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Annual Statement for the year 2015 ofthe IVl€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. {re@SUMY SECUMHES. .......cvueerriiicieiineiseieeeieie st | sebsessssiees 80,895,865 |............ 2.0 | s 80,895,865 |.....ccvreriirerrinines (11 80,895,865 |............ 2.0
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 SECUMHIES)........veecerircriiiieeiei et seienissis | eeesesinsine 22,496,092 |............ 0.6 | v 22,496,092 |....cooviriirirriins (11 22,496,092 |............ 0.6
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations............cc.ccceeee. | ovvvevinee. 46,377,224 | ............ 12 | s 46,377,224 | ..o (I I 46,377,224 |............ 1.2
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...............ccoeovevecnisiceicesiiens | v, 73,802,423 |......... 1.9 | oo 73,802,423 | ...covvvveveieennn0 | e 73,802,423
1.43 Revenue and assessment obligations 2,255,167,892 |.........56.8 | ......... 2,255,167,892 |...ccccoevvvrveieennn0 | e 2,255,167,892
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............ccoevevvvereeverererieneenes | cevererierensnnnnni303,401 [ iiiin0.0 | o 363,401 | .o (01 I 363,401 |..ooeennn 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevveeecvece | veveviieiiennnennncd1,589 | 0.0 | o 41,589 | .o [0 I 41,589 |............ 0.0
1,513 All OtNE ..ottt stensnssens | senesessessassnssessenssnsan 0 [ orirreeen0.0 | e (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 feoeireeend0.0 | (0 0 [ e (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 0 fiiveiereend0.0 [ e (01 (0 (O] I 0.0
1,523 All OtNEI...cvvveeeriieiecise st snsssnssens | seesesseseans 21,347,873 |...cc.e..05 | v 21,347,873 | .o (V1 21,347,873 |........... 0.5
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHIES).....vveveecerireiiiireieiee et niesiees | ersesineens 288,858,187 |...ccce.. 7.3 | v 288,858,187 |...covvvvrrerrernines (V1 288,858,187
2.2 Unaffiliated non-U.S. securities (including Canada) 141,935,206 |.... 141,935,206 |.... ...141,935,206 | ..
2.3 Affiliated SECUMLIES. .......oveerrererercreireiceeineinesererinesensessinensesenisssnenenens | esnenseessnnsnennenseeenn0 | eonenensnd0000 | i 0 [0 | 0
3. Equity interests:
3.1 Investments in Mutual funds.........cccovenercrnnenennninsnsneessneesnns | e o000 | i (V1 O (0 RN (V1N I 0.0
3.2 Preferred stocks:
3.21 AFflIated......ovvveieercrcerreeeeeeeneenenennnneens | e 0. | oo 0:00 | e (V1 SN (1 RN (V1N I 0.0
3.22 UNAffiliated.......overeereeeeeieieciseieiecee sttt sseesssssenenens | eereeseseesens 89,336,132 | ..cccccet2.2 | o 89,336,132 | ..ovoverrreeienes (V1 89,336,132 |.....ccenc.. 2.2
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFflIATEG. ... esiseenssssseeessssnnenenns | eessnsnnnsessssssssnnsnenseens0. | eeenenneenn0:00 | cere (01 D (0 (V1N I 0.0
3.32 Unaffiliated........cocvrmirrirenrirernnreieinceenninessssnenenssenenenes | eevennenenesssnsnenneninns0. | eeeenereen0:00 | o (V1 O (0 RO (V1N I 0.0
3.4 Other equity securities:
341 AFFIEEE. .. oot | et 877,561,687 |........ 221 | s 877,561,687 | ..o 0| e 877,561,687 |.......... 221
342 UNAffiliated.......cvueeereeieeireieeisceiecee ettt essentenens | eoreisessene et eeas (V1N I (00 (01 D (0 (V] I 0.0
3.5 Other equity interests including tangible personal property under lease:
3.51 AFflIAtEd.. ... nsesssnesssnnnenns | eenennensnessnnennennenneen 0. | ereeneennn 0.0 | e (V1 D (0 (V1N I 0.0
3.52 Unaffiliated........covvrrrrerrieinrirriniessrsinssseissssiessssssssssessssssssenss | sesnssnsssessssssssnssessenss0. | eerenenrnnn0:00 | v (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.........cccooiivrieieeieieeesseeessiessesesssis | seesssessesesnes 169,558 |..coveeee0.0 | i 169,558 | .ovvvvveieirirernen. (O I 169,558 |............ 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)............cccoceueeieinieieieseeieieies | e 9,134,931 | .02 | o 9,134,931 | oo (V1 I 9,134,931 | oo 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
7. DEIIVALIVES ...t | fneeensesinsons 3,922,916 | ..o 0.1 | v 3,922,916 | ..oocvvirieris (110 3,922,916 | ....cconc.. 0.1
8. Receivables for SECUMEIES...........cevvecveveeeceeeieeseeceeeeeeeseeeseeeeenenssssenssseneneens | cevererieinnenenen00,119 0.0 | i 400,119 [ .o (01 I 400,119 |........... 0.0
9. Securities lending (Line 10, Asset Page reinvested collateral)... O [ e, (1] D,9,%, GRS D )9, G IR XXX..
10. Cash, cash equivalents and short-term investments.............ccoooveerereernenenennnns | cveeveinnens (92,778,185)| .......... (V) ) — (92,778,185) | ..oovervvreerrerrnene (01 (92,778,185) | .......... (2.3)
11, Other inVested @SSELS.........ourerieriiicreinreseeee st | eeiseninees 151,606,950 |............ 3.8 | s 151,606,950 |....ocoovrnirrcrninnnns [ 151,606,950 |............ 3.8
12, Total INVESIEA @SSELS..........oceeereirececiceeeeceee ettt seseneenens | eeeeeees 3,970,639,861 |........ 1000 | ......... 3,970,639,861 |....ooovvverrrrrnnen. (U 3,970,639,861 |........ 100.0
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Annual Statement for the year 2015 ofthe IVl€tropolitan Property and Casualty Insurance Company
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate
Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAN. ......cuvuuiurreiereeiieicieieeisee ettt es sttt 9,944,088
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 33,662 33,662
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 497,720
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 0 497,720
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 175,541
8.2 Totals, Part 3, COIUMN ...t 0 175,541
Book/adjusted carrying value at end of current period (LINES 1+2+3+4-548-7-8).........curiuiuiiiiiieiieiss et 9,304,489
Deduct total NONAAMITIEA BMOUNTS..........ciiiiiieiic bbb bbbt 0
Statement value at end of current period (LI 9 MINUS LINE 10).........uuiuiuriiiriiieieieiie ettt 9,304,489

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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Annual Statement for the year 2015 ofthe IVl€tropolitan Property and Casualty Insurance Company

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 116,783,388
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccouiuriiririririerieree e 76,213,366

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........ouiiuriiriiririiriseee s 17,869,629 94,082,995
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 (5,676,007)

5.2 T0tals, Part 3, COIUMN O.......cuuiiiiiiiirriireseises et (648,492) (6,324,499)
6. Total gain (I0sS) 0N disP0Sals, Part 3, COIUMN 19..........c.iiiiieieieieei bbb 0
7. Deduct amounts received on disposals, Part 3, Column 16 52,864,595
8.  Deduct amortization of premium and depreciation.............. 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 (6,067)

9.2 Totals, Part 3, COIUMN 14.........ooiiiiiiieeeee ettt ettt 0 (6,067)
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 15.........cuuiiieiiiiiicenei et 66,467

10.2 Totals, Part 3, COIUMN 11 ... ettt r ettt ettt s s s st st st et st et et et eanse e se s stabatetas 0 66,467
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10).......ccvrrririiieireieeireeeseeeee ettt snnes 151,604,755
12. Deduct total NONAAMILEA BMOUNLS...........cieieiieiiiieie et 0
13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........oviiiiirieireieieeieeseee sttt sttt 151,604,755

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 4,069,413,736
2. Cost of bonds and stocks acquired, Part 3, COIUMN 7.........c.cccuiueiiieieiicice ettt bbb bbbt bbb s s ntns 432,992,432
3. ACCIUBH OF BISCOUNL. ...t 6,657,781
4. Unrealized valuation increase (decrease):

4.1 Part1, Column 12 (2,719,202)

4.2 Part2, SECON 1, COIUMN 15.......cuiiieeceeee ettt ettt ae et s s sae s st s s e et s s ensnaen (839,400)

4.3 Part 2, SECHON 2, COIUMN 3. 9,959,761

A4 Part 4, COIUMN Tttt sttt s st (1,168,388) 5,232,771
5. Total gain (10ss) 0N diSPOSAIS, Part 4, COIUMN 1........iuiiiiiieiieieeee ettt bbb h bbb bbb bbbt 2,110,544
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7............coiiiiriiiieceeee ettt 596,399,711
7. Deduct amOrtization OF PIEMIUML...........ciiiiiiei ittt b8 b8 b 8 R AR bbb bbbt 12,862,658
8. Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 15, ..ottt (2,725,845)

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 53,102 (2,672,743)
9. Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, COIUMN T4 ..ottt bbbt 5,000,000

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 5,000,000
10. Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5-8-748-)..........cuiimiuriiiiiieiiee et 3,899,472,153
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 1,288,581
12.  Statement value at end of current period (LINE 10 MINUS LINE 11)......cuiiiiiiiiriiieiriee ettt 3,898,183,572
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Annual Statement for the year 2015 ofthe IVl€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. United States.......cooevveeners | covvrervenninnnens 81,259,266 | ..c.vvvcrrinn 81,793,529 | .o 81,409,013 | oo 81,803,635
Governments (Including all obligations 2. Canada........coeereereeneeneeneenne | s (O AP (0 [0 TR 0
guaranteed by governments) 3. _Other Countries......ccooevveens [ covviinninnnenas 22,496,002 | ..o 28,370,703 | ..oooiinn 22,328,554 | ..cooviiinn 23,123,000
4. 103,755,358 110,164,232 103,737,567 104,926,635
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....ooiiiiiiiiiiins [ v 46,377,224 | ..o 50,519,540 | oo 46,813,244 | ..o 44,935,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. Totals.....oooovoaninniininns | v 73,802,423 | .oooviiiinn 87,702,041 | .o 72,677,682 | ..ooovnnes 118,901,000
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............. ...2,422,208,195 ...2,262,275920 | ...... ....2,213,977,964
Industrial and Miscellaneous and Hybrid 8. United States 326,447,629 | ..coovovevrnne 314,768,592 | .....ccooee.e. 332,639,342
Securities (Unaffiliated) 9. Canada.......c.ccccovvveeveveens | evvreriinnnn 27,188,519 | o 27,091,127 | oo 27,943,369 | .ooovvvevevcrr 27,086,457
10._Other Countries......cocooere | covvriirnnnenn 114,746,687 | oo 117,569,201 | oo 118,854,694 | .oooovvovrnnnn. 117,493,617
11, Totals..oooovnecnnesineinnns [ e d51,999,354 | Lo 471,107,957 [ oo 461,566,655 [ ..ooovieiniis 477,219,416
Parent, Subsidiaries and Affiliates 12, TOtalS.......veveeeveeeeevenereeees | e (U P [ oo (U 0
13. Total Bonds.......coeunsuennnns | v, 2,931,285,752 | ..o 3,141,701,965 | ..oooviinnns 2,947,071,068 | .......c...ce. 2,959,960,015
PREFERRED STOCKS 14. United States........cocovveverns [ cerrrrvrreinnens 89,336,132 | oovovrrerrerinn 89,336,132 | oovovverrrrrinn 82,520,357
Industrial and Miscellaneous (Unaffiliated) 15, €anada.......ccocovevieenenninins | e (O (01 RN 0
16. Other Countries......cocoorvres [ corrinieieiisiscicenas 0 [ (O 0
17, Totals...ovcnisinesinisins | i 89,336,132 | oo 89,336,132 | .o 82,520,357
Parent, Subsidiaries and Affiliates 18. TotalS......oveveeeeeeeeverreees Lo, (O I (U T 0
19. Total Preferred Stocks..... | ..o 89,336,132 | .o 89,336,132 | .o 82,520,357
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 878,850,268 | ................. 878,850,268 | ................. 568,245,431
25. Total Common Stocks......| ..o, 878,850,268 | .......cocoeuue 878,850,268 | .....cccoovvenee 568,245,431
26. Total Stocks......cormrmmrmmrnnes | coviciiincens 968,186,401 [ ..o 968,186,401 | ...ooovvvrirenas 650,765,788
27. Total Bonds and Stocks...| .............. 3,899,472,153 | .ovveiin 4,109,888,366 | .............. 3,597,836,856

