,000,000 0
66285W  MB 9 | NORTH TEX TWY AUTH REV 12/03/2014........ EXCHANGES (UNLIKE) AA31,146 | oo 4,385,000 0
66285W  MH 6 | NORTH TEX TWY AUTH REV 12/03/2014........ EXCHANGES (UNLIKE) 621,472 615,000 0
70917S AW 3 | PENNSYLVANIA ST HIGHER EDL FAC. 08/20/2014........ CITIGROUP GLOBAL MARKETS INC/ SMITH 5,440,800 5,000,000 100,000
709224 CR 8 | PENNSYLVANIA ST TPK COMMN TPK 04/02/2014........ LOOP CAPITAL MARKETS 7,204,041 [ oo 6,715,000 3,929
717817 PW 4 | PHILADELPHIA ARPT SYS 01/08/2014........ MESIROW FINANCIAL - MSF 5,173,100 5,000,000 20,417
759911 W6 3 [ REGIONAL TRANSN AUTH ILL 03/21/2014........ CANTOR FITZGERALD & CO. 3,356,961 3,095,000 18,484
762212 4P 0 [ RHODE ISLAND HSG&MTG FIN COR 09/23/2014........ MERRILL LYNCH 10,074,600 | .ooovvvveerceriirsecrrisssenrinennes 10,000,000 232,000
79766D DL 0 | SAN FRANCISCO CALIF CITY&CNT 01/10/2014........ MORGAN STANLEY & CO. INC 966,565 955,000 9,815
875301 EU 3 | TAMPA-HILLSBOROUGH CNTY FLA EX 04/29/2014........ CITICORP SECURITIES INC 5,337,850 5,000,000 84,028
91417K  C8 2 | UNIVERSITY COLO ENTERPRISE SYS 08/22/2014........ | STIFEL NICOLAS - STN 5,637,500 5,000,000 0
958697  JS 4 [ WESTERN MINN MUN PWR AGY MINN 07/02/2014........ CITICORP SECURITIES INC 5,530,400 5,000,000 0
958697  JT 2 [ WESTERN MINN MUN PWR AGY MINN 06/27/2014........ CITICORP SECURITIES INC 2,805,500 2,500,000 0
958697  JU 9 [ WESTERN MINN MUN PWR AGY MINN 06/27/2014........ CITICORP SECURITIES INC 2,796,950 2,500,000 0
98322P 3P 2 | WYOMING CMNTY DEV AUTH HSG REV. 05/28/2014........ MERRILL LYNCH 19,788,251 19,590,000 455,250
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments 310,892,650 296,360,000 1,790,337
Bonds - Industrial and Miscellaneous
00130H BU 8 |AES CORP. 03/04/2014........ GOLDMAN, SACHS & CO. (DOMESTIC) 1,000,000 1,000,000 0
00434N  AB 1| ACCESS MIDSTREAM PARTNERS LP/ACMP 03/04/2014........ WELLS FARGO & CO 1,000,000 1,000,000 0
02377A  AA 6 | AMERICAN AIRLINES INC 09/02/2014........ GOLDMAN, SACHS & CO. (DOMESTIC) 1,390,000 | wooouvvreerereirierseiseeerseiseeeneees 1,390,000 0
03232P  AC 2 | AMSURG CORP 07/01/2014........ CITICORP SECURITIES INC 1,000,000 | oo 1,000,000 0
035287 AE 1 | ANIXTER INC 09/18/2014........ WELLS FARGO & CO 320,000 320,000 0
03674X  AA 4 | ANTERO RESOURCES CORP 09/04/2014........ MORGAN J P SEC INC 2,505,000 2,500,000 18,792
044209  AF 1 [ ASHLAND INC 07/30/2014........ CITIGROUP GLOBAL MARKETS INC/ SALOM 491,250 500,000 11,149
04939M AL 3 | ATLAS PIPELINE PARTNERS LP 01/28/2014........ MORGAN J P SEC INC 462,500 500,000 5,014
06051G  FB 0 | BANK OF AMERICA CORP 01/15/2014........ BANK OF AMERICA 9,493,065 9,500,000 0
077454  AG 1 | BELDEN INC 06/24/2014........ WELLS FARGO & CO 500,000 500,000 0
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12505F  AE 1| CBS OUTDOOR AMERICAS CAPITAL LLC 09/16/2014........ WELLS FARGO & CO 435,000 [ oo 435,000 0
125910 AK 9 [ COMM_14-UBS2 03/03/2014........ DEUTSCHE BANK (U K). 2,518,594 2,500,000 5478
126117 AS 9 | CNA FINANCIAL CORP. 02/24/2014........ BARCLAYS BANK OF N'Y 1,499,820 | covvvvveeeerreceinnns 1,500,000 0
126694 3B 2| CWHL_06-8 12/30/2014........ VARIOUS. 17 379 0
131347  CF 1| CALPINE CORP 07/08/2014........ MORGAN STANLEY & CO. INC 1,000,000 | oo 1,000,000 0
156700  AS 5| CENTURYLINK INC 01/10/2014........ BANK OF AMERICA 1,000,000 | covvevvevenenreeieieens 1,000,000 19,333
165167 CN 5 | CHESAPEAKE ENERGY CORP. 08/01/2014........ VARIOUS. 2,268,650 2,270,000 3,729
167885  A* 3| CHICAGO PARKING METERS LLC 07117/2014........ Direct Placement 600,000 600,000 0
17322A AL 6 | CGCMT_14_GC19 02/28/2014........ CITICORP SECURITIES INC 2,548,470 2,500,000 6,204
18538R  AH 6 | CLEARWATER PAPER CORP 07/24/2014........ | GOLDMAN, SACHS & CO. (DOMESTIC) 1,565,000 1,565,000 0
203372 AL 1| COMMSCOPE INC 09/09/2014........ CREDIT SUISSE SECURITIES (USA) LLC 1,000,000 1,000,000 14,167
20467B  AA 7 | COMPRESSCO PARTNERS LP 07/29/2014........ BANK OF AMERICA 985,080 1,000,000 0
20854P  AJ 8| CONSOL ENERGY INC 07/29/2014........ VARIOUS. 2,027,500 2,000,000 18,931
228227 BE 3 [ CROWN CASTLE INTERNATIONAL CORPORA 04/01/2014........ BARCLAYS BANK OF N'Y. 1,990,000 2,000,000 0
247126 AJ 4 | DELPHI CORP 02/24/2014........ MORGAN J P SEC INC 1,992,980 2,000,000 0
256677  AC 9 | DOLLAR GENERAL CORP. 01/21/2014........ JEFFERIES & CO INC 1,859,760 2,000,000 17,875
29379V BB 8 | ENTERPRISE PRODUCTS OPERATING LLC 02/05/2014........ | CITICORP SECURITIES INC 1,996,220 2,000,000 0
30227C  AC 1| EXTERRAN PARTNERS LP/EXLP FINANC 03/31/2014........ WELLS FARGO & CO 1,475,565 1,500,000 0
345838 AE 6 [ FOREST LABORATORIES INC 01/27/2014........ MORGAN STANLEY & CO. INC 1,000,000 | oo 1,000,000 0
35906A AQ 1 | FRONTIER COMMUNICATIONS CORP 09/03/2014........ MORGAN J P SEC INC 785,000 | .ovovriirininns 785,000 0
361841  AF 6 | GLP CAPITALLP 01/29/2014........ Exchanged 495,000 500,000 6,943
36252R  AZ 2| GSMS_14-GC18 01/24/2014........ GOLDMAN, SACHS & CO. (DOMESTIC) 6,694,640 6,500,000 25,324
36252R  BC 2| GSMS_14-GC18 01/24/2014........ GOLDMAN, SACHS & CO. (DOMESTIC) 9,849,693 9,563,000 41,525
364725 BC 4 [ GANNETT CO INC 09/03/2014........ CITIGROUP GLOBAL MARKETS INC/ SALOM 183,220 | oo 185,000 0
37045X AL 0 | GENERAL MOTORS FINANCIAL CO INC 01/21/2014........ Exchanged 1453125 | oo 1,500,000 12,042
383909 AE 8 [ WR GRACES&CO (CONNECTICUT DIVISIO. 09/11/2014........ GOLDMAN, SACHS & CO. (DOMESTIC) 1,000,000 | covvveeveiinenreiieieens 1,000,000 0
404119 BN 8 [HCAINC 07/16/2014........ VARIOUS. 806,525 805,000 5,253
40414L  AK 5| HCPINC 02/12/2014........ WELLS FARGO & CO. 2,986,110 3,000,000 0
45687A  AJ 1| INGERSOLL-RAND GLOBAL HOLDING CO L E 01/23/2014........ Exchanged 1,008,830 [ oo 1,000,000 5,076
46625H JQ 4 [ JPMORGAN CHASE&CO. 01/14/2014........ | MORGAN J P SEC INC 25,000,000 25,000,000 0
47032@ AH 4 [ JAMES CAMPBELL CO LLC 09/26/2014........ Direct Placement 1,000,000 | covvveeeeenenreieinens 1,000,000 0
47032@ AJ 0 | JAMES CAMPBELL COLLC 09/26/2014........ Direct Placement 1,000,000 | oo 1,000,000 0
48207W  AA 7 | JURASSIC HOLDINGS IIl INC 02/04/2014........ VARIOUS. 1,002,500 | covveveeeeeerreeeeeieens 1,000,000 0
48273  AD 1| CENTERPLATE TL A (2019) 12/03/2014........ EXCHANGE FAIL 10% NPV TEST 5,154,598 | oo 5,154,598 0
501889  AB 5 [ LKQ CORP. 01/16/2014........ Exchanged 945,000 1,000,000 8,840
521865 AV 7 [ LEAR CORP 03/11/2014........ MORGAN J P SEC INC 1,000,000 | covvveveeeinenrrreeiieeieens 1,000,000 0
52730G  AA 0 [ LEVEL 3 ESCROW II INC 07/31/2014........ | CITIGROUP GLOBAL MARKETS INC/ SALOM 2,982,500 3,000,000 0
629377  BX 9 | NRG ENERGY INC 04/04/2014........ CITICORP SECURITIES INC 3,000,000 3,000,000 0
62943W  AA 7 | NRG YIELD OPERATING LLC 07/31/2014........ BANK OF AMERICA 1,000,000 [ oo 1,000,000 0
63845P  A@ 0 | NATIONAL VISION TL B (2018) 03/11/2014........ MORGAN J P SEC INC 1,947,192 | oo 1,946,667 0
74264*  AB 2| PRISALHCLLC 04/15/2014........ MORGAN J P SEC INC 2,000,000 2,000,000 0
79575@ AL 1| SALTCHUK RESOURCES INC 09/02/2014........ Direct Placement 1,500,000 [ oo 1,500,000 0
829259 AR 1 | SINCLAIR TELEVISION GROUP INC 07/09/2014........ MORGAN J P SEC INC 1,000,000 | covvvvevenreerreeieeeieens 1,000,000 0
83379# AD 7 [ SODEXO INC 03/04/2014........ CITICORP SECURITIES INC 5,000,000 5,000,000 0
848609 AA 1| SPIRITS NEWCO LLC 02/20/2014........ MORGAN J P SEC INC 5,500,000 5,500,000 0
85171Y  AE 9| SLMLT_12-3 08/07/2014........ NOMURA SECURITIES INTL., INC 9,550,625 9,250,000 14,980
85171Y  AF 6 | SLMLT_12-3A-B1 08/28/2014........ CREDIT SUISSE SECURITIES (USA) LLC 10,441,400 | ocoviiiiii 10,064,000 46,934
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85205T  AF 7 [ SPIRIT AEROSYSTEMS INC 03/04/2014........ Exchanged. 1,000,000 | oo 1,000,000 0
852060 AD 4 | SPRINT CAPITAL CORPORATION 07/16/2014........ GOLDMAN, SACHS & CO. (DOMESTIC) 869,675 860,000 10,840
858119  BA 7 [ STEEL DYNAMICS INC 09/04/2014........ GOLDMAN, SACHS & CO. (DOMESTIC) 1,000,000 1,000,000 0
877249  AD 4 [ TAYLOR MORRISON COMMUNITIES INC 02/28/2014........ MORGAN J P SEC INC. 1,000,000 1,000,000 0
881609 AZ 4 [ TESORO CORP. 08/06/2014........ NATIXIS - NTX 35,000 35,000 679
881609 BA 8 [ TESORO CORP 03/04/2014........ RBS 1,000,000 | wvoooieiriisieneeee s 1,000,000 0
883203 BU 4 [ TEXTRON INC. 01/23/2014........ CITICORP SECURITIES INC 3,493,035 3,500,000 0
893647 AR 8 [ TRANSDIGM INC 08/06/2014........ GOLDMAN, SACHS & CO. (DOMESTIC) 995,000 1,000,000 17,722
911365  AX 2 [ UNITED RENTALS (NORTH AMERICA) INC 08/01/2014........ GOLDMAN, SACHS & CO. (DOMESTIC) 545,900 530,000 4,599
911365 BB 9 [ UNITED RENTALS (NORTH AMERICA) INC 03/12/2014........| MORGAN STANLEY & CO. INC 1,500,000 1,500,000 0
96221T AM 9 [ WFRBS_14-LC14 02/04/2014........ WELLS FARGO & CO 5,064,000 5,000,000 12,011
98212B  AE 3 | WPXENERGY INC 09/03/2014........ WELLS FARGO & CO 275,000 275,000 0
98954# AB 2 [ ZIEGLERINC 04/22/12014........ Direct Placement 1,000,000 | oo 1,000,000 0
BMEOUP R3 2 | TCW/CLIPPER 09/05/2014........ OTHER - ISSUING COMPANY 2,992,168 2,985,000 0
999999 99 8 [ SUMMARY ADJUSTMENT. 12/31/2014........ VARIOUS. ) 0 (37)
097751 BJ 9 [ BOMBARDIER INC A 03/31/2014........ BANK OF AMERICA 2,000,000 2,000,000 0
007643  AB 5 [ AERCAP AVIATION SOLUTIONS BV. .| 02/06/2014........ | CITICORP SECURITIES INC 544,500 500,000 6,286
00928Q  AM 3 | AIRCASTLE LTD. .1 03/12/2014........ GOLDMAN, SACHS & CO. (DOMESTIC) 1,000,000 | oo 1,000,000 0
05578Q AB 9 | BPCE SA Frinns 01/13/2014........ MORGAN J P SEC INC. 1,996,300 2,000,000 0
056752  AD 0 [ BAIDU INC | 06/04/2014........ GOLDMAN, SACHS & CO. (DOMESTIC) 1,986,400 2,000,000 0
05969L  AA 9 [ BANCO INBURSA SA Frinnns 05/29/2014........ FIRST BOSTON CORPORATION 2,960,580 3,000,000 0
10552T AE 7 |BRFSA | 01/31/2014........ MORGAN STANLEY & CO. INC 857,500 1,000,000 8,010
10552T  AF 4 |BRFSA . 106/24/2014........ MORGAN STANLEY & CO. INC 2,953,440 3,000,000 4,618
33938E AQ 0 | FLEXTRONICS INTERNATIONAL LTD. .1 08/11/2014........ VARIOUS. 1,200,944 | oo 1,205,000 25,719
40052V AC 8| GRUPO BIMBO SAB DE CV Frvoorerinns 06/24/2014........ HSBC SEC INC 2,987,700 3,000,000 0
561233  AA 5 [ MALLINCKRODT INTERNATIONAL FINANCE Frinnns 07/30/2014........ BARCLAYS BANK OF N'Y. 1,000,000 | wovooeieiriiniieneeieeieniees 1,000,000 0