S104




Annual Statement for the year 2015ofthe  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

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)

U.S. Governments

2.1 NAIC T | e 0 [ 0 0 |0 [ (U [PORON (1N 0.0 [ v 1,985,135 | oo 0.1 [ e 0
.......................................................................................................................................................... 16,447,228 | ......cccvvovvvvenen0.5 | 15,794,473
21,934,455 |0 ] ....486,797

...1,297,592 |. 00 | ...

2.7 TOMAIS ..o

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

GoIs

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

............. 73,802,423
............................. 0
............................. 0
............................. 0
...... .0
...... .0
............. 73,802,423
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
5.1 NAIC 1o | evereiens 96,586,658 |............ 457,571,970 |....c....... 882,227,823 | ............ 231,404,654 |............ 274,461,518 | ......... 1,942,252,623 | ....coovvrrrrnnnn. 66.2 ... 2,131,248,389 | ...cooovererran, 701 (... 1,903,117,607
...5,141,772 9,513,321 104,504,407 | ............. 66,234,857 |..... ...108,527,352 |............ 293,921,709 |... ...231,091,424 |. .293,921,709
...1,174,168 2,540,842 [ oooovoeen, 0 26,928,451 | oo 0 ..10,643,461 [ ..o 04 | 18,057,422 |. ...10,643,461
............................. (O PRSPPI N [SUPUPRPRRRRRRRROI o ) NSO I SOOI | N [PPSR ST | SRR |
............................. 0 [ vovrererererenienreen0 [0 |0 [0 |0 ST | cerernrrnsensensensenena0
............................. 0] ee8,533600 | o0 | i [0 | en......8,533,600 SRS | O0f....8533600 | ..o 0
102,902,598 |............ 478,159,733 | ..covennn 986,732,230 {............ 304,567,962 | ............ 382,988,870 | ......... 2,255,351,393 2,380,397,235 | .o 783 |........ 2,216,216,377 | oo, 39,135,016
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Annual Statement for the year 2015ofthe  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)
3,201,679 | .oovrrnn 9,180,964 | ............ 47,161,692 | ..ovvvernneen 9,117,307 | .ovvvrrerenes 8,855,820 | ....cocouce. TT517,462 | oo, 26 | 162,961,556 | ..oocvvcererrreniiniene 54 | o 64,024,754
1,482,144 | ............. 47,076,514 | ............ 124,959,349 | ...ovvvvenee 34,806,956 | ...ccovvenee 16,561,229 |............ 224,886,192 | ....ocoovvvrcrnrreennee T [ 212,667,775 [ .o 7.0 [eonnn. 115,635,719
..2,127,198 13,409,938 | .. ...85,966,967 ...2,041,922 127,248 | ... 103,673,273 |... ..53,654,543 |. ...34,633,096
............................. 0 16,287,775 | .............20,996,621 | ..cccoe0es0rn.599,850 | o0 | oo, 37,884,246 ceveneeennnn 34,550,616 cereneennnn25,342,531
............................. 0 [ 4,864,021 | oo 3,174,160 | o0 [0 | neenee....8,038,181 e 2,422,500 cerererneennn 1,182,972
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Annual Statement for the year 2015ofthe  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 (d).......111,607,330 |............ 481,608,901 | .........1,040,432,691 |............ 292,546,735 |...coevouee 295,613,268 |.........2,221,808,925 | .....ccovvvvirerneeen 5.8 | i XXX e e XKX s [ 2,167,565,302 | .....ccoovee. 54,243,623
.| (d)...........6,623,916 ....64,261,871 .231,891,836 |............109,260,037 |..... ...128,480,286 425,351,901 |............115,166,045
.| (d)...........3,301,366 15,950,780 ...8,970,373 ..45,763,354 | .............
. 16,287,775 . ...25,342,531
............... 4,864,021 cererernnennne 1,182,972

............... 8,533,600 8,933,600
. ..591,506,948 | ......... ..2,680,339,660 |....
9.8 Line9.7as8@ % Of COL B.......oevveereeeeeeeeeeeeeeeeeeeeeeeeee | ceeveeereeereeereas A . 202 | oo 872 | el A0 | e 145 | e 100.0 [ XXX e el XXX e el XX K 91.4
10. Total Bonds Prior Year
10.1 NAIC e | cervesseienns 56,903,858 |............ 277,333,744 543,033,760 |............ 663,048,767 | ..cvveree e XXX s | e, XXX [ 2,466,997,917 2,378,858,416 | ............. 88,139,501
....9,057,610 .39,483,839 |... ....105,419,278 ...132,300,877 ....460,206,427 .342,740,183 |............ 117,466,244
421,727 9,523,570 | .............39,256,982 | ............. 13,287,570 | ............. 11,150,571 | coevereeece XX [t XRX i | 73,646,420 ...50,885,936 | ............. 22,760,484
............................. 0. 7,561,386 revererreennn2y 191,800 [ 0 reveennnn 35,848,208 cevereerennnnnn 1,168,236 | ............28,679,972
............................. 0] ... 470,000 rrveenrennensnensieeens0 [0 v 2,422,500 ceereerennn. 1,482,500 | .................940,000
B [ (U I (O P I [P [V I (V1 [ 0.0, SR [ .o, G I (+) KSR (O It 0 X 0 I [FSUO (O I 0
10.7 TOHAIS. ..o ssessaesessenennns | cervnseeennns 66,389,195 |............ 334,372,539 |........1,167,927,115 | ............ 663,932,408 |............ 806,500,215 (b)....3,039,121,472 2,781,135271 | ............ 257,986,201
10.8 Line 10.728@ % Of COL 8......ovevreerereereereereeereeereeerenees | erereveersensianens 22 | e, 11.0 | o384 | e 218 | oo 26.5 oot XX Lot XXX i | e, 1000 [ oo XX | e, 915 | oo 8.5
1. Total Publicly Traded Bonds
11.1 NAIC1.. ....108,972,228 | ............469,608,901 | .........1,019,833,467 |............284,869,628 | ............284,281,078 | ......... 2,167,565,302 | ....ccecvereeeeenn 73.9 | o 2,378,858,416 | ....ccoccvvveerere 783 | 2,167,565,302 |.... XXX
11.2 NAIC 2.. ....5,724,050 | . ....27,051,016 |... 184,926,934 | ............. 83,226,892 |............124,423,009 | ............ 425,351,901 ....342,740,183 425,351,901 |.... XXX,
11.3 NAIC 3ecee ettt ensienas | cvereiinienns 2,886,127 | .cceve 5,902,481 | ............ 29,837,624 | ............... 7,009,874 | oo 127,248 | 45,763,354 | cooveveieeiceeeen 1.6 | 50,885,936 | ...cocovrecereieecna 17 | 45,763,354 XXX
114 NAIC ..ottt | cvevieresie e (V] I 14,340,208 | ............. 10,402,473 | ooireiereea599,850 [ ool 0 | 025,342,531 | 0.9 | 7,168,236 | ..ooocverceicieeeennn0.2 | e, 25,342,531 | .............. XXX
. .4,608,812 3,174,160 ....1,482,500 7,782,972 |.... XXX
............... 8,533,600 XXX
117 TOtAIS.c..ecvccece e ssssessssensnnns | eeeneenennn 117,582,405 | . 530,045,018 |......... XXX
11.8 Line 11.7852 % 0f COL 6.t XXX...
11.9 Line 11.7 asa % of Line 9.7, Col. 6, Section 9.......................... XXX
12. Total Privately Placed Bonds
121 NAIC e enesesesenens | cverieierennnnn2,635,102 | o 12,000,000 | ............. 20,599,224 | ............... 7,677,107 54,243,623 | .o 1.9 | 88,139,501 | oo 2.9 | ) .0, ST N 54,243,623
12.2 NAIC 2. enssenesenens | cverierennsennn 899,868 | coocvnaian 37,210,855 | ............. 46,964,902 | ............. 26,033,145 | ..............4,057,277 | ............ 115,166,045 | ..coovcveiieeeeeen3.9 | 117,466,244 | oo 3.9 | ) .0, G DU 115,166,045

10,048,299

...56,616,140

....1,960,499

....69,040,177

22,760,484

69,040,177

............................. 0
e |0 [0 | 0]..
12,7 TOAIS.ccoeeeecee ettt enssssenses | srerenssenenns 3,950,207 | .............61,461,930 |............135,073,664 | ............. 35,670,751 | covverenee 15,389,467
12.8 Line 12.785@ % OF COl. B....evveveeiererereireiseeseensincrseenenns | cerveenesesseneneeennes 16 [ o284 | B3 | 142 [ oo 6.1
12.9 Line 12.7 asa % of Line 9.7, Col. 6, Section 9..........ccoceveveees | eovrvevirrcrcran 0.1 | eoeeeeeiereec 2 | e 38 | ee 12 il 0.5
(@) Includes $.....94,300,425 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b)  Includes $.....15,144,195 current year, $.....23,965,242 prior year of bonds with Z designations and §.......... 0 current year, $.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(¢) Includes$.....7,380,870 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§.....599,927; NAIC2§............ 0; NAIC3S...... 0; NAIC4S..... 0; NAIC5S......... 0; NAIC6S............ 0.