67054L  AB 3 | NUMERICABLE GROUP SA. | 04/23/2014........ MORGAN J P SEC INC. 1,000,000 | oo 1,000,000 0
67054L  AC 1 | NUMERICABLE GROUP SA. | 04/23/2014........ MORGAN J P SEC INC 500,000 500,000 0
69369E  AD 1 | PERTAMINA (PERSERO) PT. .106/11/2014........ BANK OF AMERICA 950,000 1,000,000 7,167
81725W  AG 8 | SENSATA TECHNOLOGIES BV. 01/22/2014........| FIRST BOSTON CORPORATION 958,750 1,000,000 13,813
90011Q  AA 8 | TURK TELEKOMUNIKASYON AS .106/12/2014........ JP MORGAN SECURITIES LTD - EMERGING MKTS 996,120 1,000,000 0
97314X  AK 0 | WIND ACQUISITION FINANCE SA o 04/08/2014........ DEUTSCHE BANK (U K). 1,000,000 | .cvooerieriienieneiseniieseieniaas 1,000,000 0
98313R  AA 4 | WYNN MACAU LTD Frinenns 03/13/2014........ BANK OF AMERICA 503,750 500,000 11,229
F1453Y  AC 3 | CEGEDIM SA | D2 04/07/2014........ Societe Generale - London 1,467,914 | oo 1,210,053 3,383
BOR9M3  AC 3 | BARRY CALLEBAUT SERVICES NV | 01/16/2014........ FIRST BOSTON CORPORATION 1,017,500 | oo 1,000,000 5,742
05542Y  AA 7 | B COMMUNICATIONS LTD 02/10/2014........ MORGAN J P SEC INC (U K) 500,000 500,000 0
EK3100 46 9 | AMERICA MOVIL SAB DE CV. .106/02/2014........ | HSBC SEC INC. 1,539,785 1,356,875 0
D2736# AJ 8 |FRITZ DRAXLMAIER GMBH&CO .1 04/02/2014........ HSBC SEC INC 3,431,615 3,025,133 0
D2736#  AK 5 | FRITZ DRAXLMAIER GMBH&CO D.ccc.. 04/02/2014........ HSBC SEC INC 686,323 605,027 0
3899999. Total - Bonds - Industrial and Miscellaneou: 205,019,326 203,420,732 419,370
8399997. Total - Bonds - Part 3 559,460,602 554,369,732 2,393,359
8399998. Total - Bonds - Summary Item from Part 5 169,552,406 163,927,028 376,741
8399999. Total - Bonds 729,013,008 718,296,760 2,770,100
Preferred Stocks - Industrial and Miscellaneous
857477 60 8 | STATE STREET CORP. | 02/25/2014........ MORGAN STANLEY & CO. INC 600,000.000 15,000,000 0.00 0
8499999. Total - Preferred Stocks - Industrial and Miscellaneous. 15,000,000 XXX 0
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8999997. Total - Preferred Stocks - Part 3 15,000,000 XXX 0
999999. Total - Preferred Stocks 15,000,000 XXX 0
9899999. Total - Preferred and Common Stocks 15,000,000 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks 744,013,008 XXX ] 2,770,100
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Bonds - U.S. Government
36225B QJ 0 [ GNMA 30YR PLATINUM .112/01/2014. | MBS PAYDOWN 37,191 0 55 0 55 0 37,247 0 0 0 10/01/2025.
36225B QL 5 [ GNMA 30YR PLATINUM .112/01/2014. | MBS PAYDOWN 28,487 0 55 0 55 0 28,543 0 0 0 12/01/2025.
36225B QN 1 [ GNMA 30YR PLATINUM .112/01/2014. | MBS PAYDOWN 49,306 0 107 0 107 0 49,413 0 0 0 12/01/2025.
36225B QP 6 [ GNMA 30YR PLATINUM .112/01/2014. | MBS PAYDOWN 13,438 0 0 0 0 0 13,438 0 0 0 12/01/2019.
36225B QR 2 [ GNMA 30YR PLATINUM .112/01/2014. | MBS PAYDOWN 311 0 0 0 0 0 311 0 0 0 15 | 12/01/2030.
36225B  QV 3 [ GNMA 30YR PLATINUM .112/01/2014. | MBS PAYDOWN 8,563 8,563 8,427 8,548 0 15 0 15 0 8,563 0 0 0 [ 422 112/01/2019.
912828 CA 6 |T402/15/14 .101/28/2014. | NOMURA SECURITIES INTL., INC.......coooorvinrciencs [ oo | e 94172 | oo 94,000 95,024 94,015 0 9) 0 9) 0 94,006 0 167 167 | oo 1,706 | 02/15/2014.
912828 VS 6 | TREASURY NOTE .103/03/2014. [ VARIOUS.........ovoeerreiserreiisenreeisenneeiseensiissennenes. | oo | s 49,470,918 | ...... 49,850,000 | ...... 48,880,461 | ......... 48,892,838 | .....ocovcveennn 0] 13,802 | oo 0 13,802 | e 0f......48,906,640 | ............... 0 564,278 | ... 660,983 | 08/15/2023.
912828 WE 6 | TREASURY NOTE .103/17/2014. | MORGAN STANLEY & CO. INC. 39,287,774 | ...... 39,000,000 38,275,000 ..38,275,181 0 0 ...13,764 0 0 .998,829 | ... 364,413 | 11/15/2023.
0599999. Total - BONAS = U.S. GOVEIMMENL. .ooieeeeeie e e e e | e 88990379 | ..... 89081515 ] ..... 87,385,144 | ......... 87,399,315 0 0 27,789 0 0 ...1,663,274 | ...1,032,474 XXX
Bonds - All Other Government
401494 AF 6 | GUATEMALA (REPUBLIC OF) F|10/24/2014. | DEUTSCHE BANK AG 307,500 300,000 299,850 273,000 26,856 6 0 26,862 0 299,862 (VN [ 7,638 | oo 7,638 | ........ 17,713 1 02/13/2028.
988895 AE 8 | ZAMBIA (REPUBLIC OF) F|07/23/2014. | GOLDMAN, SACHS & CO. (DOMESTIC).......cocoveicne | oo | e 570,000 | ........... 500,000 | ........... 495,870 0 78 0 78 0 495,948 0. 74,052 | ......... 74,052 | ........ 12,278 | 04/14/2024.
1099999. Total - Bonds - All Other GOVEMMENL. ... e | s 877,500 ] ........... 800,000 J ........... 795,720 273,000 ] ......... 26,856 84 0 ....26,940 0 795,810 0 ... 81690 | ......... 81690 | ........ 29,991 XXX
Bonds - U.S. States, Territories and Possessions
339733 DM __ 6 | C-ROLS 4.999 WIS 97705LLV7. I - | 05/01/2014. | Called......ooooooooieeiicesieiiieiee | | 875000 | ........... 875000 | ........... 876,024 875257 | ..ccco....... 0 (257) 0 (257) 0 875,000 0 0 0. 31,579 | 05/01/2031.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS.........oiivuiieeiiisiiiiiscsiins i | 875000 ] .......... 875000 ] .......... 876,024 875,257 0 (257) 0 (257) 0 875,000 0 0 0f..... 31,579 XXX
Bonds - U.S. Political Subdivisions of States
797355 N6 7 | SAN DIEGO UNIFIED SCHOOL DISTRICT........ccccovvecverrveerracnnees | .. [ 04/04/2014. MORGAN STANLEY & CO. INC.......oooorrveeerrrirens [ e [ v 1,025,600 | ........ 5,000,000 | ........ 1,185,900 1,230,480 [ oo | 15,494 | 0 | 15,494 | oo (V] [ 1,245,974 | ............... 0[....(220374)] ..... (PPIRTZYY - 0 |07/01/2044.
797355 N8 3 | SAN DIEGO UNIFIED SCHOOL DISTRICT... .1 04/04/2014. | MORGAN STANLEY & CO. INC.......ccomeruemrrrrereerncnns | cormerrrerirnenirerens | cvvieniens 973,200 | ........ 5,000,000 .1,078,250 1,118,711 ....14,569 11,133,280 ....(160,080) | ...... (160,080) | ... 07/01/2045.
797355 Q9 8 | SAN DIEGO UNIFIED SCHOOL DISTRICT... .1 04/04/2014. | MORGAN STANLEY & CO. INC. .....4,064,271 11,740,000 ,690,469 3,998,460 ....54,903 4,053,363 | .ocovvierenn0 [ 10,908 | ......... 10,908 07/01/2035.
80131R__AH 7 | SANTA BARBARA CA UNIFIED SCHOOL DISTRICT. .104/16/2014. | MESIROW FINANCIAL - MSF.......c.ooooovoviiiciieiiieees | o | 2,579,500 | ...... 10,000,000 | ........ 2,648,300 2,761,502 0. 40,009 (U] I 40,009 (V] I 2,801,512 0 (222,012) (222,012) 08/01/2041.
2499999. Total - Bonds - U.S. Political SUbdiViSIONS Of StALES. ... e | e 8,642,571 | ...... 31,740,000 | ........ 8,602,919 ....9,109,153 0. 124,975 0f....... 124,975 0] o 9,234,129 0]...(591,558)] ...... (591,558) XXX
Bonds - U.S. Special Revenue and Special Assessment
01030R FA 5 [ ALABAMA HSG FIN AUTH SINGLE FA.........ccccoovvvvvnnrvnrriincnnns | o 10/01/2014. | Called...........oveeieieriiieierieeeiesiseieseisesieniies [ e | e 435,000 | ........... 435,000 [ ........... 435,000 435,000 0 0 0 0 0 435,000 0 0 0. 16,065 | 10/01/2038.
011832 S8 6 | ALASKA ST HSG FIN CORP 11210172014 | Called.........oooueeerineierecceicereseeieneseniienins | e | s 1,085,000 ..1,085,000 .1,093,669 0 (8,669) 0 (8,669) 0 .1,085,000 0 0 0. 15,272 | 12/01/2037.
011832 T2 8 | ALASKA HOUSING FINANCE CORP..........cccovvureierisreierii ] 07/01/2014. | VARIOUS.........oooorirnnrcsccieriserisnesnniinnins | e | e 6,106,132 | ........6,020,000 ,020,000 ....6,020,000 0 0 0 0 0 .6,020,000 0 86,132 86,132 | ...... 284,896 | 12/01/2037.
04780M GF 0 | ATLANTA GA AIRPORT AUTHORITY........ccocovmmvnrieniinninnni | oo 07/01/2014. | Called 5,000,000 | ........ 5,000,000 | ........ 5,178,600 5,011,079 [ (VN IO (11,079) | oo (U [ (11,079)] v 0 s 5,000,000 0 0 0f... 268,750 | 01/01/2017.
052476  ZN 1 | AUSTIN TEX WTREWASTEWATER SY.....ovovrrrrermrrreerisnnrern .108/15/2014. | CANTOR FITZGERALD & CO. ...4,564,080 | ........ 4,000,000 | ........ 4,720,100 4,633,298 | ... 0 (40,142) | oo (U [ (40,142) | v O f o 4,593,156 0 (29,076) (29,076) | ...... 152,778 | 11/15/2032.
130178 X6 8 | CAEDUCATIONAL FACILITIES AUTHORITY STAN........cooooeeenns ..]05/20/2014. | CITICORP SECURITIES INC........coovvvimecrveiccncerriiies [ veermeiiieenviiisennins [ e 12,749,500 | ...... 10,000,000 | ...... 13,239,500 | ......... 13,189,616 | ..ovvvvriennec (VN IO (31,683) | ovvvvvrirnens (U [ (31,683) | vevrrennen (V[ I 13,157,933 | .ooovvvrrennc 0[....(408433)] ... (408,433) | ...... 280,556 | 11/01/2039.
18085P DY 7 | CLARK COUNTY NV .107/01/2014. | Called .....1,470,000 | ........ 1,470,000 | ........1,552,158 L AAT5155 | (VN IS (5,155) 0 (5,155) 0] ......1,470,000 0 0 0. 80,850 |07/01/2019.
18085P EA 8 | CLARK COUNTY NV .107/01/2014. | Called .....1,650,000 ..1,650,000 .1,730,339 ....1,655,059 0 (5,059) 0 .1,650,000 0 0 0. 90,750 | 07/01/2021.
18085P EB 6 | CLARK COUNTY NV 107/01/2014. [ CalIEM......covvveerrrieercrriiieerriiierneiseessiisessesseenniies. | eevnerseisnsensiiinenns | oo 1,290,000 344,606 1,293,449 0 (3,449) 0 .1,290,000 0 0 0. 70,950 |07/01/2022.
18085P EC 4 | CLARK COUNTY NV 1 07/01/2014. | Called.........cooureecrieriirceieriisceiesesceieniisenieenens. | e | s 1,970,000 | ........ 1,970,000 | ........ 2,040,979 L A974497 | (VN I (4,497) | oo (U [ (4,497) ] v 0] s 1,970,000 0 0 0f... 108,350 | 07/01/2023.
235036 JW 1 | DALLAS FORT WORTH TEX INTL ARP......ccooeivieriiinrieriieniens .111/03/2014. | Called 6,835,000 | ........ 6,835,000 | ........ 6,899,748 ...6,848,287 | .......cccc....... 0] (13,287) ] oo (U [ (13,287) ] v 0] 6,835,000 0 0 0. 341,750 | 11/01/2025.
235036  JX 9 | DALLAS FORT WORTH TEX INTL ARP........cocvvvvnviericnnirenies | oo 11/03/2014. | Called...........oovverieiieriiceicrisceieriscsisenisseis | ceveieneiieniesiienes | e 5,000,000 | ........ 5,000,000 | ........ 5,064,300 ...5,018,968 | ........ccc....... 0] (18,968) | ..o (U [ (18,968) | ...ooucvenec 0] s 5,000,000 0 0 0f... 250,000 | 11/01/2026.
246579 ER 3 | DELAWARE VALLEY PAREGL FIN AU LOC GOVT........ccccouuuuee .. 03/19/2014. | MERRILL LYNCH.......ovvviriiininnrinnissniisssiisnnis [ e | e 25,472,985 | ...... 23,000,000 | ...... 23,879,880 | ......... 23,661,871 [ oo (V1N IS (5,514) 0 (5,514) 0 23,656,358 0 ..1816,627 | ...1,816,627 | ...... 776,264 108/01/2028.
31283H NA 9 [FGOLD 30YR GIANT. .112/01/2014. | MBS PAYDOWN 179 179 180 179 0 0 0 0 0 179 0 0 0 7 | 12/01/2030.
31283H NE 1 [FGOLD 30YR GIANT. .112/01/2014. | MBS PAYDOWN 18 18 19 0 0 0 0 0 18 0 0 0 1] 10/01/2030.
3128MD UQ 4 |FGOLD 15YR GIANT. .108/05/2014. | VARIOUS. 1,431,259 | . 7,197,114 | .......7,434.394 | ..........7,432,758 0 (26,073) 0 (26,073) (V] 7,406,685 | ...covovecnn 0 24574 | ... 24,574 | ... 144,920 | 10/01/2028.