Annual Statement for the year 2015ofthe  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 7

2 3 4 5 6 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 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..........ccccveeververerereieieieeieiseisessssssssssssnssnsnens | eonernsennennennssD99,927 | viveriennnnn 1,074,014 | 77,363,483 | o0 | 2,458,368 | ............. 81,495,792 | oo 2.8 | e, 21,687,544 | oo 0.7
1.2 Residential Mortgage-Backed Securities...........cccocovvrirenienieiniees | vveviieinnnenn 50,689 | v 168,437 | i 143,900 | 375 | (1 I 363,401 [ oo (ORI [ 480,884 | .ocveveeeeeannd 0.0
1.3 Commercial Mortgage-Backed Securities..........c.ccvvrirnienieininns 0 . .
1.4 Other Loan-Backed and Structured Securities.. . L0 ..0.0 ..0.0
1.5 TOtalS. ... | crireerinrenennen000,016 [ i 1,242,451 | L 77,507,383 | 375 | 2,458,368 2.8 0.7
. All Other Governments
2.1 ISSUEr OblIGAtioNS..........ceveveieieieieieieieieieieeieieieseeseiessesessessnsens | erveensesenseensesnsesennsQ [ eveininnennnn 71,672,036 | oo 3,214,127 | oll8,218224 | 3,391,705
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 TOMAS ... ereeneenenenenensenenenens | creeiereniereeierenierieienes0 | ceeeiereeieen 0,002,036 | coreee.3,214127 | ...........8,218224 | ............. 3,391,705
U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations...........cccveeurieerieirienns . . . 0
3.2 Residential Mortgage-Backed Securities...... . 0
3.3 Commercial Mortgage-Backed Securities L0 0
3.4 Other Loan-Backed and Structured Securities.........c.cooooeveeevvevcvees [ evveeeeeeiicicieieiea0 | e 0 .
3.5 TOAIS.......oeeeeeeeeeeeeeeeeeeeee e erneneneeneseenesnenesnenennenenn | cererernereenas 7,000,790 | .............. 5,037,926 0 . 46,377,224 | ... 1.6

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 IsSUEr OblIgations..........cceveveveiereieieieesete s
4.2 Residential Mortgage-Backed Securities.............ccoovieerienininieninas
4.3 Commercial Mortgage-Backed Securities...........ccccovuervierrierrrennnnes
4.4 Other Loan-Backed and Structured Securities.............cccccevivicrcvennne

............. 73,802,423

4.5 TOMAIS ...ttt enenenenaenas

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations..........cccveverrireiireiieiee e
5.2 Residential Mortgage-Backed Securities............ccccoeveriiniininnnn.
5.3 Commercial Mortgage-Backed Securities............ccccoviverieririrninnenn.
5.4 Other Loan-Backed and Structured Securities............cccovvvininienenee

-..10,000,000 0l 10000000 | oo 08 599,010 | o 00 o0 10,000,000

.. 478159733 |.. 382,988,870 ... 2.055.351.393 | oo 769 ...

380,397,237 | ......................78.3 | ........2,216,216,377 | ............ 39,135,016

. Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET OblIgAtioNS.........cvvevreveeeieieiressssesesese e | cvessisssnninns 3,635,980 | ............. 83,199,245 | ............ 269,809,979 |............ 43,872,073 |............ 25,391,147
6.2 Residential Mortgage-Backed Securities............cccoovuerierieneennens | cevieiinnn, 1,896,856 | ...cocov...... 5,515,323 | coveveveenn 3,215,676 | ............1,384,826 | ................ 153,150
6.3 Commercial Mortgage-Backed Securities 1,256,780 | oo 0
6.4 Other Loan-Backed and Structured Securities.............cocoeevrvevevcveies | cvvverererernnnne 21,405 | .............. 2,104,644

............ 400,557,493 | ... 132 ] .00 223,928,142 | ..........201,980,282
............. 21,619,077 T 12,165,831 |
.28,164,123
............. 15,916,296

o 1309,136

6.5 Totals. ..o | s 6,811,021 | ............ 90,819,212 | ............282,258,789 | ............ 46,566,035 |............25,544,297 |...........451,999,354 | ......ooooven 54 | 466,256,989

Hybrid Securities
7.1 IsSUEr OblIgations..........ccevireiriveiiieiiieiee e
7.2 Residential Mortgage-Backed Securities............coccovvenieniiniennen.
7.3 Commercial Mortgage-Backed Securities............ccccoviuriieriniininenn.
7.4 Other Loan-Backed and Structured Securities..........couvrvrnrrnirninnnns

7.5 TOMAIS. ...ttt

Parent, Subsidiaries and Affiliates
8.1 IsSuer OblIgations..........cceuiuruiieiiiriieieee e
8.2 Residential Mortgage-Backed Securities............ccooeviiririininnne.
8.3 Commercial Mortgage-Backed Securities............c.ccoeveveriverivennnen.
8.4 Other Loan-Backed and Structured Securities.............ccocverererriennnen.

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

60IS

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..........cceviveirireiiieiieiee e 573,699,450 |.........1,370,644,899 | .......... 408,678,118 |..........424,067,652 | ......... 2,895,389,759 | ..ovvvvrvrrernenenn 988 [ XXX i | e ) 9.9 CHURU IS 2,656,443,740 | .......... 238,946,019
9.2 Residential Mortgage-Backed Securities............ccooevenveinvecnveens [ ceviiennnenn 1,954,787 | e 5,702,854 | oo 3,370,289 | ............. 1,389,741 | ... 153,150 | o 12,570,821 | cevveeeierereececenn 04 [t XXX e 9.9 ST 12,570,821 | covvveeeeeciiiennne 0
9.3 Commercial Mortgage-Backed Securities............c.courrienrnneeniiens [ vveieneee 1,256,780 | o (01 7,925,262 | oooovveeieieieeennd O 0 | 9,182,042 | v 0.3 | b XXX e | i D.0.0 G I 9,182,042 | oo 0
9.4 Other Loan-Backed and Structured Securities............ccovevieniveinies | o 21,405 | i 12,104,644 | ..o 1,307,872 | oo 1,309,136 | o0 | o, 14,743,057 | oo 0.5 [ XXX e | e )OO, S 2,143,057 |............ 12,600,000
9.5 TOtAIS.....cuiieicic e 591,506,948 |.........1,383,248,322 | .......... 411,376,995 2,931,885,679 O e XX [k XXX [ 2,680,339,660 |.......... 251,546,019
9.6 Line 9.5as@ % 0f COl 6...ccoviviriiiiiiiisiieie e I P 202 | oo Y v 14.0 | v 145 | 100.0 [ oo XXX [ e XK s | e XXX | v 914 s 8.6
Total Bonds Prior Year
10.1 1SSUET OBlIGAtIONS.......cvuerercececirereieeeseee e eeeeeeeeeseeeeseessnnnes | eeeeneenens 65,429,376 |............ 319,054,358 |.........1,109,584,429 | .......... 661,846,854 |.......... 806,374,362 | .............. ) 9.9, GO RO XXX v 2,962,289,379 | ..o 97.5 [ .. 2,745,489,113 |.......... 216,800,266
10.2 Residential Mortgage-Backed Securities.............ccoeverienienennns | oveevieinenns 216,536 | ..oooverrerennnnn 714,300 | ............. 20,835,421 | .ovvvee 260,554 | ..covevenee 125,853 |...coeeee. ),9,9, SN BT ),9,9, G IS 22,152,664 | ..ooovvvereerrnne 0.7 | o 2,186,981 |............ 19,965,683
10.3 Commercial Mortgage-Backed Securities............ccoorrrerinnreenens | voeviiicicce (01 I 1,537,482 | .o 26,626,641 [ ...cooveend (01 IO (1 IS 9,00, SO S )., SO SR 28,164,123 | oo 0.9 e 28,164,123 | oo 0
10.4 Other Loan-Backed and Structured Securities............cccveereerrennecns [ coiviiniannnas 743283 [ ..o 13,066,401 | ..c.coeve. 10,880,622 | ............ 1,825,000 | oo [ I D00, S I XXX | v 26,515,306 | ...oooooiiiinen 0.9 ] i 5,295,054 |............ 21,220,252
10.5 TOHAIS. ...ttt stenes | ereeeneens 66,389,195 |............ 334,372,541 | .......1,167,927,113 | .......... 663,932,408 |.......... 806,500,215 | .............. 9,00, GO T )., SO 3,039,121,472 | oo 100.0 |......... 2,781,135,271 |.......... 257,986,201
10.6 Line 10.5a5@ % 0f GOl 8.....cviiiiiieiisiieisiicisicisieseissiseisnsesnne | cereesessieesesesseseenees 2.2 | i 11.0 | o 384 [ i 218 | i 26.5 [ 20,9, S I 0.9, ST RN 100.0 [ .o 0.9, ST [T 915 [ i 8.5
Total Publicly Traded Bonds
11.1 1SSUET OBlIGAtIONS.......cvureeceriririereereeeeeee e eessssssssnsnnes | eeeeeeens 114,349,433 | ............ 524,237,520 |.........1,236,171,235 | .......... 373,007,367 |.......... 408,678,185 | ......... 2,656,443,740 | ..oovvirrierine 906 |......... 2,745489,113 | cooeiiiiee 90.3 |......... 2,656,443,740 | .............. XXX
11.2 Residential Mortgage-Backed SECUNtES...........cvvrerrrrnnrererenes | veeveereireens 1,954,787 | oo 5,702,854 | ..coovvunee 3,370,289 | ..o 1,389,741 | o 153,150 | wovvvernne. 12,570,821 | oo, 04 | oo 2,186,981 | oo 0.1 | o 12,570,821 | ..ccovvnene. XXX i
11.3 Commercial Mortgage-Backed Securities.............ccooeerreerreverrieieens [ cevvieiinen, 1,256,780 | vvveveeeereeieieieinns (01 I 7,925,262 | ..o (01 IO (V1 R 9,182,042 | oo, 03] oo, 28,164,123 | oo 0.9 | oo 9,182,042 |.............. XXX
11.4 Other Loan-Backed and Structured Securities............cccoveeevevecevveces | cvvvvveeren 21405 | ... 104,644 | ... 707872 | ... 1,309,136 | oo [V} I 2,143,057 | oo 01 [ e 5,295,054 | ..o 02| ... 2,143,057 |.............. XXX.........
115 TOtAIS. ...ttt | enieinenes 117,582,405 |............ 530,045,018 |.........1,248,174,658 | .......... 375,706,244 | .......... 408,831,335 | ......... 2,680,339,660 | ...coevevrirerriine 914 |......... 2,781,135,271 | oo 915 [ ... 2,680,339,660 |.............. XXX
11.6 Line 11.5a5@ % Of COl ... | v A4 i, 19.8 | o 46.6 | v 140 | i, 153 | oo 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........ccooeviininniinnces [ coviiiiiiiinin 4.0 o 181 | oo 426 | oo 12.8 | i, 13.9 | o 914 | 20,9, S I 20,9, S IR 0.9, S [T 914 [ XXX
Total Privately Placed Bonds
12.1 1SSUET OBlIGAtIONS. ......vvvvrrrreieeieieieisrieieissessessesessesessssssesessessesseens | seessensensens 3,950,207 | ..oovvvreene 49,461,930 |............ 134,473,664 |............ 35,670,751 | ..covunenee 15,389,467 |............ 238,946,019 | .o 8.1 | 216,800,266 | ...ooovvvvreiririnens Y I 9,0, O, CNR 238,946,019
12.2 Residential Mortgage-Backed Securities.............cccvueveerrieseesiies | coevicceecccicee [0 (01 (O (0 (01 (O 0.0 [ i 19,965,683 | ...coovvvvvireieinnnd 0.7 [ )00 GO [ 0
12.3 Commercial Mortgage-Backed SECUNtIES.........orvrrrrerereereireerenenes [ e (01 IO (01 IO (U1 IR (01 IR (O OO (O IR 0.0 | oo (U1 I 0.0 [ ) .0 GO 0
12.4 Other Loan-Backed and Structured Securities...........ccoevreveereceres oo, (U I 12,000,000 | oo 600,000 | .o [ I [V I 12,600,000 [ .o, 04 ] . 21,220,252 | oo 0.7 | D O.0 S 12,600,000
12.5 TOtAIS. ...ttt snnes | e, 3,950,207 | ..coovnevnn 61,461,930 |............ 135,073,664 |............ 35,670,751 | ..cocunve. 15,389,467 |............ 251,546,019 | ooovereeeeeinne 8.6 | 257,986,201 | covovveeieeieine 85 | )%, GO 251,546,019
12.6 Line 12.5a5@ % Of COL ..o | v 16 | oo, 284 | 537 | oo 142 | e, 6.1 | v 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, {15 I I 2.1 | 4.6 ] i 1.2 | i, 0.5 ] o 8.6 | e 20,9, S IR 20,9, S IR XXX [ .09, S [ 8.6
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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 iNVeStMENS ACAUINE............cviriuiiieiicricriesere e sse s sesnes | esssessssesssses st snses s snsns 888,398,995 | ...cooeereiiee e 888,398,995 | v [ e 0 | s
3. ACCIUAL OF QISCOUNL.......vvivieiit ettt ettt sttt b et st sttt sr s e s e s st babebesssnsssnssssatetatesssnssssnsssnass | everesesesssssssesesesessesesessestasaserens 65,287 | oo (oL A T 0 N OOt B KRR
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........c.evivriviriiiiicieicisiciete ettt bbbttt ssse s ssenes | sbssesssesisseb st e b et n s st s s aes (10,650) [ vevoveeviereeeee e (10,650) [ cvovvcvrcrercricrcriereeseeseesieenennd0 [0 |
6. Deduct consideration reCeived 0N dISPOSAIS..........cc.iuriiuriiieiiieieieieie ettt ettt s st sseses | etsssessstessstes st s st ntes 887,853,704 | ...oooveveeeeeeeieeeeeeen 887,853,704 | ovoveveeeeieeeiseeeereeeneeeesssseeee0 [ 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+5-6-7T+8-9)..........cceeiirienenririenieneie | e, 599,928 | ..o 599,928 | ..o [ 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).......ciiiiiiiiiiicececsceeescisseisseissenenees | e 599,928 | oo 599,928 [ ..o | e | 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)

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

1,700,050

Unrealized valuation increase/(decrease):
3.1 SECHON 1, COMUMN 17 ..ottt ettt bttt b s sttt se s s st st n e 16,667
3.2 SECHON 2, COIUMN 9.ttt bbbt 35,705

52,372

Total gain (loss) on termination recognized, Section 2, Column 22

Considerations received/(paid) on terminations, SECHON 2, COIUMN 15. ..ottt bbbt es

Amortization:
8.1 SECHON 1, COMUMN 19....iiiiiieieicitise ettt s bbb R sttt 0
8.2 SECHON 2, COIUMN 27ttt ettt a et s s et et ae b s st e et sea et e s se e et esssaeese e e et s estesansne et sesetas st etesnsnsnnansatans 0

288,583

300,570

Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 Section 1, Column 20 0
7.2 Section 2, Column 23

Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 SECHON 1, COIUMN 8. bbbt 2,134,475
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 0

2,134,475

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
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

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

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Futures Contracts
Book/Adjusted Carrying Value, December 31, Prior YEar (LINE 6 PHOT YEAI).......c.euurururreueerereeseseseeesseesseeseesesssssssesessessss e ssesssessessesssssessessessssssessassnsssessssssssessasssnenns
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)..........cccocvicueiniceniieeieeeeeesee e

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

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

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
5.2 Total gain (loss) adjusted into the hedged item(s) for termMINGLIONS IN PrIOF YEAM........c.vueviiiiriieieieiee et es

Book/Adjusted Carrying Value at end of current period (Lines 1+2+3.3-4.3-5.1-5.2)..cc.ccccccevvervrrrennes

DEAUCE NONAAMIIEEA @SSEES......vurvuirrrririireieiseisiesieie et s et b e ss s £ e s8R e R8s s8R s bbb res

Statement value at end of current period (LiNE 6 MINUS LINE 7)........cuiiiuiiriieieiitesieie ettt ettt bbbttt bbbt e ans

Si11

3,874,910

0

3,874,910
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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 3,874,910
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 3,874,910
4. PartD, SECON 1, COIUMN B......ocooiiiirirr bbb 3,922,917
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 (48,007)
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 3,947,783
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 3,947,783
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 3,995,790
11, Part D, SECHON 1, COIUMN 9.ttt ettt sttt s bbb s et n sttt s s s st ense s e (48,007)
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 443,368
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 443,368
16, Total (Line 13 PIUS LINE 14 MINUS LINE 15).....cruruuererereireisseeisessssesessssesessssessessssssessesssssessessessssssessesssssssssassssssessassssssessessssssessessasssessessassssssessesssnssessesssssessessasssessassnsans 0

Si14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 O PriOr YEar.........c.vueueereeeerereieiniineineeneenesseensesssnees | eerresesssesnssssssssessessenenennes (01 TR [0 TN

2. Cost of cash equIValENtS ACQUINEA..........ccoiueuiieiiieieeieeeeie ettt | evssesesessesnneas 280,960,279 | ...cevevrrcrnnne 280,960,279 | ..cooveeeereeeeeeeeeeeeeins

3. ACCIUAL OF QISCOUNL.......vviiecectete ettt sttt ssssssebesessnenees | sevensesesesssessssesesssnanaas 8,165 | o 8,165 [ .o,

4. Unrealized valuation iNCrease (AECTEASE)...........c.vurrrurrereereereereieieieieeseises e sessssssssssssssssssss | sesessessessessessessessessenenenens 0 ] = o | e

5. Total gain (I0SS) ON AISPOSAIS..........ccvuuivieiiieieiicisescesccieeee ettt essesensens | eesessessessessenesenennens (0G| (R T0LC) |

6. Deduct consideration received 0N diSPOSALS............ccciuririeriiiriiirieirieisieseeieees e s | e 280,959,938 | ...ooveveririiennn 280,959,938 | ...oviiiieieeeee e

7. Deduct amortization Of PFEMIUM...........coiiiiiriiiee ettt | eeebetnbes bbbt ees (01 RN (01 TN

8. Total foreign exchange change in book/adjusted Carrying ValUE..............cooeurieinieninnennieneens | e (01 RN [0 TN

9. Deduct current year's other-than-temporary impairment reCognized...........c.coerveurireerienienieiniies | o seieneeas 0 ] o 0 o
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccoccvvrvves | ornirinieniererneeeeeead (01 RN (01 RO
11. Deduct total nonadmitted @MOUNLS...........cvuerieieiiciisee e ssenns | erssrs s 0 s 0 s
12. Statement value at end of current period (Line 10 MinuS LiNe 11)........ccvieiiiiieeiiiccceeesiseen | e 0 | e 0] e
(@) 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
5 6

1 2 Location 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Current Year's Other-
Book/Adjusted Carrying Than-Temporary Current Year's Total Change in Total Foreign Gross Income Earned
Date Date of Last Value Less Fair Value Less Current Year Impairment Change in BJ/A.CV. Exchange Change in Less Interest on Taxes, Repairs, and
Description of Property Code City State Acquired Appraisal Actual Cost {Amount of Encumbrances| Enct Enct Dep on R i E 8! (13-11-12) BJACV Enct Expenses Incurred
Properties Occupied by the Reporting Entity - A
Units 4, 6, 8 and 10 River Farms Condominium West Warwick.. 10/27/1989. | 10/05/1995. 328,831 0 135,646 0 26,540 0 0 (26,540) 0 559,380 392,175
Unite 12 River Farms Condominium West Warwick.. 10/20/1989. | 10/05/1995. 82,208 0 33,912 0 6,635 0 0 (6,635) 0 139,845 .98,044
0299999. Properties Occupied by the Reporting Entity - Administrative. 411,039 0 169,558 0 33,175 0 0 (33,175) 0 699,225 490,219
0399999. Total - Properties Occupied by the Reporting Entity. 411,039 0 169,558 0 33,175 0 0 (33,175) 0 699,225 490,219
Properties Held for the Production of Income
MOSIC WESISOTE..........ooveiii s | eriieniiens Tampa. FL...... 05/29/2013. | 12/31/2015. 5,063,474 0 4,819,839 5,198,610 93,228 0 0 (93,228) 0 454,552 220,566
Broadstone Laurel Highlands.............cccciiiiiiiiiisi s | o LOMON. ..o VA..... | 07/17/2013. | 12/31/2015. 4,514,544 0 4,315,091 4,322,590 49,138 497,720 0 (546,858) 0 352,534 130,925
0499999. Total - Properties Held for the Production of Income 9,568,018 0 9,134,930 9,521,200 142,366 497,720 0 (640,086) 0 807,086 351,491
0699999. Totals. 9,979,057 0 9,304,488 9,521,200 175,541 497,720 0 (673,261) 0 [ 1,506,311 | oo 841,710

103
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SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
4 5

1 Location 6 7 8 9
2 3
Date Actual Cost at Amount of Book/Adjusted Carrying Additional Investment Made
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Value Less Encumbrances After Acquisition