3128PX 5J 1 |FGOLD 15YR .1 08/14/2014. [ VARIOUS..........oovoinrreiinnnrisnnnsisssssiiissssssssnnniies. | o | e 10,659,788 | ...... 10,312,010 | ...... 10,648,762 | ......... 10,648,067 | .....ovvvvuunec (VN IO (42,905) | oo (U [ (42,905) | oo 0 e 10,605,161 | ....covvvenec (V] [ 54,626 | ......... 54,626 | ...... 211,626 | 02/01/2027.
3132JP VH 2 | FHLMC GOLD 30YR . 112/04/2014. ] VARIOUS..........ooiricrirerinnriincniieriesesiseneenesiienens. | orerineneescsineseenes | e 25,842,181 | ...... 24,394,968 | ...... 25,440,331 | ........ 25,430,858 | ..........ccco...d 0] .eii(160,156) | ... (N (160,156) 0 25,270,702 0 e 571,479 | .....571,479 | ... 974,288 | 10/01/2043.
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3132JQ H8 6 | FHLMC GOLD 30YR .. [ 12/04/2014. | VARIOUS........ccoovviiriiricicricrivenivenicericerivenisesieeniens | v | e 19,859,219 | ..... 18,673,024 | ...... 19,466,627 | ......... 19,457,133 | oo 0 | .eeee(107,727) | oo 0. (107,727) [ oo 0 19,349,405 [ ...oovvvenee 0. 509,814 | ......509,814 | ...... 748,867 | 11/01/2043.
3138X1  6H 4 [FNMA15YR .. 08/05/2014. | VARIOUS..........ocroeririeriineriereiseriisssieniisesinenies. | oneeiireneineniseseines | v 4,483,304 | ....... 4,438,793 | ....... 4,438,793 | ...........4,438,793 0 0 0 0 (U I 4,438,793 | ..o 0] 44511 | ........ 44511 | ........ 74,581 | 10/01/2028.
3138XB V2 7 |FNMA 15YR ..| 03/14/2014. | VARIOUS. 17,507,317 16,903,967 | ......17,498,247 | ......... 17,493,878 0 (28,518) 0 (28,518) 0 17,465,360 [ ....cceoouee. 0] e 41,956 | ........ 41,956 | ...... 149,141 | 11/01/2028.
31402C 5L 2 |[FNMA30YR .. 12/01/2014. | MBS PAYDOWN 2,070 2,070 12,035 0 36 0 36 0 12,070 0 0 0 375 | 12/01/2031.
31419B BT 1 [FNMA30YR .. 09/10/2014. | VARIOUS. 10,162,080 ,676,901 | .....10,107,826 | ......... 10,107,826 | ..occvvurrencnnd (VN I (42,468) | .....oovvvernns 0] o (42,468) | .....ccccveeuc 0 10,065,358 | ...coocvvvuee 0] . 96,722 | ......... 96,722 | ...... 293,466 | 02/01/2041.
339733 BB 2 | C-ROLS 4.999 MNSHSG 60415NABI...........rvvvrmmrreremarreesanereenes ] 12/01/2014. | CallEd......vvooerrreeerrreiierreiieerreisereeiseenssssennniies. | eevveerseisneensisseens | ceveienns 310,000 | ccovvveenne 310,000 | ccovvveenee 310,930 310,211 0 (211) 0 (211) 0 310,000 0 0 0. 23,226 | 07/01/2036.
339733 DP9 | C-ROLS 5.05 ALSSFM 01030RAR3.......cvvvermmrrerrmrreesiaerressneenes ..| 10/01/2014. | Called 629,943 630,000 627,514 627,759 0 2,184 0 2,184 0 629,943 0 0 0. 40,615 | 04/01/2038.
362762 KA 3 | HOSPITAL AUTHORITY OF HALL COUNTY CITY O....coeovvvrvrnnnee ..102/20/2014. | MORGAN STANLEY & CO. INC........cooermerrererenmrirres [ rrermeriemenmeeiiennens [ e 10,109,975 | ...... 10,000,000 | ........ 9,674,800 | ...........9,696,520 0 467 0 467 (VN 9,696,986 | ......cccoeo... 0f ... 412,989 | ......412,989 | ...... 243,368 | 02/15/2040.
45129Y SA 5 [IDAHO HSG&FIN ASSN SINGLE FA.......c..coovieieriericrincinein ..| 07/01/2014. | SINKING FUND REDEMPTION 600,000 600,000 600,000 600,000 0 0 0 0 600,000 0 0 0. 16,016 | 01/01/2029.
45189F CR 3 [ILLINOIS DEV FIN AUTHREV. ..| 10/01/2014. | Called 2,650,000 2,650,000 .2,818,275 ....2,665,268 .0 ..(15,268)| . .2,650,000 0 0 0f.. 149,063 | 10/01/2016.
45189F CV 4 [ILLINOIS DEV FIN AUTH REV. ..|10/01/2014. | Called 002,015,000 | ........ 2,015,000 .2,101,585 2,022,933 .0 (7,933)] . .2,015,000 0 0 0f... 113,344 | 10/01/2020.
45201Y QU 4 [ILLINOIS HSG DEV AUTH REV. 1] 08/01/2014. | Called.........coierieieiiereinrireiecieieeieeensneniesineins | e | e 640,000 | ........... 640,000 | ........... 640,000 640,000 0 0 640,000 0 0 0. 25,125 | 08/01/2036.
45201Y UH 8 [ILLINOIS HSG DEV AUTH REV .1 08/01/2014. | Called.........ccovvereeeeereeeeieeeeeeieeiesieieeeeeeeneeenienis | evieeieeieeieieeenenns | e 1,240,000 | ........ 1,240,000 | ........ 1,240,000 | ...........1,240,000 0 0 (1N [ 1,240,000 0 0 0. 46,773 | 08/01/2032.
45203H FT 4 |IL FINANCE AUTHORITY UNIVERSITY OF CHICA.........ccccoccceeee .. 03/04/2014. | MERRILL LYNCH........oovviiiiinniinnriineiinsniiscniinneis | eoreeiieniincsineniines | e 2,940,030 | ........ 3,000,000 3,061,800 0 (953) 0 o 3,060,848 | ............... 0 ....(120,818) ] ...... (120,818) | ........ 52,000 | 10/01/2033.
45462R AS 5 | INDIANA BD BK SPL PROGRAM GAS. .109/16/2014. | MORGAN STANLEY & CO. INC.......evvvverrerrrirreereeens | wevereerriirnenreiirnens | v 14,137,500 15,000,000 | ......15,000,000 | ......... 15,000,000 0 0 (V) I 15,000,000 | ..ooovrrernne 0 [ .....(862,500) | ...... (862,500) | ..... 157,159 | 10/15/2022.
454806 AX 8 | IND HSG&CMNTY DEV AUTH SINGI .107/01/2014. | Called .600,000 .600,000 600,000 0 0 0 600,000 0 0 0[..18500 |01/01/2037.
454806 CM 0 | INDIANA HOUSING AND COMMUNITY DEVELOPMEN.. .107/03/2014. | VARIOUS 3,953,746 ,915,000 e BINBTTT ] (V] [ 4723 | (U [ 4,723 0f .. 3,920,501 0 33,245 33,245 335,323 | 07/01/2037.
462467 AU 5 | IOWA FIN AUTH SINGLE FAMILY MTG RE.........covmervrvrmerrriiinns 1] 09/16/2014. | Called........voeourreeerereeieerreiierneiieseesseensssssennssses. | eeeeenesiseensessenns | ceveiienes 765,000 | .coveene. 765,000 | v 767,403 765,657 0 (657) 0 (657) 0 765,000 0 0 0 32,524 | 07/01/2037.
462590 JJ 0 | IOWA STUDENT LN LIQUIDITY CORP..........ccoommmvrerrmrrrierrrnrrienes ] 12/01/2014. | Called........oooovrreerreiieerriieersiierreiisenseisssnseees. | e | o 415,000 | ........... 415,000 | ........... 415,000 415,000 0 0 0 0 0 415,000 0 0 0. 16,033 | 12/01/2023.
462590 JK 7 | IOWA STUDENT LN LIQUIDITY CORP.......ccovvrrrrrrrriirriiriirnes L ]12/01/2014. | Called.........ovvreeeeieiererieeeeiseseieieiesensnsnsniseens | ceeneissinsississienenn | ereenennns 415,000 | ........... 415,000 | ........... 415,000 415,000 0 0 0 0 0 415,000 0 0 0. 16,335 | 12/01/2024.
462590 JM 3 [IOWA STUDENT LN LIQUIDITY CORP. .| 12/01/2014. | Called 830,000 830,000 830,000 830,000 0 0 0 0 0 830,000 0 0 0f.. 34,020 [ 12/01/2026.
462590 JN 1 |IOWA STUDENT LN LIQUIDITY CORP. [ 1210172014, [ Called........cvoveiiieieieiiresieseeienenenssieinnes | v | s 410,000 | ........... 410,000 [ ........... 410,000 410,000 0 0 0 0 0 410,000 0 0 0. 17,100 | 12/01/2027.
49130P  ZU 1 | KENTUCKY HOUSING CORPORATION.........ccocovommrviriirrniiriees ..| 05/08/2014. | Called 295,000 295,000 295,000 295,000 0 0 0 0 0 295,000 0 0 0. 12,579 | 07/01/2036.
523510 DW 2 |LEE COUNTY FL .. 07/08/2014. | UBS SECURITIES INC.........coovevvemmrimeriinnireniiinnis [ v | e 8,453,500 | ........ 7,975,000 | ........ 8,223,820 | ...........8,052,972 | ..........cc..... 0. (14,203) | oo 0] o (14,203) | oo (U I 8,038,769 | ............... 0] ... 414731 | ... 414731 | ... 317,892 | 10/01/2024.
525184 DV 6 |LEHMAN MUN TR RCPTS ..| 12/18/2014. | Called 255,000 255,000 255,142 255,033 0 (33) 0 (33) 0 255,000 0 0 0. 17,412 1 10/01/2031.
525184 DZ 7 | MARYLAND COMMUNITY DEVELOPMENT ADMINISTR............. | .. [ 03/03/2014. | Called..........vvveeererreeerrrreeierreienensisinenssessnenssinnes | oveeeeessensesssneenenes | oneeend 6,065,000 | ........ 6,065,000 | ........ 6,321,489 6,065,000 0 0 0 0 (VN 6,065,000 0 0 0f... 398,771 | 07/01/2045.
525184 MB 0 | LEHMAN MUN TR RCPTS. ] 12/01/2014. | VARIOUS........ovveerreierreiieerriisesseesssessssssesnsises. | eevnneseeisneeesssssenns | wevines 1,580,000 ..1,580,000 .1,628,474 ...1,594,674 .0 .0 .1,580,000 0 0 0 90,533 | 03/01/2038.
525184 NX 1 |LEHMAN MUN TR RCPTS, .1 09/02/2014. | Called.........ocourreeerreeeerreiieereiiieseeiisessesienneiies. | eerinerneiseeeeeinenns | e 1,040,000 ..1,040,000 ,064,554 1,047,523 .0 .0 .1,040,000 0 0 0. 67,283 | 09/01/2037.
546589 SP 8 | LOUISVILLE&JEFFERSON CNTY KY......cooovrveeemrrrrererrriirnnnnnes ..]05/07/2014. | CANTOR FITZGERALD & CO........covvvvvvermnmrreerinncnrens | eervnerreinecneiisenns | cevoenns 8,410,625 | ........ 8,500,000 | ........ 8,732,475 | .........8,721,367 | ccovvvrrrrnnc 0 0 (5,750) (V1) 8715617 | oo 0[....(304,992) ] ..... (304,992) ...... 163,278 | 05/15/2037.
56052E VL 9 | MAINE ST HSG AUTH MTG PUR........ccccovuvvvmvivevenrenisnrennnnns | o | 11/17/2014. ] Called 009,430,000 | ........ 9,430,000 | ........ 9,123,525 | ..........9,183,295 | ......cc.cco..c 0. 246,705 | ooovvrinnnd 0 ] 246,705 | ..oovvvnnn 0 oo 9,430,000 0 0 0f... 438,579 | 11/15/2036.
56052E  VZ 8 | MAINE ST HSG AUTH MTG PUR........ccccocoovvvvvivvvnrrniinirennnnns | oo | 11/17/2014. ] Called 5,260,000 5,260,000 5,286,300 | ...........5,263,085 | .......cc.o...... (] I (3,085) 0 (3,085) 0 v 5,260,000 0 0 0f... 269,750 | 11/15/2035.
57563R  GR 4 | MASSACHUSETTS EDL FING AUTH ED LN......cccccccviiiniiniiinins ] 07/01/2014. | Called.........coooooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeneees | oo | e 470,000 | ........... 470,000 | ........... 470,000 470,000 0 0 0 0 0 470,000 0 0 0. 21,300 |01/01/2028.
57563R  JC 4 | MASSACHUSETTS EDL FING AUTH ED LN .| 07/01/2014. | Called 335,000 335,000 336,256 335,851 0 (851) 0 (851) 0 335,000 0 0 0. 14,393 | 01/01/2031.
57583H AK 3 | MASSACHUSETTS DEVELOPMENT FIN. - WMX .106/01/2014. | MATURITY 2,500,000 2,500,000 2,500,000 2,500,000 0 0 0 0 (U (R 2,500,000 0 0 0. 68,125 | 06/01/2014.
575854 7A 6 | MASSACHUSETTS HOUSING FINANCE AGENCY/MA..........cc...| .. | 06/24/2014. | CallEQ.........ccorommiirrircireiieireiieiieeiieeisenieiseeiesienns | eeeeeiseineississinns | ereeees 1,250,000 | ........ 1,250,000 | ........ 1,250,000 | ...........1,250,000 0 0 0 0 (VN [ 1,250,000 0 0 0 35,243 | 12/01/2026.
575854 7B 4 | MASSACHUSETTS HOUSING FINANCE AGENCY/MA........cccccc.. | . [ 06/2412014. | Called........couvveeerrreeecreeeierreiieensiesesssissenseisnes | oveeeeesseensesssennenes | coneenes 1,000,000 | ........ 1,000,000 | ........ 1,000,000 | ...........1,000,000 0 0 0 0 (VI 1,000,000 0 0 0. 28,899 | 12/01/2034.
575854 7C 2 | MASSACHUSETTS HOUSING FINANCE AGENCY/MA.........ccccc.. | . [ 06/2412014. | Called........courvveeerrreeicreeeierreiieeeseisesseesesenseises | oveeeeessnerseesseneenns | oneeees 8,460,000 | ........ 8,460,000 | ........ 8,480,000 | ...........8,461,132 | ccoevrvvunnncc (VN [ (1,132) | e (1 [ (1,132) | oo (VI I 8,460,000 0 0 0f... 252,836 | 12/01/2047.
57585) WA 5 [ MASSACHUSETTS HEALTH&ED - MIT.... .105/22/2014. [ Called.......vvoeeereeeerrreieereeiiereeiieereeisessssssenneies. | eeveereesieenseiinenns | e 5,000,000 | ........ 5,000,000 | ........ 5,003,800 | ...........5,000,000 0 0 0 0 (V) 5,000,000 0 0 0f... 211,771 1 01/01/2028.
57586P DZ 6 | MASSACHUSETTS ST HSG FIN AGY H.. .112/15/2014. | Called 205,000 205,000 205,000 205,000 0 0 0 0 0 205,000 0 0 0 6,877 |12/01/2031.
57586P FD 3 | MASSACHUSETTS ST HSG FIN AGY HSG R.. 1211572014, | Called.........oveeiceiceiceiciccercieeeieeirenienirens | e | e 1,465,000 | ........ 1,465,000 | ........ 1,470,494 | .......... 1,466,327 | ....cocoovvvencd 0 (1,327) | v (VN IR (1,327) ] v (1] I 1,465,000 0 0 0. 38,147 |12/01/2031.
575930 5D 0 | MASSACHUSETTS HOUSING FINANCE AGENCY/MA................| ..| 06/24/2014. | Called 003,825,000 | ... 3,825,000 | ........ 3,825,000 | ...........3,825,000 0 0 0 0 (1N [ 3,825,000 0 0 0f... 115,932 | 12/01/2046.
57604P RL 0 | MASSACHUSETTS ST WATER POLLUTION ABATEME..............| .. | 06/12/2014. | Called 215,000 215,000 218,471 215,000 0 0 0 0 0 215,000 0 0 0 9,519 | 08/01/2015.
57652T BD 8 | MATAGORDA COUNTY TX ..103/03/2014. | PUT BY HOLDER.........ccocoomiriirmrrinnniinciinsniiscninsnies | evereineneieesineninees | e 10,342,400 | ..... 10,240,000 | ...... 10,427,085 | ......... 10,244,120 | ...ccooevnaeend 0. (4,120) | ..o (VN I (4,120)] v 0. 10,240,000 | ......ccoouee. 0. 102,400 | .......102,400 | ...... 289,906 | 03/01/2027.
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592657 AW 0 | METROPOLITAN WATER DISTRICT OF SALT LAKE................. 06/27/2014 | VARIOUS........ccvoereeerienerineriieneniesesisseninesssseninns | eevvrereiisesineseiinens | ceviees 2,901,699 | ........ 2,615,000 | ........3,016,298 | ........... 2,954,371 | o (VN (17,598) | oo (U IO (17,598) [ oo 0f]......2936,772 0 (35,073) (35,073) | ...... 131,113 | 07/01/2037
61205P AJ 8 [ MHESA 2012-1 A1 06/04/2014 | MBS PAYDOWN 300,440 300,440 301,285 301,126 0 (686) 0 (686) 0 300,440 0 0 0 627 | 09/20/2022
61212R  XP 6 | MONTANA ST BRD HSG 12/01/2014 | Called 205,000 205,000 202,474 202,482 0 2,518 0 2,518 0 205,000 0 0 [ 5,569 | 06/01/2037
644687 6X 0 | NEW HAMPSHIRE ST HSG FIN AUTH......ccoovrvrrrrirnreerereenneinne | 12/01/2014 | Called........oveeereeeeeeereeereiereieeeiereseeniseressenssenes | e | e 355,000 [ ......c.... 355,000 [ ..oooec. 341,585 | ..o 341,606 | ..oovvoorennnnd (V] IO 13394 [ s (U I 13,394 0 355,000 0 0 0 22,536 | 07/01/2036
64468T 7X 9 | RITES 4.9 NHSSFH 64468T4L8. 12/01/2014 | Called .145,000 ....145,087 145,012 0 (12) 0 (12) 0 145,000 0 0 0] 17,485 | 07/01/2025
64468T 7Y 7 | RITES 4.91 NHSSFH 64468T4R5. 12/01/2014 | Called .620,000 ....613,955 614,407 0 5,593 0 5,593 0 620,000 0 0 ..77,632 | 07/01/2036
64468T 7Z 4 | RITES 4.83 NHSSFH 64468T4P9. 12/01/2014 | Called .335,000 328,457 330,162 0 s 4,838 | oo (U I 4,838 0 335,000 0 0 0] 40,861 | 01/01/2027
64469D BY 6 [ NEWHAMPSHIRE ST HSG FIN AUTH.......oocoviiiiriircriicciies . | 12/01/2014 | Called 285,000 285,000 281,135 281,145 0 3,855 0 3,855 0 285,000 0 0 (N I 16,191 | 01/01/2037
645903 AJ 4 | NEW JERSEY ECONOMIC DEV. AUTH. - WMX......coovorerernrrirns . | 06/02/2014 | PUT BY HOLDER 2,000,000 2,000,000 ....2,000,000 2,000,000 0 0 0 0 (V] [ 2,000,000 0 0 0 53,000 | 06/01/2015
646080 HG 9 | NEW JERSEY HIGHER EDUCATION STUDENT ASSI................. . | 07/01/2014 | Called 865,000 865,000 865,000 865,000 0 0 0 0 0 865,000 0 0 0 6,291 | 06/01/2021
646080 HH 7 | NEW JERSEY ST HIGHER ED ASSISTANCE........cccooonerurnrrinnens 10/01/2014 | CallE.......vvvverrreerrrrerrereensesneesieeseessessessessesses | eevnsssseensessisnnes | voneeees 1,440,000 | ........ 1,440,000 ...1,440,000 | ........... 1,440,000 0 0 0 0 (VI IS 1,440,000 0 0 0 ... 60,867 | 06/01/2030
646139 YC 3 |NEWJERSEY ST TPKAUTH TPK REV.......cosvvvrriirriicricenens 01/01/2014 | SINKING FUND REDEMPTION..........ccoorvvmmmiinneicnns | v | v 1,550,000 | ........ 1,550,000 ...1,800,432 | .......... 1,550,000 0 0 0 0 (V1 [ 1,550,000 0 0 0 50,375 | 01/01/2016
647200 MY 7 | NEW MEXICO MTG FIN AUTH 07/01/2014 | Called. 220,000 220,000 220,000 220,000 0 0 0 0 0 220,000 0 0 (I 7,250 | 07/01/2037
647200 SF 2 | NEW MEXICO MTG FIN AUTH 07/01/2014 [ Called..........ooorvereenrecrcierieeeinriseeisressenins | v | e 1,105,000 | ........ 1,105,000 ...1,098,094 | .......... 1,099,060 0 5,940 0 5,940 (V] [ 1,105,000 0 0 (V) I 31,375 | 07/01/2038
647200 TK 0 | NEW MEXICO MTG FIN AUTH 07/01/2014 | Called..........coveeieeriicriieriiciisriieceiesiiessiieniiens | v | ceveniens 900,000 | ........... 900,000 893,682 894,364 0 5,636 0 5,636 0 900,000 0 0 0] 25,113 | 01/01/2039
64972H TT 9 | NEW YORK CITY TRANSITIONAL FINANCE AUTHO..........ccccouuc.. . | 05/29/2014 | CANTOR FITZGERALD & CO.........ovuvvemveremerrirnerirnens | weverviverireriinenis [ v 6,626,181 | ........ 5,840,000 ...6,781,466 | ........... 6,662,092 0 (35,798) (U IO (35,798) [ ..cvvverinnnn 0 ...6,626,294 | ......ccc..... (VI I (113) | v (113) ] ...... 257,933 | 07/15/2029
64972H TV 4 | NEW YORK CITY TRANSITIONAL FINANCE AUTHO.................. . | 06/24/2014 | SIEBERT BRANDFORD...........cooomrvvimriiniiinniienninns | e [ s 8,960,400 ....9,200,640 9,049,211 0 (52,649) 0] s (52,649) [ ...ooovvenn (V] [ 8,996,562 0 (36,162) (36,162) | ...... 380,000 | 07/15/2031
649834 AS 7 | NEW YORK STATE OF. 05/15/2014 | SINKING FUND REDEMPTION ..1,935,000 .1,927,086 0 3,804 0 3,804 11,935,000 0 0 0 [ 50,794 | 05/15/2015
64988P R2 4 | NEW YORK ST MTG AGY REV. 09/18/2014 | Called. .5,137,581 .0 AT6,774 | o0 | 476,774 .5,700,000 0 0 10/01/2030
64988P T8 9 | NEW YORK ST MTG AGY REV. 12/19/2014 | Called 1,479,382 | ..er.... 1,488,673 | o0 | 26,327 0 26,327 .1,515,000 0 0 0. 54,800 | 04/01/2029
652590 AQ 3 | NEWTON CNTY IND ECONOMIC DEV R......covervvumriinrrineriaenes 12/23/2014 [ Called.........ooereeeriereieriieeeirerieeeeisenessseisenisnees | e | e 7,280,000 | ........ 7,280,000 ....7,280,000 | ........... 7,280,000 0 0 0 0 ....7,280,000 0 0 0 ... 106,032 | 08/25/2022
653544 CD 6 | NIAGARANY FRONTIER TRANSN AUREV BDS............cccccc0e.. 0470172014 | MATURITY ...ooccooirinreiienisniisesiisseissnissnssienes | evvvesniienssieniienns | evvens 3,145,000 | ........ 3,145,000 3,204,283 3,145,000 0 0 0 0 (V1 [ 3,145,000 0 0 0 92,384 | 04/01/2014
653544 CE 4 | NIAGARANY FRONTIER TRANSN AU.......coocoumiiiimniiiniiiriciinns 09/03/2014 [ Called..........rveeereecriireriineriseriisesiseseineniseneiseninns | eevireniiisnsineniieens | e 3,330,000 | ........ 3,330,000 ....3,378,685 3,330,000 0 0 0 0 (V] [ 3,330,000 0 0 0. 180,421 | 04/01/2015
658207 AP 0 | NORTH CAROLINA HSG FIN AGY HOMEOWN........ccocconvvrermnen. 11/03/2014 | CallEd..........oooveveeeeeeeeeeeeecseeeeeeeseeeeesseseesesennesis | cveveeeesiiensessiienns | oo 620,000 620,000 620,880 620,233 0 (233) 0 620,000 0 0 0. 33,157 | 01/01/2038
66285W AS 5 [ NORTH TEX TWY AUTH REV. 12/03/2014 | EXCHANGES (UNLIKE). 5,052,618 .5,140,550 ....5,066,732 0 (14,114) .0 5,052,618 0 0 0. 300,000 | 01/01/2025
662903 ND 1 | NORTH TEXAS MUNICIPAL WATER DISTRICT.. 01/10/2014 | CANTOR FITZGERALD & CO 7,326,875 .8,023,500 ....1,955,654 .0 .(1,7119) 7,953,935 0] (627,060) | ......(627,060) | ...... 110,556 | 09/01/2030
677632 A6 8 | OHIO STATE UNIVERSITY. 03/03/2014 | VARIOUS. ,724,188 2,967,305 2,950,557 0 (2,292) 0 (2,292) .2,948,264 w0 (224,077) | .....(224,077) | ........ 22,828 | 06/01/2033
67886M EQ 8 | OKLAHOMA HSG FIN AGY SINGLE FA......cccooovivreriircrireriincns 09/02/2014 | Called..........crveerieriirerieriereiiereisesiieneisenieeneiees | ceveeeeiesiensiienes | ceveeniens 770,000 | ........... 770,000 | ........... 770,000 770,000 0 0 0 0 770,000 0 0 0 | 27,300 | 09/01/2038
686087 EJ 2 | OREGON ST HSG&CMNTY SVCS DEP.........cccoovvverrerrrererenne | 1070172014 | Called.........oeeoeeeeeeeeeeeeeeeeceeeeeeeeeeeeeee | e | e 2,610,000 | ........ 2,610,000 2,681,775 2,647,632 (VN I (RYAK72 ) [E— (U IO (37,632) [ everrrennnn (V] [ 2,610,000 0 0 0 ... 143,791 | 01/01/2038
700387 BA 0 | PARK CREEK METROPOLITAN DISTRICT COLORAD............... 03/25/2014 | MERRILL LYNCH 2,581,250 2,500,000 ...2,619,675 2,551,001 0 (2,781) 0 (2,781) (V1 [ 2,548,220 | ... 0| s 33,030 | ......... 33,030 |........ 42,656 | 12/01/2020
700387 BB 8 | PARK CREEK METROPOLITAN DISTRICT COLORAD............... 03/25/2014 | MERRILL LYNCH. .....evvorerinriineriinnrirneeeiissrirneneienes | eeevvereireenineceiinens | v 3,774,000 | ........ 3,700,000 ...3,819,103 3,756,584 0 (2,568) 0 (2,568) 0 f s 3,754,016 | oo LU [poss 19,984 | ... 19,984 | ....... 63,131 | 12/01/2025
700387 BC 6 | PARK CREEK METROPOLITAN DISTRICT COLORAD 03/25/2014 | MERRILL LYNCH........oooooviiinniinniinnisniisnissnienns | v | v 3,800,000 3,800,000 3,951,620 3,870,691 0 (3,303) 0 (3,303) (VI [ 3,867,388 | ..ot 0. (67,388) | ........ (67,388) | ........ 67,925 | 12/01/2030
762212 3B 2 | RHODE ISLAND HSG&MTG FIN COR 02/03/2014 | Called. 20,000 ..20,000 | oovervrrenne 20,000 20,000 0 0 0 0 0 20,000 0 0 0 339 | 10/01/2036
76363P AB 1 | RICHLAND COUNTY SC - INTERNATIONAL PAPER................... . | 04/04/2014 [ Called............coovvereerecriereeceresersneisnninnns | e [ s 4,000,000 | ........ 4,000,000 ...4,028,920 | ........... 4,001,941 | oo O o (1,941) | v (VN [ (1,940 [ oo (V] [ 4,000,000 0 0 0. 124,033 | 04/01/2023
765639 AB 5 | RICKENBACKER OHIO PORT AUTH CA.......ccooovirinniiicriiicnias 07/01/2014 | Called. 90,000 [ ............. 90,000 [ ...........d 90,000 90,000 0 0 0 0 0 90,000 0 0 0 3,628 | 01/01/2032
784420 AB 7 | SLCLT_05-1 11/15/2014 [ MBS PAYDOWN........cvevurrvimerirnereieniseniesesiseniins | sevesesnesiiesesnenses | oveeens 1,971,736 | ........ 1,971,736 ...1,958,180 | ...coveneee 1,965,132 | .oovviernnncd (VI I 6,604 0 6,604 (VI IS 1,971,736 0 0 0 3,959 | 11/15/2021
786107 JQ 6 | SACRAMENTO COUNTY CALIFORNIA - AIRPORT..........ccocevvuuee . | 01/24/2014 | CANTOR FITZGERALD & CO.........ccccoovurvvmrvirnriianns | v [ e 3,618,230 | ........ 3,500,000 ....3,451,630 3,458,353 0 112 0 112 (V1 [ 3,458,466 | .............. 0. 159,764 | ....... 159,764 | ...... 106,167 | 07/01/2033
79020F AM 8 | ST JOHN BAPTIST - MARATHON OIL. 12/15/2014 | CITIGROUP GLOBAL MARKETS INC/ SALOM......... | ccovevvererierrrrieniens ..2,645,950 .2,520,000 2,508,064 0 (2,138) 0 (2,138) 0 2,505,926 | ....cccooenec 0| . 140,024 | ....... 140,024 | ...... 134,175 | 06/01/2037
791638 NC 9 | ST LOUIS MO ARPT REV REV BDS1997 B. 07/01/2014 | MATURITY. ,000,000 .5,368,400 0 0 0 0 0 .5,000,000 0 0 0. 300,000 | 07/01/2014