Acquired by Purchase
MOS@IC WESESNOTE. ..o 12/31/2015. | Permanent IMProVEMENL..........c.ccriiimreriiireeicieisieeeiseisse s ssssssssessessssessesssssssssessessnses | sonsesseesesssssnsessessessssenseendd | wovnesenseenessensensssnssenseeneQ | ovenes 0 33,914
Broadstone Laurel Highland 12/31/2015. | Permanent IMPrOVEMENL............ccoieiiiiieieieissiesieissississessieissesssesssssssssassessssssssssessesssssnsessesssssssessessnsanses | sensersessessnssnsessessnsessessessld | oversensessnaniensessnsensensessal | woveens 0 (252)
0199999, TOtal = ACGUIFET DY PUICRESE. ...tttk eths | 4e4eeseheesehees e e h oL EeE1eE e seh o081 £ heEoE 8 e 08 seE 08401 £ E L8400 o088 e 8 o0E 401 e 0 eEeeEeee o0 eEseEeehee  1e4eebeE1eEeEoeEeeseE1eE e h oL E o0 s eE L EoeE e 1 L0 E 4L E o080 LEHeE 408 e 0 e h L Eee 801 eE b e L eE bt b st bttt b et en bbb ensenensntantensensstnnsensensnnaniens | benensensessnssnensensnensensesndd | eonessenseesssnensensnesnensennad | eovenns 0 33,662
LU o OO O OO OO P PSR OPUTS EPPOPP PP PPOPPOOPSORPORPTTRO | I EOPOOPPTPORPORPOTROPPPURPOPPTOPIONt | EUPOPON 0 33,662
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Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E03, E04, E05, 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 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's
Current Year's Other-Than-
NAIC Date Book/Adjusted Unrealized (Depreciation) or Temporary Capitalized Total Foreign Commitment for
Desig- Originally | Type and Carrying Value Less | Valuation Increase |  (Amortization) / Impairment Deferred Interest | Exchange Change Investment Additional Percentage of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation Acquired | Strategy Actual Cost Fair Value E (Decrease) Accretion R i and Other inBJACV. Income Investment Ownership
Joint Venture or Partnership Interests That Have L ing Cl of Common Stocks - Unaffiliated
American Securities Partners VII, L.P. .. |New York.....cccooouece. NY.... | American Securities .[12/10/2014. | .. 0 0 0 0 0 0 0 0 0f...5000,000
Arsenal Capital Partners Fund IV LP. . | New York. NY.... | Arsenal .109/03/2015. | ......... 0 0 0 0 0 0 0 0 0 ....20,000,000
BDCM Opportunity FUND IV, L.P......overeeereeeeieceneeiseseieins | ceeveis Greenwich.........coo..... CT.... | Black Diamond Capital Management............c.ccovvevvenvereereeres | covennerennes 02/04/2015. | ......... 0 559,069 501,052 501,052 (58,017) 0 0 0 0 324 | ... 4,311,353
Blackstone Capital Partners VII LP .. | New York.. NY.... | Blackstone .| 04/07/2015. | .. 0 0 0 0 0 0 0 0 0. 5,000,000
Blackstone Strategic Alliance Fund Il L.P.. . |New York.. NY.... | Blackstone .1 11/23/2010. | ........ 2,893,013 2,827,841 2,827,641 (65,567) 0 0 0 0 78,247 ..103,718
Blue Sea Capital FUNA | LP.........ccooverereeeeiesesesesee e | e Palm Beach.............. FL..... Blue Sea Capital...........ccoeverueruerieririesieseseeseeee s | erieninins 10/11/2013. | ......... 3| s 1,400,508 ....1,310,875 ....1,310,875 (11,713) 0 0 0 0 0 3,599,492
Brahman Partners Ill, L.P. . |New York.. NY.... | Brahman Capital Corporation .104/24/2014. | .. 6,500,000 6,102,456 6,102,456 (259,746) 0 0 0 0 0 0
Bridgepoint Europe V 'B1' L.P . | London.. . . | Bridgepoint. .109/03/2014. | ........ 0 0 0 998 0 0 0 (998) (1] I 5,431,446
Campbell Timber Fund I, LP.......cc.coueveririneeireeninenireceinennes [ e Portland..........ccc..cee. OR... | CAMPDEIL.ce.ioeieriiiiieieeieres e | eereeeiienns 03/15/2007. | ......... 0 840,000 817,695 817,695 53,995 0 0 0 0 0 0
Carlyle Partners VI, L.P <vveeen.. | Washington DC.... | Carlyle .102/19/2013. | .. 373,144 351,546 351,546 23,751 0 21,932 0 0
Charles River Partnership XVI, L.P......cc.ccoceveverereseeeeieiesennns <o | Cambridge.............. MA... | Charles River. .105/06/2015. | ......... 756,500 720,085 720,085 (36,415) 0 0 0 0
Cortec Group FUN VI, L.P.......cvvrrieniecrienieeinesseesisessines [ e New York. NY oot [COMEC.. ittt ssse et nssesessenssens | cerereneinnn 04/27/2015. | ......... 3 715,553 686,989 686,989 (28,564) 0 0 0 0
DW Catalyst Onshore Fund, LP...........cccooouvvmmrunniinriisniseniinns [ o New York........c........ NY.o. [DWPAMNEIS........ocvvviiiiiiiriinniissiissessisississsssissessnns | cevienini 06/27/2013. | ........ 13 6,500,000 6,719,633 6,719,633 (535,917) 0 0 0 0
George Town, Grand
Dymon Asia Macro (US) FUNG............ocvuuriunmrieniniierenesiieneinens [ ceviees Cayman CYM. | Dymon Asia Capital...........ccc.ouruueriinriiinniinssisesiiessiiseiiins | oeeeieenns 10/01/2012. | ......... 4 | 3,500,000 ...4,137,582 ...4,137,582 (325,073) 0 0 0 0 0 0
EnCap Energy Capital Fund X, L.P......cccooovrvirrirrinricecciicci <.eeeene. | Houston. TX.... |EnCap .102/05/2015. | .. 899,823 788,478 788,478 | ........... (111,345) 0 0 0 0 0. 12,100,177
EnCap Energy Capital IX . | Houston. TX.... |EnCap .|01/04/2013. | ......... 595,547 550,520 550,520 (90,706) 0 0 0 0 2 385,094
Equistone Partners Europe FUnd V L.P......ccocoovvirinenvinnninins | v London.......cccceevvnenee GBR. | EQUISTONE........ouiveivaiiieniiesiseise s ssesssesssesssnsss | vnsisneinnns 01/22/2015. | ......... 3 628,902 614,301 614,301 (9,531) 0 0 0 (5,069) 0 2,542,085
Foundation Capital VIII, L.P. . | San Francisco.. .| CA.... | Foundation Capital .105/06/2015. | .. 184,615 184,615 184,615 0 0 0 0 0 (] 4,815,385
Francisco Partners IV, L.P . | San Francisco.. .| CA.... | Francisco Partners Management. .103/30/2015. | ..o | e 1,462,500 | ...........1,396,585 | ...........1,396,585 (65,915) 0 0 0 0 0 3,537,500
Lansdowne Developed Markets FUNA LP.........c..ccovvervrrrierniienns | coveens London.......cceevevennnn GBR. | LaNSAOWNE........cvevereairirieieieiseisessessessssissiseeesessessessessens. | seessnnsnenns 10/30/2015. | ......... 5 20,000,000 | ......... 20,099,695 | ......... 20,099,695 99,695 0 0 0 0 0 0
Linzor Capital Partners IIl, L.P ... | Santiago. CHL.. | Linzor. .102/26/2015. | .. 0 0 0 0 0 0 0 0 (V1 IO 5,000,000
Meritech Capital Partners IV, L.P. . | Palo Alto.........oeveeune. CA.... | Meritech .109/29/2010. | .. 86,682 84,388 84,388 (21,385) 0 0 0 0 26,260 8,500
Omega Capital Investors, L.P...........ccccccourumriiinriinniinniieniiineis [ e New York.......cco.ceee. NY.ooe [OMEGA. ... sisssssssisssssssssssssies | ceviesinin 03/01/2007. |........5 | ........14,500,000 | ......... 13,750,205 | ......... 13,750,205 | ............ 101,730 0 0 0 0 0 0
0Z Domestic Partners II, LP ... |New York.. NY.... | OZ Advisor: .103/01/2007. | .. ..9,007,373 ..9,007,373 37,484 0 0 0 0 0 0
Pershing Square, L.P . |New York.. NY.... | Pershing Square Capital Management .110/07/2015. | ........5 | . . 18,393,203 | . 18,393,203 | ........ (1,606,797) 0 0 0 0 0 0
Senator Global Opportunity FUNA LP............coooevevereeereneeieeieeies | ceeeins New York.................. NY.... | Senator Investment Group.........c.cc.evevvereereeeveeeeeereresenes | e 03/02/2015. | ........ 13| s 20,000,000 | ......... 18,889,022 | ......... 18,889,022 | ........ (1,110,978) 0 0 0 0 0 0
Trident VI, L.P . | Greenwich................. CT.... | Stone Point Capital .[12/20/2013. | .. 2,195,074 2,150,539 2,150,539 19,283 0 44,535 0 0 (VN [ 2,799,248
Turiya Fund LP . | Hong Kong HKG. | Turiya .|06/23/2015. | .......5 | ..ccce. 14,000,000 | ......... 14,353,911 | ........ 14,353,911 353,911 0 0 0 0 0 0
Wayzata Opportunities Fund lll, L.P..........cc.ooevomrrmerinnrrireriinens | e Wayzata MN... [WAYZALA...........ocrrverreieeeiireieeiieseisee s esessssssseneses | eeseeniiinn 09/11/2012. | ......... 0 516,802 466,650 466,650 (29,216) 0 0 0 0 0 913,198
Welsh, Carson, Anderson & Stowe XII, L.P........c.ccooevvrvrvereirenns woveeene | New York.. NY.... | Welsh Carson .103/26/2015. | ...cce0.3 | e 1,031,716 971,574 971,574 (60,142) 0 0 0 0 0 3,968,284
WIN7, LP ... |[New York.. NY.... | Blackstone. .103/30/2007. | .. 65,449 3,522,895 3,522,895 | ....... (1,667,137) 0 0 0 0 [ 1,109,126 | ............ 383,021
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated. ... sssssssssssesss | sossesssssssssssssssssssssessessessansenssnssness | srenees 125,992,600 | ....... 129,399,508 | ....... 129,399,508 | ........ (5,403,317) 0 66,467 0 (6,067)] ......... 1,220,502 | ... 87,259,847
Joint Venture or Partnership Interests That Have L ing Cl of Real Estate - Affiliated
MetLife 1201 TAB Member, LLC.........ovuurrererernrrerererneneseresnenes [ coveenns SEATTLE......oveve WAL IMETLIFE ..o oeeierieeeeiseneseeseseseseesssesesssesssesessessssenees | seseeessnnens 10110/2012. | ......... (VI [ 4,621,486 | ...........6,264,397 | ...........4,621,486 2,818 0 0 0 0 (1,481) (VN [ 3.100
ML-AIMETLIFE MEMBER 1, LLC.......ccccoovsiiiinniisniisiiissiissni o Chicago. IL... METLIFE. ... | o 12/20/2013. | ......... 0 [ 1,034,970 | ..........1,743.241 | ..........1,034,970 (71,004) 0 0 0 0 (13,160) 0 [ 4.800
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated 5,656,456 8,007,638 5,656,456 (68,186) 0 0 0 0 (14,641) 0 XXX
Any Other Class of Assets - Affiliated
Metropolitan Lloyds Insurance Company of Texas [...... [Inving [1x...] [ [09/30/1993. [ o0 [ 7,858644 | ....... 16,548,791 | ....... 16,548,791 (204,504) | 0 0 0 0 0] 0]....100.000
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Annual Statement for the year 2015ofthe  IVl€@tropolitan Property and Casualty Insurance Company

SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's
Current Year's Other-Than-
NAIC Date Book/Adjusted Unrealized (Depreciation) or Temporary Capitalized Total Foreign Commitment for
Desig- Originally | Type and Carrying Value Less | Valuation Increase |  (Amortization) / Impairment Deferred Interest | Exchange Change Investment Additional Percentage of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation Acquired | Strategy Actual Cost Fair Value E (Decrease) Accretion R i and Other inBJACV. Income Investment Ownership