796842 DF 6 | SAN BERNARDINO CNTY CALIF SING, 10/01/2014 | Called .103,694 55,358 0 3,769 0 3,769 0 103,694 0 0 0 0 | 05/01/2031
83712D MX 1 | SOUTH CAROLINA ST HSG FINDE..........ccouvveirrirrriririienris 10/01/2014 | CallEd......vvvverereerrrrrernenreirsenneiseessessesseessensesses. | ceivsesseisnsssssinnes | covneeeeens 345,000 | ........... 345,000 | ........... 345,000 345,000 0 0 0 0 0 345,000 0 0 0. 14,790 | 07/01/2032
869279 AC 3 | SUSSEX COUNTY VA IDA - WMX.......cvvoriiriieniinsiisnsiisnii . 1 05/01/2014 | PUT BY HOLDER...........ccccoommriimmrimmiinnirsniiinninenns | e | e 6,000,000 | ........ 6,000,000 ....6,000,000 6,000,000 0 0 0 0 (V1 R 6,000,000 0 0 0. 153,750 | 06/01/2028
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875301 EQ 2 | TAMPA HILLSBOROUGH COUNTY EXPRESSWAY AUT............ ..| 04/29/2014. | CITICORP SECURITIES INC c0reenn5,074,650 | ....... 5,000,000 | ........5,292,550 | ...........5,265,068 | .................. (VN ISR (9,173) 0 (9,173) (V) R 5,255,895 | ..ovvverecne 0 ...(181,245) | ...... (181,245) | ...... 167,222 | 07/01/2030.
880459 5L 2 | TENNESSEE HSG DEV AGY 1 10/01/2014. | Called........ooouvreerriireriieriireriiereiseriisseieseisesiienes. | cnneeiiessisesieseins | oo 105,000 | ........... 105,000 105,000 0 0 0 0 0 105,000 0 0 0 5,553 | 07/01/2031.
880459 5N 8 | TENNESSEE HSG DEV AGY 1 10/01/2014. | Called........coveuureeriireriicreireriiereiseriiseeiesiisesienes. | ceneeiersineniesei | oo 120,000 | ........... 120,000 120,000 0 0 0 0 0 120,000 0 0 0 6,353 | 01/01/2037.
88045R DN 9 | TENNESSEE HSG DEV AGY. .112/01/2014. | VARIOUS. ..1,840,000 ..1,840,000 1,844,312 .0 .0 .0 .1,840,000 0 0 0f... 106,585 | 07/01/2038.
88255Q AC 3 | TEXAS MUN GAS ACQUISITION&SU........cooocvveecriircriinriineninns .. 09/16/2014. | MORGAN STANLEY & CO. INC........ccoovueerricmerivenni [ v | e 13,725,000 | ...... 15,000,000 | ......15,000,000 ..15,000,000 0 0 0 0 0 5,000,000 | ..ocoovvvennc 0 | ..(1,275,000) | ...(1,275,000) | ...... 117,423 | 09/15/2027.
88275F MU 0 | TEXAS ST DEPT OF HSG&CMNTY AFFAL.......c.coovvvinriiriries [ 11703/2014. | VARIOUS..........oviriiericniiierisriiseriisssisssiissines. [ eevessnsssesisssesiens | e 725,000 | ........... 725,000 733,873 0 (8,873) 0 (8,873) 0 725,000 0 0 0. 36,117 | 03/01/2039.
896033 QE 0 | TRIBOROUGH BRDG&TUNL AUTH N.......coooovvvernrvernrccnciienenns | oo [ 0311412014, | Calle.........ooceeicieccrierccsneiscieniis [ e [ oo 5,175,000 | ........ 5,175,000 crvernnn5,048,625 | i 0. 126,375 | oo 0 126,375 | oo (VN I 5,175,000 0 0 0f... 181,125 [ 01/01/2017.
901557 AB 4 | TWIN FALLS CNTY IDAHO ECONOMIC DEV. CORP................... . 0412412014, | Called...........coovvrrecreerececereccereseeisneeenins [ e | e 12,500,000 | ...... 12,500,000 | ......12,500,000 | ......... 12,500,000 0 0 0 0 (VN I 12,500,000 0 0 0 ... 80,424 | 12/25/2026.
928827 DD 3 | VOLUSIA CNTY FLA ARPT SYS REV.. .110/01/2014. | MATURITY <orer... 1,650,000 ..1,650,000 cevrreen 1,669,455 | oo (V) I (19,455) | vvvvovernens 0 e (19,455) | oveverrenne 0 1,650,000 0 0 0f... 115,500 | 10/01/2014.
939787 FD 6 | WASHINGTON ST HSG FIN COMMN.. .112/01/2014. | Called ..2,100,000 ,100,000 2,100,000 0 0 0 0 0 .2,100,000 0 0 0. 102,900 | 12/01/2038.
956597 BQ 0 | WEST VIRGINIA ST BLDG COMMN LEASE. .107/01/2014. | SINKING FUND REDEMPTION <verr..1,065,000 ..1,055,000 cevenenn 1,054,968 0 32 0 32 0 .1,055,000 0 0 0. 56,706 |07/01/2018.
97689P 2P 2 | WISCONSIN HOUSING&ECONOMIC DEVELOPMENTA............ 103/03/2014. [ CalEd.......ovvveererreeecrreireerriiseerneisenssinssesneisenneeens. | e | cereieend 440,000 | ........... 440,000 | ........... 440,000 440,000 0 0 0 0 0 440,000 0 0 0f.... 11,000 | 09/01/2036.
98322P 3P 2 | WYOMING CMNTY DEV AUTH HSG REV.......cccoviviriicriircriincns [ 12/01/2014. | Called..........oovoeriircrieriieriereircriieeeisenieeninenens. | e | e 7,095,000 | ........ 7,095,000 | ........ 7,166,801 | oo | i (VN I (71,801) | cocveeris (U [ (71,801) ] v (V[N RO 7,095,000 0 0 0 ... 333,465 | 06/01/2031.
98322P 3T 4 | WYOMING COMMUNITY DEVELOPMENT AUTHORITY. .105/28/2014. | MERRILL LYNCH.....o.ooooiviiisiiciciesiescieiiies | v | 10,248.458 | ...... 10,055,000 | ...... 10,061,323 | ......... 10,056,739 0 (274) 0 (274) 0| 10,056,465 0. 191,993 | ......191,993 | ...... 431,772 | 06/01/2031.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments. ....454,728,200 | ....443,646,220 | ....457,165,752 | ....... 445,867,801 0f s 17,265 [V I 17,265 0|.....454,145533 0 ... 582,664 | .......582,664 | .14,872,747 XXX
Bonds - Industrial and Miscellaneous
009990 AD 4 |AESILUMINALLC R[09/29/2014. | VARIOUS...........coooriiirricriiinrieniissniisseisnnienenas. [ oerivsnsiissnisissisiens | e 104,532 | ........... 104,532 | ........... 104,532 104,532 0 0 0 0 0 104,532 0 0 0 9,995 | 03/26/2032.
126694 3B 2 [ CWHL_06-8 .112/30/2014. | MBS PAYDOWN 308,542 353,792 354,059 289,998 23,146 | ........... (4,602) | ..o (U 18,544 0 308,542 0 0 0. 11,832 | 05/25/2036.
18538R  AH 6 | CLEARWATER PAPER CORP. .107/29/2014. | GOLDMAN, SACHS & CO. (DOMESTIC)........cccoveceens | orrrinriinriieriiens | v 1,001,250 | ........ 1,000,000 | ........ 1,000,000 0 0 0 0 (VN I 1,000,000 | ........cc..... (1 I 1,250 | oo LI 299 |02/01/2025.
220027 AG 1 |RETAIL PROPERTY TRUST. .1 09/30/2014. | TeNdEr OFfer...........vvverrrerrrrircrrinereeeresnnreeensnereeee | orereneeenseneseeeenes | vveeees 2,305,389 | ........ 2,260,000 | ........ 2,556,309 2,327,049 | i 0 f (21,660) 0 (21,660) (V) I 2,305,389 0 0 0f... 185,391 | 03/15/2016.
22545R AV 8 | CSMC_06-TF2A .107/15/2014. | MBS PAYDOWN v 1,707,817 .1,706,924 ...1,707,817 0 0 0 0 0 1,707,817 0 0 (V] 7,468 |09/15/2021.
228227 BA 1 | CROWN CASTLE INTERNATIONAL CORP 7.125% 1.......cocovvvncee ..| 05/02/2014. | Tender offer. coen 1,391,211 ,386,250 1,390,785 0 430 0 430 0 11,391,215 0 (4) )] 50,152 | 11/01/2019.
247367 AX 3 | DELTAAIRLINES INC PASS-THROUGH T......cccconervimirrirariirnnnns .. 07/02/2014. | SINKING FUND REDEMPTION.........cccvuumrveerieerianes [ oereinenieeniinenioens | ceveerianens 15,624 | coooevvean 15,624 | ............. 13,944 15,579 0 44 0 44 0 15,624 0 0 0 [ 675 |01/02/2023.
350235 AA 5 | FOSTER WHEELER COQUE VERDE...........cccoooucvuencrinnnnincnns | .. | 04115/2014. | SINKING FUND REDEMPTION.......ccoourvvieriinniincnis | erviecriienicncnieenis [ v 48,000 | ............. 48,000 | ..o 48,000 48,000 0 0 0 0 0 48,000 0 0 (U I 5,493 | 04/15/2015.
428040 CR 8 |HERTZ CORP. .108/20/2014. | MORGAN STANLEY & CO. INC 506,250 | ........... 500,000 | ........... 500,000 500,000 0 0 0 0 0 500,000 0 6,250 6,250 | ........ 19,125 | 04/01/2018.
48273* AD 1 | CENTERPLATE TL A (2019) . 112/03/2014. | VARIOUS..........oooiviiiiirinriicniceniisssienisssiinnins. | e | e 5,164,299 | ........ 5,164,299 | ........ 5,164,299 ....1,293,500 0 0 0 0 0] s 5,164,299 0 0 0 62,276 | 11/26/2019.
494550 BD 7 | KINDER MORGAN ENERGY PARTNERS LP.........ccccoovvviimnriis ..[ 12/19/2014. | JEFFERIES & CO INC. 550,195 | ........... 500,000 | ........... 513,325 512,644 0 (203) 0 (203) 0 512,442 0 37,753 | ......... 37,753 | ........ 42,701 | 09/01/2039.
521865 AU 9 |LEAR CORPORATION .1 11/19/2014. | GOLDMAN, SACHS & CO. (DOMESTIC)........ccoovweees | vmrrimrirnciieriens | v 497,500 500,000 500,000 468,750 | .......... 31,250 | oo 0 f i (U 31,250 0 500,000 0 (2,500) (2,500) 32,260 [01/15/2023.
55382@ AA 8 [MTL PUBLISHING TL B1(2019) 1 06/16/2014. | VARIOUS...........oovorernrcsccieresnnisnessniinnens | e | e 1,899,800 | ........ 1,897,428 | ........ 1,897,428 ...1,897,428 0 0 0 0 O s 1,897,428 0 2,372 2,372 | ........ 37,988 |03/15/2019.
63845P A@ 0 [NATIONAL VISION TL B (2018) .103/13/2014. | VARIOUS. 003,893,859 | ........ 3,893,333 | ........ 3,894,686 ...1,947,215 0 (548) 0 (548) (V] I 3,893,859 0 0 0. 35,677 | 07/09/2018.
678026 AF 2 | OIL STATES INTL INC 5.125% 1/15/2023.........coooveveoereererirennin -] 05/29/2014. | TeNder Offer..........ccverrrveerierierineernerinensiensieees [ veeeesemssenesneeseens | eoveeeinnn 502,203 500,000 502,500 502,317 0 (114) 0 (114) 0 502,203 0 0 0 22,351 | 01/15/2023.
68389F CG 7 | OOMLT_02-3. .1 12/25/2014. | MBS PAYDOWN 7973 7,973 7,958 7,970 0 4 0 4 0 7,973 0 0 0 37 1 08/25/2032.
69889 AA 9 | PAR PHARMACEUTICAL TL B (2019) NEW. .112/31/2014. | VARIOUS. ..27,570 ..27,570 27,570 27,570 0 0 0 0 0 27,570 0 0 (V] [ 497 |09/28/2019.
743663 B* 6 | PROTECTION ONE TL L+450 DUE 2019. .1 12/31/2014. | VARIOUS. 2,553 2,553 | oo 12,553 12,553 0 0 0 0 0 12,553 0 0 0 337 103/21/2019.
74958E AC 0 [RFMSI_06-S12 .112/01/2014. | MBS PAYDOWN........coooouriimriicnniienieneiieniiseisenes | oereiseniieseiseniiens | eevieeninn 88,467 | ...cvvvvvnnd 88,467 88,198 86,121 2,324 21 0 2,345 0 88,467 0 0 (I [ 3,157 | 12/25/2036.
848609 AA 1 | SPIRITS NEWCOLLC .112/31/2014. [ SINKING FUND REDEMPTION...........commrmvvemnrrrirenns [ o, | cvvvviiiens 32,693 | ......c.....d 32,693 | oo 32,693 0 0 0 0 0 32,693 0 0 0. 1,038 | 03/31/2033.
88031N  AA 5 | TENASKA ALABAMA PARTNERS .1 12/30/2014. | SINKING FUND REDEMPTION 233,434 233,434 237,935 233,745 0 (311) 0 (311) 0 233,434 0 0 0. 10,213 | 06/30/2021.
88031T AA 2 | TENASKA OKLAHOMA .112/30/2014. | VARIOUS, 23,022 23,022 22,562 22,940 0 83 0 83 0 23,022 0 0 0 939 | 12/30/2014.
909287 AA 2 |UNITED AIR LINES .107/02/2014. | SINKING FUND REDEMPTION 4,411 .12,538 14,358 0 53 0 53 0 14,411 0 0 0 ...765 | 01/02/2024.
97381W AZ 7 | WINDSTREAM CORP. .106/12/2014. | CITICORP SECURITIES INC 500,000 500,000 467,500 32,500 0 0 32,500 0 500,000 0 2,500 2,500 | ........ 27,979 | 08/01/2023.
BMEOUP R3 2 | TCW/CLIPPER .112/31/2014. | SINKING FUND REDEMPTION.........coevveererieereerreniones [ orerirereinerireriienes | cvienereenn 15,000 | civiiininns 15,000 | oo 15,036 0 (36) 0 (36) 0 15,000 0 0 0 57 | 12/04/2019.
77531Q  AD 0 | ROGERS COMMUNICATIONS INC.......ccoormirvvrrirervinriceiirennens A|[02/27/2014. | VARIOUS. 200,000 200,000 | coovvverree 192,000 199,802 0 185 0 185 0 199,987 0 13 13 6,233 |03/01/2014.
02364W AV 7 | AMERICA MOVIL SAB DE CV. F|04/29/2014. | JP MORGAN SECURITIES LTD - EMERGING MKTS 555,185 500,000 | ........... 489,982 492,618 0 338 0 338 0 492,957 0 62,228 | ......... 62,228 | ........ 14,722 | 03/30/2020.
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SCHEDULE D - PART 4