4399999. Total - Any Other Class of Asset - Affiliated 7,858,644 | ......... 16,548,791 | ......... 16,548,791 (204,504) 0 0 0 0 0 0 XXX
4499999. Subtotal - Unaffiliated. .125,992,600 | ....... 129,399,508 | ....... 129,399,508 | ........ (5,403,317) 0 66,467 0 (6,067)] ......... 1,220,502 | ....... 87,259,847 XXX
4599999, SUDTOEAL = AFFIIBEA. ...ttt ettt etttk s 488888 E 84 E 8o £ 848484884 £E84oEE4oEE4oE81oEE4oEE  £EoeEEoEEE oL E oL E oL EHEEEoEEEHEEE 4L E 4oL E 4L E 4L E LR 4L E 4L E 4oL E 4L E oL E SR E L E LR EE R R bRt n bbbttt | eriines 13,515,100 | ......... 24,556,429 22,205,247 (272,690) 0 0 0 0 (14,641) 0 XXX
4899999, TORAIS. ...t R oo R e eeEEE LSRRt | erniens 139,507,700 | ....... 153,955,937 | ....... 151,604,755 (5,676,007) 0 66,467 0 (6,067)] ......... 1,205,861 | ....... 87,259,847 XXX
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

803

1 2 Location 5 6 7 8 9 10 11
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 E Ownership

Joint Venture or Partnership Interests That Have Underlying Char: istics of Common Stocks - Unaffiliated

BDCM Opportunity Fund IV, L.P. Greenwich Black Diamond Capital Management. 02/04/2015. 0 177,125 547,377 0 0.300

Blackstone Strategic Alliance Fund Il L.P. New York Blackstone 11/23/2010. | ....couve. 13 0 96,591 0

Blue Sea Capital Fund | LP Palm Beach Blue Sea Capital 10/11/2013. 3 0 865,331 0

Carlyle Partners VI, L.P Washington. DC Carlyle 02/19/2013. 3 0 127,786 0

Charles River Partnership XVI, L.P Cambridge MA.......... Charles River. 05/06/2015. 1 153,000 603,500 0

Cortec Group Fund VI, L.P New York [\ A Cortec 04/27/2015. 3 55,472 660,081 0

EnCap Energy Capital Fund X, L.P. Houston. EnCap 02/05/2015. 0 621,400 278,423 0

EnCap Energy Capital IX Houston, EnCap 01/04/2013. 0 0 294,123 0

Equistone Partners Europe Fund V L.P. London . | Equistone. 01/22/2015. 3 280,896 348,006 0

Foundation Capital VIII, L.P. San Francisco. .| Foundation Capital 05/06/2015. 1 184,615 0 0

Francisco Partners IV, L.P San Francisco. ....| Francisco Partners Management. 03/30/2015. 3 225,000 1,237,500 0

Lansdowne Developed Markets Fund LP. London GBR......... | Lansdowne 10/30/2015. 5 20,000,000 0 0

Omega Capital Investors, L.P. New York ..|OMEGA 03/01/2007. 5 0 10,000,000 0

Pershing Square, L.P. New York .| Pershing Square Capital Management 10/07/2015. 5 20,000,000 0 0

Senator Global Opportunity Fund LP. New York Senator Investment Group 03/02/2015. | .....covvne. 13 20,000,000 0 0

Trident VI, L.P. Greenwich Stone Point Capital 12/20/2013. 3 0 1,903,206 0

Turiya Fund LP. Hong Kong Turiya 06/23/2015. 5 14,000,000 0 0

Wayzata Opportunities Fund Il L.P. Wayzata Wayzata 09/11/2012. 0 0 200,629 0

Welsh, Carson, Anderson & Stowe XII, L.P New York ....| Welsh Carson 03/26/2015. 3 515,858 515,858 0

WIN7,LP New York ... | Blackstone 03/30/2007. 3 0 20,505 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.... 76,213,366 | .o 17,698,916 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

ML-AI METLIFE MEMBER 1, LLC. Chicago. IL METLIFE 12/20/2013. 0 0 170,713 0 [ s 4.800
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated 0 170,713 0 XXX
4499999. Subtotal - Unaffiliated. 76,213,366 | ..o 17,698,916 0 XXX
4599999. Subtotal - Affiliated 0 170,713 0 XXX
4699999. Totals. 76,213,366 | ..o 17,869,629 0 XXX




603
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SCHEDULE BA - PART 3
-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Lon
5

1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Current Year's
Book/Adjusted Current Year's Other-Than- Book/Adjusted
Date Carrying Value Less Unrealized (Depreciation) or Temporary Capitalized Total Change in Total Foreign | Carrying Value Less Foreign Exchange
Originally Dispoal Encumbrances, Prior | Valuation Increase| (Amortization) / Impairment Deferred Interest BJAC.V. Exchange Change| Encumbrances on Gain (Loss) on Realized Gain | Total Gain (Loss) Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Year (Decrease) Accretion Recognized and Other (9+10-11+12) inBJ/ACV Disposal Ci Disposal (Loss) on Disposal on Disposal Income
Fixed or Variable Interest Rate That Have Underlying C istics of Bonds - Unaffiliated
59219# 10 9 | Metropolitan Money Market Pool Participation................ Variou: | NY... | Metropolitan Money Market Pool.............ccccoc.... 12/31/2014. 1 03/31/2015. 0 0 0 0 0 0 49,976,992 |......49,976,992 0 0 0 0

0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated 0 0 0 0 0 0 49,976,992 49,976,992 0 0 0 0
Joint Venture or Partnership Interests That Have L Cl of Common Stocks - Unaffiliated

BDCM Opportunity Fund IV, L.P. Greenwich CT....|Normal Distributions and/or adjustments.. .1 02/04/2015. | 12/31/2015. 165,433 0 0 0 0 0 0 165,433 0 0 0 0

Blackstone Strategic Alliance Fund Il L.P.. New York NY... | Normal Distributions and/or adjustments.. 11/23/2010. | 12/31/2015. 453,874 0 0 0 0 0 0 453,874 0 0 0 0

Carlyle Partners VI, L.P. Washington DC... | Normal Distributions and/or adjustments.. .. [02/19/2013. | 12/31/2015. 8,320 0 0 0 0 0 0 8,320 0 0 0 0

EnCap Energy Capital IX. Houston. TX.... | Normal Distributions and/or adjustments.. .. | 01/04/2013. | 12/31/2015. 19,360 0 0 0 0 0 0 19,360 0 0 0 0

ESL Partners, L.P. Bay Harbour. FL.... | Residual Activity. . | 08/01/2007. | 05/01/2014. 0 0 0 0 0 0 0 0 0 0 0 0 3711

Halcyon Partners L.P New York. NY... | Liquidated 11/01/2006. | 07/01/2015. | ............ 2,648,492 | ... (648,492) 0 0 (VN (648,492) 0 2,000,000 | ....... 2,000,000 0 0 (U [ 685,395

Meritech Capital Partners IV, L.P. Palo Alto. CA... | Normal Distributions and/or adjustments.. . [09/29/2010. | 12/31/2015. 1,868 0 0 0 0 0 0 1,868 1,868 0 0 0 0

Smith Breeden Mortgage Partners L.P. Chapel Hill NC... | Residual Activity. 11/01/2006. | 02/05/2010. 0 0 0 0 0 0 0 0 0 0 0 0 .10,274

Trident VI, L.P. Greenwich. CT....| Normal Distributions and/or adjustments.. . [12/20/2013. | 12/31/2015. 147,312 0 0 0 0 0 0 147,312 | . 147,312 0 0 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = Unaffiliated. ..........c.vur i senssissnnins eoniesisssssessssssensenssnssssssssees | sssenessa 3,444,659 | ......... (648,492) 0 0 0 | o (648,492) | ..o 0 s 2,796,167 | ....... 2,796,167 0 0 0 699,380
Joint Venture or Partnership Interests That Have L Cl of Real Estate - Affiliated

MetLife 1201 TAB Member, LLC SEATTLE WA... 10/10/2012. | 12/31/2015. 31,034 0 0 0 0 0 0 31,034 31,034 0 0 0 0

ML-Al METLIFE MEMBER 1, LLC Chicago. IL... 12/20/2013. | 12/31/2015. 60,402 0 0 0 0 0 0 60,402 60,402 0 0 0 0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated. 91,436 0 0 0 0 0 0 91,436 91,436 0 0 0 0
4499999. Subtotal - Unaffiliated 53,421,651 | ........ (648,492) 0 0 0] . (648,492) | ...ocoovvvenn. 0] e 52,773,159 |......52,773,159 0 0 0 699,380
4599999. Subtotal - Affiliated 91,436 0 0 0 0 0 0 91,436 91,436 0 0 0 0
4699999. Totals. 53,513,087 | ......... (648,492) 0 0 0. (648,492) | ....cc..vvvune. 0] . 52,864,595 | .....52,864,595 0 0 (] [ 699,380
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SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

013

1 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Dates
8 9 12 13 14 15 21 22
Current Year's
Unrealized Other-Than- Total Foreign Stated
NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Maturity
CUSIP Identification Description nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.CV. Acquired Date
U.S. Government - Issuer Obli
912810  EF 1 [UNITED STATES TREASURY T 8 3/4 05/15/20..........ccovvveecmrvcesenrvissnrncesssnnsiisssnsesssnnsssssnnsssnnennes | Maiie [ i [ e L 1,034,639 |...129.594 984,913 760,000 873,842 0 (22,821) 0 0 08/20/2007. | 05/15/2020.
912810 QZ 4 |UNITED STATES TREASURY T 3 1/8 02/15/43 ...102.563 2,564,063 2,500,000 2,458,368 0 522 0 0 02/20/2013. | 02/15/2043.
912828 B3 3 |UNITED STATES TREASURY. ...100.344 100,344 100,000 100,057 0 (18) 0 0 02/18/2014. | 01/31/2019.
912828 G3 8 |UNITED STATES TREASURY. 99.953 549,742 550,000 564,386 0 (1,104) 0 0 03/31/2015. | 11/15/2024.
912828 M8 0 [UNITED STATES TREASURY.....ccoistiuiiriiriiieniiissiisesiessississssissssssssssssssssssssssssssssssssissssssssnnns | conenes | oo [ evveneninnns | conevenenn | [ e 74,402,524 | ... 99.469 74,601,563 ..75,000,000 ...74,402,747 0 224 0 12/30/2015. | 11/30/2022.
912828 RC 6 |UNITED STATES TREASURY. 101.188 713,372 705,000 708,141 0 (522) 0 11/03/2011. | 08/15/2021.
912828  TJ 9 [UNITED STATES TREASURY.....cccostviiiririinriisniissisessissssssisssssssssssssssssssssssssssssesssnnss. | 904 | [evvvsniinns | v [ ciiii0....550,692 | ... 97.406 555,216 570,000 555,776 0 1,970 0 08/26/2013. | 08/15/2022.
912828 VS 6 |UNITED STATES TREASURY 2.5% 8/15/2023. ...102.594 153,891 150,000 147,660 0 273 0 11/08/2013. | 08/15/2023.
912828 VZ 0 [UNITED STATES TREASURY. ...101.078 101,078 100,000 100,115 0 (23) 0 10/17/2013. | 09/30/2020.
912828 WE 6 |UNITED STATES TREASURY. ...104.359 1,000,000 984,773 0 1,693 0 12/30/2013. | 11/15/2023.
0199999. U.S. Government - Issuer Obligation: XXX ..81,435,000 80,895,865 0 (19,806) 0 XXX XXX
U.S. Government - ial Mortgage-Backed Securities
36225B  QJ 0 | GNMA1 Platinum Pool 781357 7% 10-15-25 ...116.383 136,456 117,247 115,911 0 (1086) 0 11/19/2001. | 10/15/2025.
36225B QL 5 | GNMA1 Platinum Pool 781359 6.5% 12-15-25, ..1156.152 100,649 87,405 86,170 0 (99) 0 11/19/2001. | 12/15/2025.
36225B QN 1 | GNMA1 Platinum Pool 781361 7.5% 12-15-25, ...115.881 173,285 149,537 146,930 0 (283) 0 11/19/2001. | 12/15/2025.
36225B QP 6 | GNMA1 Platinum Pool 781362 8% 12-15-19 ...103.913 7,910 7,612 7,574 0 (38) 0 11/19/2001. | 12/15/2019.
36225B QR 2 | GNMA1 Platinum Pool 781364 8% 12-15-30 ..117.581 2,258 1,920 1,940 0 2 0 11/19/2001. | 12/15/2030.
36225B QV 3 | GNMA1 Platinum Pool 781368 9% 12-15-19 4,836 |...105.716 5,195 4,914 4,876 0 3 0 0 11/19/2001. | 12/15/2019.
0299999. U.S. Government - Residential Mortgage-Backed Securities 360,524 XXX 425,753 368,635 363,401 0 (521) 0 0 XXX XXX
0599999. Total - U.S. Government 81,409,013 XXX 81,793,529 ..81,803,635 ....81,259,266 0 (20,327) 0 0 XXX XXX
All Other Governments - Issuer Obli
05970A AA 0 |BANCO NACIONAL DE COMERCIO EXT.......cccooomuriimrrimnriirnrninsnisnsisssinsssisssssssssssssssssssssssssssnnnies | eenveee | R| wvveen T [nFE | 1,994,380 | ... 99.760 | ..ocvvonve 1,995,199 | ..o 2,000,000 | ..coovvvunee 1,994,478 0 98 0 0 10/06/2015. | 10/14/2025.
195325 AU 9 |COLOMBIA REPUBLIC OF COLOMBIA 129.457 8,770,712 6,775,000 6,684,682 0 15,895 0 0 02/08/2001. | 02/25/2020.
25714P  BY 3 |DOMINICAN REPUBLIC.........cccooviviiriiiciinnissiiseiissiisniissssienissssssssssssssssesssnssssssssssssssssssssssssnns | ceveees | F | vvvveein | eoredFE | 314,250 | ... 99.750 299,250 300,000 299,250 (4,583) (1,417) 0 0 10/24/2014. | 04/18/2024.
445545 AH 9 [HUNGARY REPUBLIC OF 109.125 545,625 500,000 486,797 0 1,454 0 0 11/12/2013. | 02/21/2023.
455780 BV 7 [INDONESIA REPUBLIC OF.........ccooimriiimriinnriinriiscniissiisssisssesssnisssessssissssssssssssssssssssssssssssssssss | coneeee | [ eoveseiinnns | coeenFE [ riiini.995,990 [ ... 98.500 | ...oovvreinnnns 985,000 | ......cccoo.. 1,000,000 995,990 0 0 0 0 12/01/2015. | 01/08/2026.
593048 BN 0 [MEXICO UNITED MEXICAN STATES 126.675 | ..ooverennee 1,266,746 | .............. 1,000,000 987,354 0 2,567 0 0 11/05/2001. | 12/30/2019.
69369E  AD 1 |PERTAMINA PERSERO PT......ooiiiiriiriiriereierissessnissessnsssssssissssssssssssssssssssnsssssssssnssnnns | eovsees | B | ovneicvnnnns | cenFE | i0000...2,922,620 | .... 82.550 2,476,500 3,000,000 2,925,104 0 1,097 0 0 06/11/2014. | 05/03/2042.
698299 AV 6 |PANAMA REPUBLIC OF .124.500 | e 1,245,000 | .............. 1,000,000 987,741 0 802 0 0 11/18/2005. | 01/29/2026.
698299 AW 4 |PANAMA REPUBLIC OF PANAMA ...119.041 2,318,920 | oo 1,948,000 | ..o 1,399,803 0 9,166 0 0 01/26/2006. | 01/26/2036.
718286  AY 3 |PHILIPPINES REPUBLIC OF PHILIPPINES ...157.375 ...7,868,750 5,000,000 5,202,384 0 (6,947) 0 0 10/18/2005. | 02/02/2030.
718286 BB 2 |PHILIPPINES REPUBLIC OF PHILIPPINES ...140.875 140,875 100,000 98,907 0 (109) 0 0 01/04/2006. | 01/14/2031.
900123 CA 6 [TURKEY REPUBLIC OF........ccoooiiiiiiiiiiiisiicsicssi s sisssissssssiesssssssssssssssssiesssssssssens | connee | R | eveossiinns | c00nnlF B | oo 420,000 | 91.625 458,126 500,000 433,602 0 7,325 0 0 02/04/2014. | 03/23/2023.
0699999. All Other Governments - Issuer Obligation: 22,328,554 XXX | s 28,370,703 23,123,000 22,496,092 (4,583) 29,931 0 0 XXX XXX
1099999. Total - All Other Government 22,328,554 XXX | e 28,370,703 23,123,000 22,496,092 (4,583) 29,931 0 0 XXX XXX
U.S. States, Territories & Pt i (Direct and d) - Issuer Obli
13062T  H8 0 | CALIFORNIA STATE OF .....ooiiviriierieriierisessiesssesssssessssssssesssesssssesssesesssesssesssssssssssssseesssenenss | eovene | ao | sovnenes ] [ eevine 1FE ..5,085,550 |...102.741 5,137,050 5,000,000 5,037,926 0 (33,716) 0 0 07/24/2014. | 08/01/2033.
13063C  FP 0 [CALIFORNIA STATE OF .........ooiiiiiiiiiniiinriisniisssiisssiisssisssssisssssssssssssssssssssssssssssssssssssssssssssssssonnees | coneene | | svvevenn ] | o 1FE ..5,281,700 |...119.274 5,963,700 5,000,000 5,230,591 0 (24,313) 0 0 11/01/2013. | 11/01/2032.
13063C JA 9 |CALIFORNIA STATE OF 2120231 | e 10,820,790 9,000,000 9,838,078 0 (90,009) 0 0 04/03/2014. | 12/01/2030.
339733 DM 6 |WISCONSIN ST Wisconsin Trust K40, ...101.878 ..1,645,330 | oo 1,615,000 | .............. 1,615,899 0 616 0 0 08/02/2006. | 05/01/2031.
341422 XX 6 |FLORIDA ST BRD ED FLORIDA ST BRD ED CAP. ...129.636 3,320,000 3,359,232 0 (4,135) 0 0 08/23/1999. | 06/01/2023.
373383 GG 7 |GEORGIA ST GEORGIA ST G.0. BDS1999 B1999........umrimeriiirireriieiiressiesisesssssssssssssessssesssnes | coneeee | oo | evvneenenes | cvvens 1FE | e ,014,770 |...1103.020 | .............. 7,211,400 | c.ovvvvnnnc 7,000,000 | ..ooooriennee 7,000,790 0 (1,294) 0 0 01/26/2000. | 08/01/2016.
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SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