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

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

E

0 Current Bond

r Year's Other- Total Interest /

e Unrealized Than- Foreign Foreign Stock Stated

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss)| Gain (Loss) (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) / Accretion | Recognized (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal Disposal During Year Date
05330A AA 5 [ AUTOPISTA DEL MAIPO F| 12/15/2014 | SINKING FUND REDEMPTION........cooommrurmrermeninns | cverirnerinenireseiines | e 515,523 | covvvvennne 515,523 556,764 519,350 0 (3,827) 0 (3,827) 0 515,523 0 0 0. 31,745 | 06/15/2022
31572U AB 2 | FIBRIA OVERSEAS FINANCE 7.5% 5/4/2020............cccccoevvurvnnnne F| 03/26/2014 | Tender offer. 2,097,068 | ........ 2,393,000 | ........1,984,590 2,088,887 0 8,181 0 8,181 0] ......2,097,068 0 0 0. 70,793 | 05/04/2020
43641N  BC 7 | HMI 2010-1A A2 F| 01/03/2014 | VARIOUS. 0 0 0 0 0 0 0 0 0 0 0 0 0 (35) | 10/15/2054
45763P AC 0 | INMARSAT FINANCE PLC 7.375% 12/1/2017....cvvvveorsvrrverennnnes F| 07/07/2014 | Called.......ocoereeereeereerererereinenieneeissenessenessenssnenees | cveeesseseesesensenes | ceveeens 1,659,008 | ........ 1,600,000 ....1,600,060 1,698,669 | ..oovvonnnn (V) IO 60,339 0 60,339 0 ....1,659,008 0 0 0 69,817 | 12/01/2017
458207 AH 0 | INTELSAT JACKSON HOLDINGS SA. F| 11/03/2014 | Called. 991,660 994,289 0 48,211 | oo (U IO 48211 | oo 0 ....1,042,500 0 0 0] 85,000 | 11/01/2019
71645W AQ 4 | PETROBRAS INTERNATIONAL FINANCE CO. F| 02/26/2014 | BARCLAYS CAPITAL - UK 984,520 985,118 0 36 0 36 0 985,154 0 ..42,587 | 01/20/2040
92769X AC 9 | VIRGIN MEDIA SECURED FIN 6.5% 1/15/2018 .| R| 05/22/2014 | Called ... 1,477,320 ....1,486,560 0 62,190 0 62,190 0 ....1,548,750 0 0 0] 42,521 | 01/15/2018
83272T AA 1 | SMURFIT KAPPA 7.75% 11/15/2019.......cccrvuirieeriineriicniiienia D] 07/03/2014 | Tender offer...........c.coueuurerirmmrinnrirnnrinssiiensinsninnnns | coeeeieesiseseineniins | cereeens 1,360,776 | ........ 1,210,053 ...1,473,232 L A376,447 (V1N [ 1,380 | oo (U I 1,380 | ... 107,783 ...1,485,609 | ..(124,834) | .....ccceooeeuc 0 (124,834) | ........ 67,192 | 11/15/2019
65528F AA 0 | NOKIA SIEMENS NETWORKS FINANCE BV........cooccoonevrirerrirnns D| 06/20/2014 | Tender offer. 2,036,328 | ........ 1,815,080 ....1,938,836 2,066,941 0 0 0 0| ..(128,105) ...1,938,836 | ...... 97,492 | oo 0 | 97,492 | ........ 94,759 | 04/15/2018
65528F AB 8 | NOKIA SIEMENS NETWORKS FINANCE BV........ccccocoeviiineriiins D] 06/20/2014 | Tender offer............ccoueuuimrirnrrnnnirsnsinssirensinsninenns | e | ceveeens 1,357,552 | ........ 1,210,053 ...1,292,557 ...1,377,961 0 0 0 0] ... (85,403) ...1,292,557 | ... 64,995 | ..o 0 | 64,995 | ........ 66,682 | 04/15/2020
999999 99 8 | SUMMARY ADJUSTMENT. 12/31/2014 | VARIOUS 79 0 (3) (211) (15) (3) 0 (18) 0 86 0 (3) (3) (3)] 01/01/2016
3899999. Total - Bonds - Industrial and MiSCEIIANEOUS. ..........ivuiiieiisi s e | s 34,199,463 | ..... 33,743657 | ..... 34,080,817 | ......... 27,064,802 | ......... 89205 | ........ 150,191 0 239,396 | ...(105,725)] ......... 34,064,508 | ... 37,653 | ......... 97,305 ] ....... 134,958 | ...1,160,715 XXX
Bonds - Hybrid Securities
G60956 AA 0 | HSBC BANK | Fl 08/27/2014| CANTOR FITZGERALD & CO...ocoooovvvvvevvvviivceiceise | v [ 1,400,000 | ........ 2,000,000 | .......1,313,300 | ...........1,313,300 0 0 0 0 0].....1313300 0 ..86,700 | ........ 86,700 | ........ 14,400 | 01/01/9999
4899999. Total - Bonds - HYDrd SECUNIES. .......uouuiei s e | 1,400,000 | ........ 2,000,000 | ........1,313,300 | ...........1,313,300 0 0 0 0 01......1313,300 0 ..86,700 | ... 86,700 | ........ 14,400 XXX
8399997, Total - Bonds - Part 4. ....589,713,113 | ....601,886,392 | ....590,219,676 | ....... 571,902,628 | ....... 116,061 320,047 0. 436,108 | ....(105.725)] .......587,855,386 | ...... 37,653 | ....1,820,075 | ...1,857,728 | .17,141,906 XXX
8399998. Total - Bonds - Summary Item from Part 5 ....169,097,208 | ....163,927,028 | ....169,552,406 0 0. (206,220) 0] ... (206,220) 0] ....169,346,170 0. (248.964) | ......(248,964) | ...1,507,935 XXX
8399999. Total - Bond ....758,810,321 | ....765,813,420 | ....759,772,082 | ...... 571,902,628 | ....... 116,061 | ........ 113,827 0 229,888 | ....(105,725)] .......757,201,556 | ...... 37,653 | ....1,571,111 | ....1,608,764 | .18,649,841 XXX
Preferred Stocks - Industrial and Miscellaneous
00371G__ 10 5 | ABN AMRON AMER CAP FDG TRI PFD SECSFX/. I . | 09/30/2014 | VARIOUS. ... | v | o 1,921,650 0.00 {1 IO 0]...1,921,650 0 0. 1,921,650 0 ....1,921,650 0 0 0 0 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous........ ....1,921,650 XXX 0 0 |...1,921,650 0 0] .. 1,921,650 0 ....1,921,650 0 0 0 0 XXX
8999997. Total - Preferred StOCKS - Part 4. ... | 1,921,650 XXX 0 0 ]...1,921650 0 0. 1,921,650 0 ....1,921,650 0 0 0 0 XXX
8999999. Total - Prefermed SHOCKS. ... s | s 1,921,650 XXX 0 0 ] ...1,921,650 0 0. 1,921,650 0 ....1,921,650 0 0 0 0 XXX
Common Stocks - Industrial and Miscellaneous
46581@ 10 8 | IVANS I . | 09/10/2014 | VARIOUS.....ooiivinnis | 25,150.000 2,262,291 XXX (1 IO (V] I 0 0 0 0 0 0 0..2262291 | ...2,262,291 0 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous.. 2,262,291 XXX 0 0 0 0 0 0 0 0 0 2,262,291 2,262,291 0 XXX
9799997. Total - Common Stocks - Part 4. 2,262,291 XXX 0 0 0 0 0 0 0 0 0 2,262,291 2,262,291 0 XXX
9799999. Total - Common Stocks. 2,262,291 XXX 0 0 0 0 0 0 0 0 0 2,262,291 2,262,291 0 XXX
9899999. Total - Preferred and COMMON SEOCKS. .. ...t ee ekt ee ettt sntenssnsansanes | eassaas 4,183,941 XXX 0 0 ]....1,921,650 0 0 ... 1,921,650 0] .......1921650 0 2262291 2262291 0 XXX
9999999. Total - Bonds, Preferred and Common Stocks ....762,994,262 XXX ...759,772,082 | ....... 571,902,628 | ...2,037,711 | ........ 113,827 | oo 0] ... 2,151,538 | ....(105,725)] .......759,123,206 | ..... 37,653 | ....3,833,402 | ....3,871,055 | .18,649,841 XXX




S

Annual Statement for the year 2014 of the  IVl@tropolitan Property and Casualty Insurance Company

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Current

F

0

r Year's Other- Total Paid for

e Par Value Unrealized Current Than- Foreign Foreign Interest and| Accrued

i (Bonds) or Book/Adjusted Valuation Year's Temporary | Total Change | Exchange | Exchange Realized Total Gain | Dividends | Interest

g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Gain (Loss)| Gain (Loss) (Loss) on Received and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) / Accretion | Recognized (12+13-14) B./A.CV. | on Disposal| on Disposal Disposal | During Year| Dividends
Bonds - All Other Government
78307A DG 5 | RUSSIAN FEDERATION (GOVERNMENT).......coooooiiiiiiiiienes | F| 06/26/2014 | VARIOUS.......oooiiii | 07/24/2014 | MORGAN STANLEY & CO .5,000,000 5,187,500 ..5,000,000 .5,186,034 0 0 0 0]... (186,034)] ...... (186,034) ...... 90,052 | ....61,141
1099999. Total - Bonds - All Other Government .5,000,000 ..5,187,500 -.5,000,000 .5,186,034 0 0 -(1,466) 0 0. (186,034)] ...... (186,034) 0,052 | ...61,141
Bonds - U.S. Special Revenue and Special Assessment
3128MD 7B 3 | FGOLD 15YR GIANT. 10/17/2014 | WELLS FARGO & CO.......ovvvvrirrirnirinnne 12/11/2014 | VARIOUS........ccoovvrvsrrrrerirseriserirsenins | v 17,969,917 | ....... 18,732,936 | ....... 18,672,821 | ......... 18,716,222 | oo (VI I (R HAT ) [— (VI IO (16,714) [ .ceoevvnnd (V1 I (V1N I (43,401 | ........ (43,401) | ....101,456 | ...31,447
3128MJ QB 9 | FGOLD 30YR GIANT 05/23/2014 | MORGAN STANLEY & CO. INC............. 08/14/2014 | VARIOUS..........coovivieriirniienisnsiienins | e 19,149,359 | ....... 20,217,534 | ...... 20,196,725 | ......... 20,149,117 | oo 0. (68,417) 0 (68,417) 0 0| 47,608 | ......... 47,608 | ...162,941 | ...23,405
3128MM SN 4 | FGOLD 15YR GIANT. 09/23/2014 | BARCLAYS BANK OF N'Y......oovvivvinncns 12/11/2014 | VARIOUS 30,000,000 | ....... 30,923,438 | ....... 31,119,257 | ......... 30,885,952 | ...cocvvvunecne (VI I (37,486) 0 (37,486) 0 0].....233,305 | ....... 233,305 | ...243,279 | ....62,500
312928 A9 1 [FGOLD 30YR 06/12/2014 | BANK OF NEW YORK 09/10/2014 | VARIOUS.... cenn9,821,401 | L 10,046,694 | ....... 10,022,032 | ......... 10,039,473 | oo (VI I (7,221) | v 0 e 1,221) | (V1 [ 0. (17,4410 ........ (17,441 | ...... 98,223 | ....15,278
3138EN A4 1 | FNMA30YR 06/12/2014 | MORGAN STANLEY & CO. INC. 09/10/2014 | VARIOUS. 0,183,815 10,007,985 10,037,483 0,013,938 0 5,953 0 5,953 0 0 23,545 23,545 7,452 | ...13,578

UITIONUUE GLUDAL VMIANNL |
3138WC WQ 2 | FNMA 15YR 09/23/2014 | SALOM 12/12/2014 | VARIOUS........ccoovervvmrrirerirnrrinerireenins | v 29,884,190 | .......30,869,434 | ....... 31,057,792 | ......... 30,829,429 | ..coovvin. (VI I (40,005) | ..cvorrrienan (VI IO (40,005) | .......ccc..d (V] I 0]....228364 | ....... 228,364 | ...242,040 | ....62,259
3138WD AA 9 | FNMA 15YR 10/17/2014 | BARCLAYS BANK OF N Y.....cocvvviriinnne 12/12/2014 | VARIOUS..........ooovvvervinriinriieniieniss | e 11,369,345 | ....... 11,873,860 | ....... 11,832,509 | ......... 11,862,808 | .....ccccoeeue 0. (11,052) | oo (V1 IO (11,052) 0 0 (30,299) (30,299) | ...... 64,192 | ....19,896
3138Y1 EL 5 [FNMA15YR 09/23/2014 | PNC BANK NA........coooirviiriiieniieciines 12/12/2014 | VARIOUS.........ccooovervierricriinriicnenirenins | e 10,548,911 | ....... 11,120,860 | ....... 11,150,019 | ......... 11,093,572 | oo (VIR I (27,288) 0 (27,288) 0 0| e 56,447 | ......... 56,447 | ..... 99,845 | ....25,640
442435 4P 5 | HOUSTON TX WATER & SEWER SYSTEM........cocvommrverrrrernrrenne . | 03/13/2014 | SIEBERT BRANDFORD.............ccoceeeneee | 03/13/2014 | SIEBERT BRANDFORD........oocverervrrecne <rerer-2,000,000 2,289,560 2,306,240 2,289,560 0 0 0 0 0 0| 16,680 | ........ 16,680 | .......occ... (VN ISP 0
442435 4Q 3 | HOUSTON TX WATER & SEWER SYSTEM 03/13/2014 | SIEBERT BRANDFORD. 03/13/2014 | SIEBERT BRANDFORD. .........2,000,000 2274840 | ......... 2,291,400 | ...........2,274,840 0 0 0 0 0 0. 16,560 | ......... 16,560 (V1 I 0
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments. .....142,927,028 | ... 148,357,141 | .....148,686,278 | ....... 148,154,911 0 (202,230) 0 .. (202,230) 0 01....531368 | ....... 531,368 |..1,099,428 | ..254,003
Bonds - Industrial and Miscellaneous
02563L AB 4 | AMERICAN ENERGY - PERMIAN BASIN LL.......cccoooviiiieriinania 07/16/2014 | GOLDMAN, SACHS & CO. (DOMESTIC) | 12/16/2014 | GOLDMAN, SACHS & CO. (DOMESTIC)] .........1,000,000 { ......... 1,000,000 | ............ 695,000 ....1,000,000 0 0 0 0 0 0 (305,000) (305,000) | ...... 27,510 | oo 0
03879Q AF 1 | ARC PROPERTIES OPERATING PARTNERSH.........coooveumreennns . | 02/04/2014 | Exchanged. 03/13/2014 | WELLS FARGO & CO.....ccccovvvrerrrrerenens crerennn2,500,000 | ... 2,496,025 | ......... 2,505,600 2,496,062 0 37 0 37 0 0 9,538 9,538 | ...... 13417 | e 0
18883# AA 8 [ TCWTL B (2019) 03/05/2014 | MORGAN J P SEC INC.........ovcvvirrri 09/05/2014 | VARIOUS. ....3,000,000 | ......... 3,007,565 | ......... 3,007,168 3,007,168 0 (397) 0 (397) 0 0 0 0] ... 47,109 | .ooocnnennd 0
212015 AL 5 | CONTINENTAL RESOURCES INC........covcverrrvirriererirereenenienns 03/14/2014 | MORGAN STANLEY & CO. INC............. 12/04/2014 | JEFFERIES & CO INC.......ccovovrvrerrrrir ....2,500,000 | .......... 2,589,175 | ......... 2,423,175 12,583,057 | ovvrrrannn 0 | ooeeen(8,118) [ i 0 | covorerennd(8,118) [ (V] [ 0 ... (159,882) | ...... (159,882) | ....129,375 48,125
247916 AD 1 | DENBURY RESOURCES INC 04/16/2014 | WELLS FARGO & CO.......ccccovvvvnrrrien. 11/20/2014 | BARCLAYS BANK OF NY.....ocvvvirriinnne e0er1,000,000 | ......... 1,000,000 | ............ 912,500 ....1,000,000 0 0 0 0 0 0. (87,500) | ........ (87,500) | ...... 31,319 | s 0
693990 BA 0 | PATHEON TL B (2021) 03/26/2014 | UBS SECURITIES INC... 04/25/2014 | VARIOUS. .4,000,000 3,990,000 3,990,000 3,990,120 0 120 0 120 0 0| o (GP0)} (120)| ......25,972
74966N AA 4 [ RJS POWER HOLDINGS LLC 5.125% 7/15/2019 07/02/2014 | MORGAN J P SEC INC.. .1 07/08/2014 | MORGAN J P SEC INC.. .1,000,000 1,000,000 .1,000,000 0 0 0 0 0 0
999999 99 8 | SUMMARY ADJUSTMENT. 12/31/2014 | VARIOUS 01/01/2016 | VARIOUS. 0 0 (16) 0 0 0 0 0 0 0 0 0 0
UIHIONUUT GLUDAL MARNRL 15 18VU]

55377TW__AB 4 | MOBILE TELESYSTEMS OJSC F| 03/04/2014 | GOLDMAN, SACHS & CO. (DOMESTIC) | 10/08/2014 | SALOM .........1,000,000 | ........... 925,000 | ............ 867,500 928,834 0., 3,834 0 3,834 0 0. (61.334)] ........ (61,334)] ...... 43611 | ...13472
3899999. Total - Bonds - Industrial and MISCEIIANEOUS. ... v s | 16,000,000 | ....... 16,007,765 | ....... 15410930 | ......... 16,005,225 0 (2,524) 0 (2,524) 0 0. (594,298) ] ...... (594,298) | ....318:455 | ....61,597
8399998. Total - Bonds. .....163,927,028 | ..... 169,552,406 | .....169,097,208 | ....... 169,346,170 0. (206,220) 0. (206,220) 0 0. (248,964) | ...... (248,964) | ..1,507,935 | ..376,741
9999999. Total - Bonds, Preferred and CommOn SHOCKS ... o | s 169,552,406 | .....169,097,208 | ....... 169,346,170 | ..ocooooeene. 0. 206,220) | .o 0] ... 206,220) ] .............. 0 0. (248,964) | ......(248,964) [ ..1,507,935 | ..376,741
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
Naic Valuation Company Owned by
NAIC Method (See Do Insurer's Insurer on Statement Date
Company Purposes and Assets Include 9 10
Code or Alien|  Procedures Intangible Assets
Insurer Manual of the Connected with
Description Identification | NAIC Securities | Holding of Such | Total Amount of Such Book/Adjusted % of
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Number Valuation Office)| Company's Stock? Intangible Assets Carrying Value Number of Shares Outstanding
Common Stocks - U.S. Property and Casualty Insurer
32000 10 3 | ECONOMY FIRE & CASUALTY CO.....covuurirrrrerrerrerisesensssisssisssinsees | coverneinns 22926 2ciB1 NO 0 369,311,883 600,000.000 0.0
59188# 10 6| METROPOLITAN DIRECT PROPERTY & CAS INS CO......oovvvverecrernnns [ v 25321 2ciB1 NO 0 30,999,347 1,000.000 0.0
59180 10 8 [ METROPOLITAN CASUALTY INS CO .....ccooeruemrrimmrimnninnciisnniirscnies | vveviinnns [ evvreniens 40169 2ciB1 NO 0 52,881,705 1,000.000 0.0
59200 10 4 | METROPOLITAN GENERAL INSURANCE CO 39950 2ciB1 NO 0 36,083,223 1,000.000 0.0
59214# 10 4| METROPOLITAN GROUP PROPERTY & CAS INS CO.....ccooooovovvvevsciees [ v | o 34339 2ciB1 NO 0 378,308,471 1,000.000 0.0
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer 0 867,584,629 XXX XXX
Common Stocks - Other Affiliates
591990 10 6| METROPOLITION LLOYDS INC COM......cvervvurierrrinrnirnnnireniisnrireens [ cvineriene 2ciB3 NO 0 1,000 1,000.000 0.0
59155# 10 5] METLIFE AUTO & HOME INS AGY INC......oooovveiiiciiieecicciicesiiesie s 2ciB3 NO 0 1,304,880 5,000.000 0.0
1799999. Total - Common Stocks - Other Affiliates 0 1,305,880 XXX XXX
1899999. Total - Common Stocks. (V1 I 868,890,509 XXX XXX
1999999. Total - Preferred and Common Stock 0 868,890,509 XXX XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....2,092,080,828.
2. Total amount of intangible assets nonadmitted $..........0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Intangible Assets 5 6
Included in Amount
Name of Company Listed in Section 1 Shown in Column 7,
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company. Section 1 Number of Shares % of Outstanding

NONE

E16
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SCHEDULE

DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7 8

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount Due and
0 Current Year's Accrued
r Unrealized Other-Than- Total Foreign December 31 of
ei Valuation Current Year's Temporary Exchange Current Year on [ Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) /|  Impairment Change in Bond Not in Due and Effective | When Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized B/A.C.V. Par Value Actual Cost Default Accrued Rate of Rate of | Paid | During Year Interest

NONE
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Hedge
Year(s) | Current Year Adjustment Effectivenes
Schedul | Type(s Strike Price, | Initial Cost | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit sat
el )of Date of | Number Rate of Index | of Premium|  Premium 0 Valuation Exchange Year's Value of Quality of |  Inception
Description of Items(s) Hedged, Used for [ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or of Notional Received | (Received) | (Received) | Current Year | Book/Adjusted | d Increase Change in | (Amortization| Hedged Potential Referenc | and at Year-
Description Income Generation or Replicated Identifier] (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value | (Decrease) | B.JA.C.V. | )/Accretion Items Exposure ¢ Entity end (b)
Swaps - Hedging Effective - Foreign Exchange
Currency swap - Rec fixed USD [Pay fixed Curren | Deutsche Bank 5.4700%
EUR] 479142C@8 JOHNSON MATTHEY PLC. | D 1....... cy AG TLTWFZYICNSX8D621K86... |.02/24/2010].01/31/2021 ] ............ 0]... 6,785,000 [4.6600%]] ............... (V) P 0 74,458 | .............. 734,735 | ... | ..o 476,430 0 839,539 0 0 83,723 99/100........
Currency swap - Rec fixed USD [Pay fixed | D2736#AJ8 FRITZ DRAXLMAIER Curren 4.7160%
EUR] GMBH&CO D1... cy Citibank NA........ E570DZWZT7FF32TWEFAT6. | .02/21/2014 ] .04/02/2021] ............ 0]... 3,430,000 [3.5700%]] .......convene (U P (V1N IO 37,705 | ..o 404,867 | .... | ... 329,430 | oo 0. 404,867 | ..........cc.... 0 [ (U IO 42,901 | oo 100/100......
Currency swap - Rec fixed USD [Pay fixed | PORTMAN ESTATE FUND 20 (Multiple Curren | Deutsche Bank 4.3475%
GBP] Cusips) D1.. cy AG TLTWFZYICNSX8D621K86... |.02/06/2013| .03/05/2028] ............ 0]... 3,130,400 [4.1300%] 0 0 2,176 11,881 [ ... | ... (166,521) | ..ovovveann 0. 194,000 0 0 56,837 95/100........
Currency swap - Rec fixed USD [Pay fixed Curren 5.4800%
GBP] G3646#AC7 FORTH PORTS LTD.......... | D 1....... cy Citibank NA........ E570DZWZ7FF32TWEFAT6. | .11/13/2013] .12/05/2031] ............ 0 ] ...10,550,100 [5.0300%] 0 0 | 42,937 258,986 .......(32,794) 0. 640,201 0 0. 217,110 100/99........
0879999. Total-Swaps-Hedging Effective-Foreign Exchange...................... 0 0 ... 157,275 | ........... 1,410,468 |XXX ... 606,545 0 | ..2,078,607 0 0 ... 400,571 XXX XXX
0909999. Total-Swaps-Hedging Effective. 0 0. 157,275 | ........... 1,410,468 |XXX ... 606,545 0 ]..2,078,607 0 0. 400,571 XXX XXX
Swaps - Hedging Other - Credit Default
Credit Default Swap - Rec 0.0000 [PAY 0.0000
0.5200;AT&T Inc;T 17248RAJ5 AT&T MOBILITY LLC........... D1.. Credit. | Citibank N A........ E570DZWZT7FF32TWEFAT6. | .10/31/2008 | .12/20/2015] ............ 0]... 4,000,000 [0.5200]] ............... (V) (VN I (21,089) [ ..o (18,962) | .... | .......(18,962) | ........ 17,145 0 0 0 0 [1FE........ 0001...........
Credit Default Swap - Rec 0.0000 [PAY Barclays Bank 0.0000
1.0000];Bank of America Corporation;BAC | Bank of America Corp. (Multiple Cusips).. | D 1....... Credit. | PLC G5GSEF7VJP5I70UKS573..... | .03/31/2010 .06/20/2015] ............ 0]... 1,200,000 [1.0000]] ...... 11,986 0. (12,167) @450 e (A75T) ] 8,081 0 0 0 0 | 1FE....... 0001...........
0929999. Total-Swaps-Hedging Other-Credit DEfaUIL....... ..o e s | s 11986 f o0 ] (33,256) (23,718) IXXX] ....... 25,226 0 0 0 XXX XXX
Swaps - Hedging Other - Foreign Exchange
Currency swap - Rec fixed USD [Pay fixed Curren | Barclays Bank 6.0150%
EUR] B8H35P7 BELDON INC........ccoooverieunee D1... cy PLC G5GSEF7VJP5I7OUKS573.... | .03/15/2013 | .04/15/2018 ] ............ 0]... 1,308,200 [5.5000%]] ......veonvene (U T (V1N [N 7,533 | s 73215 | oo [ o 73215 | ......... (2,022 ...... 167,908 | ..coovoenecnd 0 [ 0 [ 11,865 | ..ocovveenee 0002...........
Currency swap - Rec fixed USD [Pay fixed | D2736#AK5 FRITZ DRAXLMAIER Curren 5.3160%
EUR] GMBH&CO D1... cy Citibank NA........ E570DZWZT7FF32TWEFAT6. | .02/21/2014 | .04/02/2024 | .. .686,000 [4.0500%] 0 0 8,380 63,399 63,399 (17,575) 80,973 0 0
Currency swap - Rec fixed USD [Pay fixed Curren 6.9600%
EUR] B977v81 CEGEDIM SA Di.. oy Citibank NA........ E570DZWZ7FF32TWEFAT6. | .04/09/2014] .04/01/2016] ............ 0]... 1,380,000 [6.7500%] 0 0 176,687 [... | ... 176,687 | .......... 6740 | ... 169,947 0 0 7.721 0002
0939999. Total-Swaps-Hedging Other-Foreign Exchange 0 0 313,300 |XXX ..... 313,300 (12,857) ...... 418,828 0 0. 30,024 | XXX XXX
0969999. Total-SWaps-Hedging Other. ..o e e | e 11,986 0 289,582 |XXX] ...... 289,582 | ........ 12,369 | ...... 418,828 0 0. 30,024 | XXX XXX
1169999. Total-Swaps-Credit DEfaUlt.............ooooooioiiiss sttt i | 11,986 0 (23,718) (XXX .......(23,718) 25,226 0 0 0 0] XXX XXX
1179999. Total-Swaps-Foreign Exchange 0 0 ....1,723,768 XXX ......919,845 ...2,497.435 0 0 430,594 | XXX XXX
1209999, T OtaI-SWADS .. L e | 11,986 0 ....1,700,050 |XXX] ......896,127 ...2,497.435 0 0 430,594 XXX XXX
1399999. Total-Hedging Effective 0 0 1,410,468 |XXX| ......606,545 0 ]..2,078,607 0 0. 400,571 XXX XXX
1409999, TOtI-HEAGING DN, .o L e | i 11,986 0 289,582 |XXX ...... 289,582 | ........ 12,369 | ...... 418,828 0 0. 30,024 | XXX XXX
1449999, O AL ...t EE LR eeEE oLt eLEEEeELE oL Lo LE Lo LE Lo LE Lo LE L eLLE L fhEiehEEeeeEE L e e eEE ettt | sniies 11,986 | oo 0 1,700,050 |XXX ......896,127 | ........ 12,369 | ..2,497,435 | ................ 0 0. 430,594 | XXX XXX

Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 Hedges the credit risk of assets.
0002 Hedges the currency risk of foreign currency denominated assets.
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SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative Hedge
Indicate Strike Price, | Prior Year(s) | Current Year Effectiveness
Exercise, Rate or Initial Cost of | Initial Cost of | Consideration C | Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Description of Item(s) | Schedule| Type(s) Date of Expiration, Index Premium Premium Received o | Valuation Exchange | Current Year's on to Carrying on and at
Hedged, Used for Income | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination| Maturity or| Number of Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d Increase Change in | (Amorization) | Termination | Value of | Termination -| Termination
Description Generation or Replicated | Identifier (a) or Central_Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease) | B./A.C.V. [ Accretion | Recognized | Hedged Item| Deferred (b)

Swaps - Hedging Other - Foreign Exchange

Currency swap - Rec fixed | B3YQ8Y4 SMURFIT JPMorgan Chase 7.8475%

USD [Pay fixed EUR] KAPPA 7.75% 11/15/2019 Currency | Bank 7THEGLXDRUGQFUS7RNEY] 11/16/2009 | 11/15/2014 | 07/24/2014 | Sale......... ...1,497,500 [7.7500%] 156,042 6,753 0].. (8,564)| .....(119,539) ......156,042 0 0 10001
B8J4310 NOKIA

Currency swap - Rec fixed | SIEMENS NETWORKS Barclays Bank 7.1340%

USD [Pay fixed EUR] FINANCE BV D1 Currency | PLC G5GSEF7VJP5I70UK5573 | 03/26/2013 | 04/15/2015 | 05/21/2014 | Sale.....c... | wevvvvvrrnene 0 | ..1,928,700 [6.7500%]] .eeovvvrrenenn (VI I (V) I (1M7,567) | oo (G174 I (U I IO 4138 | ...... 138,241 | covvvrererrinnns 0 |...(117,567) 0 0 | 0001
B92WXF2 NOKIA

Currency swap - Rec fixed | SIEMENS NETWORKS Barclays Bank 7.5475%

USD [Pay fixed EUR] 7.125% 4/15/2020 Di.. Currency | PLC G5GSEF7VJP5I70UK5573 | 03/26/2013 | 04/15/2016 | 05/21/2014 | Sale......... 0 ] ..1,286,300 [7.1250%] 0 0] ... (88,689) (502) O f....78%4 ... 91,661 0. (88,689) 0 010001

0939999. Total-Swaps-Hedging Other-Foreign Exchange 0 0 ... (50,214) | ............ 5,394 0 XXX ........3,468 | ...... 110,363 0. (50,214) 0 0 XXX

0969999. Total-Swaps-Hedging Other. 0 0 (50,214) | ............ 5,394 0 XXX ........3468 | ..... 110,363 0 ...(50,214) 0 0 XXX

1179999. Total-Swaps-Foreign Exchange 0 0 (50214) | ............ 5,394 0 XXX .........3468 | ... 110,363 0. (50,214) 0 0 XXX

1209999. Total-Swap: 0 (Ul I (50,214) | ............ 5,394 0 XXX .........3.468 | ... 110,363 0. (50,214) 0 0 XXX

1409999. Total-Hedging Other. 0 0 (50,214) ............5,394 0 XXX .......3468 | ... 110,363 0. (50,214) 0 0 XXX

1449999. TOTAL 0 0. (50,214) 0 [XXX ........3,468 | ...... 110,363 .0 .0 XXX

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

0001 Hedges the currency risk of foreign currency denominated assets.
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Sch. DB-Pt. B-Sn. 1
NONE

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

E20, E21
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SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement |  Annex Fair Value of Acceptable | Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (Y orN) (Y or N) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value < 0 of Collateral Exposure Sheet Exposure

NAIC 1D tion

Barclays Bank PLC. G5GSEF7VJPSITOUKSS73.... | Yevevvevoee | Yoo | = s 73,215 | oo (CNETAT I 68,458 | ...... 73,215 (4757) [ v 68,458 | ..oovivrnieni 11,865 | oo 11,865
CHIDANK N Ao ESTODZWZTFF32TWEFATE.. | V..o | Yoo | = i | v 903,939 [ oo, (18,962) | ...... 884,977 | oo 569,516 | ..o (51,756) | .ovovverriirrieris 517,760 | ....... 278,169 | oo 278,169
DeUtSChE BaNK AG... ... TLTWFZYICNSX8D621K86.... | Y..ooooveoveee | Yerosioiiiiooi | = i | v, 746,615 | - i | 746,615 [ oo 476,430 | oo (166,521) | .oooivviiiiiiinad 309,909 [ oo 140,560 | oo 140,560
0299999. Total NAIC 1 Designation (O TR 1,723,768 (23,718)] ....... 1,700,050 | oo, 1,119,161 (223,034)] ......... 896,127 | ....... 430,594

0999999. Totals 0 ..1,723,768 ..(23,718) 1,700,050 | oooovveericiinens 1,119,161 (223,034) | . 896,127 430,594
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Sch. DB-Pt. D-Sn. 2
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E23, E24, E25
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SCHEDULE E - PART 1 - CASH

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

Open Depositories

Bank of America Dallas, TEXES..........ccccocurrimirreiriiinreisreiseeiseressesessssssssesssssesssssnies. | e .....0.000 0 0 189,169 [XXX]
Bank One. ColUMDUS, ORIO.......coocrieerieriiieriienie e | s .....0.000 0 0 5,055,570 | XXX
Citibank New YOrk, NeW YOrK.........ccccuervenriineisciinniissesssissscsssssnesnnies. | o .....0.000 0 0] s (121,824,678) | XXX
First National ANChorage, Alaska..........cccieiiniiniesiessese e sessesessessssessnses | evvenens .....0.000 0 0 10,000 [XXX
First Union Philadelphia, Pennsylvania..............ccccooeueuineineeneeereneerieensenennins | v .....0.000 0 0 6,650,368 | XXX
JP Morgan Chase. NEW YOrK, NEW YOrK........oovueieiriieiniieiriieieieesiesiesseississseiessessnsennens | cevvees .....0.000 0 0 6,545,170 [XXX
Northem Trust Bank. Chicago, INOIS..........evverrrirerieieierierieeisessceiessessensesssssseesessessssesenss | ovneins .....0.000 0 (] 16,554,975 | XXX
Wells Fargo. San Francisco, Califomia..............cc.oeverereereereesieseeseeseeseessessese | eeeieas .....0.000 0 0 17,248 [XXX]
0199999. Total - Open Depositorie XXX XXX 0 0 (86,802,178) [ XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 (86,802,178) [ XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 17,500 [XXX]
0599999. Total Cash XXX XXX 0 0 (86,784,678) | XXX

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

1. January. ..(121,721,675) | 4. April...... (89,194,414)| 7. July (112,319,003) | 10. October. (106,409,380)
2. February.... (97,156,895) | 5. May. (92,178,179) | 8. August (110,444,221) | 11. November. (86,814,079)
3.March....ccoooiiiin, (86,499,464) | 6. June (118,764,501) | 9. September.......ccovvoveee | covvrnniisniins (102,682,309) | 12. December.........cccoovw | covrnieieniineenad (86,802,178)

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8

Description Code | Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

XA

NONE
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama..........ccoocveciiniiiciinniaa AL i 0 0 0 0
2. Aaska.... 0 0 0 0
3. 0 0 0 0
4. .| STATEDEP 0 0 68,680 68,009
5. 0 0 0 0
6. Colorado..........verrererierieniand (G{0] IS 0 0 0 0
7. Connecticut.........cccooooeuriinrrinnacs (01 1 IR 0 0 0 0
8. Delaware...... DE|....B... 0 0 98,314 107,406
9. 0 0 0 0
10. 0 0 0 0
1. .| GARSD Section 33-3-9 0 0 271,358 313,088
12. 0 0 0 0
13. 0 0 0 0
14, 0 0 0 0
15. 0 0 0 0
16. 0 0 0 0
17. 0 0 0 0
18 Kentucky.....coooevevirerniiniircins KY .o 0 0 0 0
19, Louisiana........ccccccourveennriinnenecd LA 0 0 0 0
20.  Maine.....ocveiierieicicicnind ME | .o 0 0 0 0
21, Maryland.......ccccooovveriiiniinnen. MD|..ccccce 0 0 0 0
22.  Massachusetts. .| MARSD CH 175 SECTION 151 0 0 589,909 680,625
23.  Michigan. 0 0 0 0
24, Minnesota... 0 0 0 0
25.  Mississippi MS | . 0 0 0 0
2. Missouri MO | o 0 0 0 0
27. 0 0 0 0
28. 0 0 0 0
29. 0 0 0 0
30.  New Hampshire.. 0 0 0 0
31, New Jersey. 0 0 0 0
32, New Mexico.........coorveucreeuneriunncd .| T31/802/15/43,T 3 5/8 05/15/13,STATEDEP. 0 0 888,213 926,147
33, New YOrK...oooeververreriereninan NY | s 0 0 0 0
34, North Carolina...........cccccoceeeeeee.NC | .....Bu.. | T4 1/4 08/15/13,T 2 1/8 08/15/21,STATEDEPOSIT 0 0 321,786 341,412
35.  North Dakota..........ccccocvweenreeee ND | e 0 0 0 0
36. 0 0 0 0
37, 0 0 0 0
38.  Oregon... 0 0 0 0
39.  Pennsylvania........ccccooviriiniinns PA|..ccco.... 0 0 0 0
40.  Rhode Island..........cccccoournruus RI] .....B...| FOR THE BENEFIT OF ALL POLICYHOLDERS,T 3 5/8 05/15/13,T 2 1/8 08/15/21 2,546,749 2,694,666 0 0
41. South Carolina...........cccoouruence SC v 0 0 0 0
42.  South Dakota..........ccceeverrrvennn 10 0 0 0 0
43.  Tennessee.. 0 0 0 0
44.  Texas. 0 0 0 0
45.  Utah... 0 0 0 0
46.  Vermont........cccoeeriveriiieniens AVA I [ 0 0 0 0
47, Virginia....oeecceeens VAL ..o 0 0 0 0
48.  Washington...........ccccooveruurnnnen. WA .o 0 0 0 0
49.  West Virginia.........cocoevvevrnnnnn. WV e 0 0 0 0
50.  Wisconsin... 0 0 0 0
51.  Wyoming.... 0 0 0 0
52.  American Samoa...........c.c..eene.. AS| .o 0 0 0 0
53, GUAM....cooeiieecreicriieceieciia GU [ s 0 0 0 0
54, Puerto RiCO........cccourvviniiiiniinnnd PR .o 0 0 0 0
55.  US Virgin Islands..........c.ccccouuuece AT/ [ 0 0 0 0
56.  Northern Mariana Islands. 0 0 0 0
57. Canada... 0 0 0 0
58.  Aggregate Alien and Other.. XXX 0 0 0 0
59.  Total XXX 2,546,749 2,694,666 2,238,260 2,436,687
DETAILS OF WRITE-INS

B80T, e | e 0 0 0 0
5802, oo | ereeeenenns 0 0 0 0
5803. s | s 0 0 0 0

5898. Summary of remaining write-ins for
line 58 from overflow page............. | XXX XXX 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above) XXX XXX 0 0 0 0
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