1'0Ld

1 Fair Value 10 11 Change in Book/Adjusted Carrying Value Dates
9 13 14 15 19 21 22
Current Year's
Other-Than- Total Foreign Stated
Rate Used Current Year's Temporary Exchange Contractual
to Obtain Book/Adjusted (Amortization) / Impairment Change in Admitted Amount|  Amount Rec. Maturity
CUSIP Identification Actual Cost Fair Value Fair Value Par Value Carrying Value Accretion Recognized B./A.CV. Due & Accrued Acquired Date
882721 3T 8 |TEXAS ST Texas St - Student Loan ..4,388,355 |...106.610 4,797,450 | .. ....4,500,000 0 (11,666) 0 ..225,000 | 06/03/2008. | 08/01/2028.
882722 ZN 4 |TEXAS ST Texas State Of. ...111.999 .10,639,905 9,500,000 0 (59,254) 0 ..475,000 | 12/12/2013. | 08/01/2036.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: XXX 50,519,540 0 (223,771) 0 2,365,342 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) XXX 50,519,540 0 (223,771) 0 [0 [ XXX [ XXX | XXX [ e.....669,258 | ... 2,365,342 XXX XXX
U.S. Political Subdivisions of States, Territories & F
233433  3Z 2 |MIAMI DADE COUNTY FLA DADE CNTY FLA G.O. ..2,043,257 |...104.274 1,616,247 | .. ....1,550,000 .1,679,529 0 (37,872) 0 07/25/1997. | 10/01/2016.
233433  4A 6 |MIAMI DADE COUNTY FLA DADE CNTY FLA G.O. ..5,067,513 |...117.644 | ... ...4,499,883 3,825,000 3,989,901 0 (88,133) 0 . 07/25/1997. | 10/01/2017.
233433 4X 6 |MIAMI DADE COUNTY FLA DADE CNTY FLA G.O. 3,170,000 |...104.779 2,672,912 2,551,000 2,588,058 0 (47,528) 0 0 ...181,759 | 07/25/1997. | 10/01/2016.
251129 D2 5 |DETROIT MICH CITY SCH DIST DETROIT MICH ...22,002,885 |...147.986 | ............. 26,408,102 | .coovvvenee 17,845,000 20,971,779 0 [ v (161,818) 0 0 ,920,347 | 03/26/2002. | 05/01/2029.
282726 DV 7 |EL CAMINO CA CMNTY CLG DIST EL CAMINO CA ..2,590,355 55.170 3,279,857 5,945,000 2,887,247 (U [ 116,193 0 0 0 |05/07/2013. | 08/01/2033.
282726 DY 1 |EL CAMINO CA CMNTY CLG DIST EL CAMINO CA ..4,635,260 43.746 | ... ...6,124,440 | .. ..14,000,000 5,284,867 0 268,839 0 0 0 |03/05/2013. | 08/01/2038.
282726 DZ 8 |EL CAMINO CA CMNTY CLG DIST 114121 2,482,132 2,175,000 2,306,255 0 (17,584) 0 0 ....5.000 |......3.950 [FA....c..| coorerrrrernct 45,313 <. 108,750 | 03/24/2014. | 08/01/2037.
49474E  T7 8 |KING CNTY WASH King County WA ..111.488 | .. ...5,016,960 ....4,500,000 ..4,585,689 0 (32,419) 0 0 115,313 ...230,625 | 11/24/2010. | 01/01/2036.
652113 WM 9 [NEWPORT-MESA CALIF UNI SCH DIS NEWPORT M 50.654 | ... ..9,945913 | .. 9,635,000 | .... ..7,860,040 0 359,000 0 05/22/2012. | 08/01/2035.
652113 WR 8 |NEWPORT-MESA CALIF UNI SCH DIS . 44758 | .............d 3,544,834 | .............. 7,920,000 | ..ooooevveneee 3,031,007 | o0 | 131,928 0 04/16/2014. | 08/01/2037.
702333  5Y 7 |PASADENA TEX INDPT SCH DIST PASADENA TX. ..3,059,638 |...111.314 2,977,650 2,675,000 2,925,189 (36,313) 0 02/02/2012. | 02/15/2040.
797355 P9 9 [SANDIEGO CALIF UNI SCH DIST SAN DIEGO U ..3,458,569 65.973 5,360,306 8,125,000 4,171,370 201,000 0 03/02/2012. | 07/01/2029.
797355 Q2 3 [SANDIEGO CALIF UNI SCH DIST SAN DIEGO U ..3,258,330 61.642 5,026,905 8,155,000 3,929,025 0 04/10/2012. | 07/01/2030.
797355 Q8 0 [SAN DIEGO CALIF UNI SCH DIST SAN DIEGO U ..3,996,300 52.027 | .oveveoerens 5,202,700 | ..oevvvneee 10,000,000 | ...cooveene 4,510,739 0 03/05/2013. | 07/01/2034.
797355 W5 9 [SAN DIEGO CALIF UNI SCH DIST ..1,495,250 36.551 ...1,827,550 5,000,000 ..1,640,745 0 04/02/2014. | 07/01/2036.
797355 W6 7 | SAN DIEGO CALIF UNI SCH DIST ..1,403,400 34.313 ,715,650 ..1,540,983 0 04/02/2014. | 07/01/2037.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: ceenen 12,677,682 XXX 87,702,041 | .. v 13,802,423 | 0 | 1,207,159 0 0 684,422 2,991,794 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS. ..........cuuuuiiusirisiiiie i | sssiesnies 72,677,682 XXX | s 87,702,041 | .......... 118,901,000 | ........... 73,802,423 | ..o | i 1,207,159 0 0 684,422 2,991,794 XXX XXX
U.S. Special Revenue & Special A Obli i - Issuer Obli
01030R  FA 5 |ALABAMA HSG FIN AUTH Alabama Housing Fin. 2100417 | 7,847,589 | ..occovanan 7,815,000 | coooverienees 7,815,000 0 0 0 0|....5400 |....5400 [AO......| cccoocccren. 105,503 ...422,010 | 08/17/2007. | 10/01/2038.
011832 S8 6 |ALASKA ST HSG FIN CORP. ...100.553 | oo 7,450,977 | oo 7,410,000 | coooovevivnnee 7,422,918 0 (30,248) 0 0 06/11/2014. | 12/01/2037.
011903 DZ 1 |ALASKA INDL DEV & EXPT AUTH ALASKA IND ...1156.397 5,769,850 5,000,000 5,186,317 0 (27,625) 0 0 11/23/2011. | 10/01/2041.
01852L  BC 3 |ALLIANCE ARPT AUTH INC TEX Alliance Airp. ...100.539 | .....cccoo.. 16,086,240 | ............ 16,000,000 | ........... 15,876,394 0 6,930 0 0 03/12/2010. | 04/01/2021.
03255L  AA 7 | ANAHEIM CALIF PUB FING AUTH Anaheim Publ 5,830,500 |...121.130 6,056,500 5,000,000 5,424,720 (U [ (132,284) 0 0 100,000 05/09/2006. | 09/01/2024.
040649 LD 5 |ARIZONA ST TRANSN BRD Arizona State Tran............cccccvveiimniiinniisneiiinciisssieisesissnssisesssenssssssnnnens | coneeee | | eevvveen ] |l IFE | i 11,232,790 |...112.408 | ............ 11,785,979 | ............ 10,485,000 | ........... 10,873,376 0 (77,110) 0 0 .....5.000 |.....4.090 o] v 262,125 524,250 | 12/08/2010. | 07/01/2025.
04780M MN 6 |ATLANTA HARTSFIELD-JACKSON AIR Atlanta G ..118.803 | oo 8,316,210 | ..coovvrrneen 7,000,000 | ooocovrieeee 7,166,377 0 (28,236) 0 0 12/16/2010. | 01/01/2030.
04780M  PF 0 [ATLANTA HARTSFIELD-JACKSON AIR ...111.066 3,331,980 3,000,000 3,079,989 0 (14,013) 0 0 07/23/2013. | 01/01/2026.
04780M PH 6 |ATLANTA HARTSFIELD-JACKSON AIR Atlanta G ...110.578 6,634,680 6,000,000 6,002,277 0 (392) 0 0 07/25/2011.| 01/01/2028.
04780M  PJ 2 |ATLANTA HARTSFIELD-JACKSON AIR Atlanta G . ...110.588 5,629,400 5,000,000 5,000,000 0 0 0 0 125,000 07/27/2011.| 01/01/2029.
04780M  PK 9 |ATLANTA HARTSFIELD-JACKSON AIR Atlanta G............cccccueeruumriinereinniirenieneniisesissessssensssssssenssnes | coneeee | | evveveen] |l TFE [ i 5,058,153 |...109.348 | ............. 5,330,715 | cooovrrinnc 4,875,000 | ...ccovouuee 4,996,905 0 (27,086) 0 0 ...5.000 |....4.351 [Jdocciic]| v 121,875 243,750 | 06/10/2013. | 01/01/2030.
04780M  TL 3 |ATLANTA HARTSFIELD-JACKSON AIR 3,566,488 |...115.808 3,763,760 3,250,000 3,518,281 0 (28,421) 0 0 04/03/2014. | 01/01/2032.
047870 NE 6 |ATLANTA GA WTR & WASTEWTR REV. L A1,475501 (..114.984 | 11,613,384 | ............ 10,100,000 | ........... 11,383,325 0 (92,176) 0 0 . 03/03/2015. | 11/01/2040.
052476  G8 5 |AUSTIN TX WTR & WASTEWATER SYS. ...115.348 5,767,400 5,000,000 5,555,182 0 (56,364) 0 01.....5.000 |.....3.4617 [MN......| ccovorrrrrreen 31,944 ...250,000 | 07/23/2014. | 11/15/2039.
052476  ZP 6 |AUSTIN TX WTR & WASTEWATER SYS Austin Te LA13.745 | 4,549,800 | .............. 4,000,000 | ...ccoooeve 4,409,608 0 (52,335) 0 0 25,556 200,000 | 07/12/2012. | 11/15/2037.
088563 UK 5 |BEXAR TEX MET WTR DIST Bexar TX Metropol 107740 | 4,309,600 | ....cccoenuc 4,000,000 3,896,363 0 6,284 0 0 .....5.000 |....5216 [MN.....| cccoocvrreuas 33,333 ....200,000 | 10/28/2009. | 05/01/2039.
106214 DX 4 |BRAZOS RIVER AUTH TEX BRAZOS RIVER AUTH ..107.488 | ........... 30,634,080 | ............ 28,500,000 28,448,643 0 16,410 0 0 04/01/2001. | 11/01/2018.
10623N  AZ 8 |BRAZOS RIVER TEX HBR NAV DIST Brazos Riv ...110.388 5,519,400 5,000,000 4,920,324 0 2,529 0 0 . IR 03/30/2010. | 05/15/2033.
114894 RS 9 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO.......ccecvmerimrrrinerinneriscnsnssnisessssssissssnsssine | eeneene | oo | eevennen] |l TFE | i 11,184,100 |...111.370 | .cccvvvuece 11,137,000 | cooooveveeee 10,000,000 | ........... 10,888,234 | ....cccoovvrrreernnd0 [ i (114,934) 0 0 [....5.000 |....3.510 {AO...... | woorreverrer 125,000 | ............500,000 | 05/01/2013. | 10/01/2042.
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114894 SP 4 |BROWARD CNTY FLA ARPT SYS REV BROWARD CO 16,678,420 |...109.347 16,948,785 ..15,500,000 ....16,366,856 .0 (109,834) 0 .193,750 05/28/2013.| 10/01/2042.
130178 P8 3 | CALIFORNIA EDL FACS AUTH REV CA EDUCATIO........cvviiiiiniririsninisniinisisesieniensinsines | cvvees 3,434,280 |...115.252 3,457,560 3,000,000 3,298,868 0 (39,524) 0 05/03/2012. | 09/01/2033.
13033A  CE 9 |CALIFORNIA HEALTH FACS FING AU CALIFORNL........ccvvvvermerrirrnniesinessessessesssessessssssssssessessnns | wevenne ...102.829 6,185,164 6,015,000 5,959,138 0 33,313 0 03/02/2000. | 10/01/2023.
130534 A9 1 |CALIF PCFA - PG&E California POUtION C..........ccceurivrirririiiisiiniinisieieieeesessssssssiseieienensensns | enees ...105.587 540,241 | 4,300,000 | .....cco.cc.. 4,227,665 0 7,295 0 03/26/2010. | 12/01/2023.
130534 B2 5 |CALIF PCFA - PG&E California PONUtON C..........vvverueereerneerineeiesssessesssesesssesssssesssssssessssssssseens | coveees ...104.680 15,110,558 ....14,270,524 0 16,646 0 07/22/2010. | 12/01/2023.
130536 KK 0 |CALIF PCFA - PG&E California Pollution C ...106.563 18,168,992 ....16,679,685 0 (4,192) 0 03/28/2008. | 06/01/2023.
13053C AB 8 | CALIF PCFA - PG&E California POIUtION C...........courvemiviiiiiiiiiiiiieicieiseiie e | covees ..111.565 2,231,300 2,000,000 0 0 0 . 06/09/2010. | 06/01/2040.
13077C M4 3 [CALIFORNIA STATE UNIVERSITY.....ocorvriemrririimrrrissenessisssesssssessssssssssssesssssssssssssssssessssssssssans | coveees ..115.754 .4,432,820 0 (41,075) 0 200,000 | 08/01/2014. | 11/01/2039.
13077C M5 0 | CALIFORNIA STATE UNIVERSITY .....coiiiiiiiiiiniineistirtieieeesesissiessssisiei et sissiessssnsnsenes | soeeins ...116.193 ...4,647,720 .4,420,053 0 (39,783) 0 [0 .0.5.000 |......3.601 {MN...o.| v ....200,000 | 08/01/2014. | 11/01/2044.
13078R EU 0 [CA STATEWIDE CDA CHF IRVINE LL CA STATEW........comvvvrinrerriinnesrssneesessssesssssssessssssesssssssennes | coveees ..113.648 3,409,440 3,038,048 0 (6,026) 0 ...20,604 01/10/2012. | 05/15/2038.
130795 5E 3 |CA STATEWIDE CDA KAISER PERMAN CA STATEW. ..112.705 11,270,500 10,296,762 0 (40,429) 0 .125,000 04/05/2012. | 04/01/2042.
134340 AA 6 |CAMPBELL CNTY WY SOLID WST FAC CamPbEll.........ccovurerireirrieirecireineiseeeieieeseesessessssseeesessessnns | eveees L A13752 | ...4,550,080 | .. 0 0 0 106,056 07/22/2009. | 07/15/2039.
155048 AZ 4 |CENTRAL PUGET SOUND REGIONAL T CENTRAL P.....couuurveimmrreiimnerseissesesssseesessssessssssessssssns | ceveees L 116,442 | e 7,830,725 | ccovvvvernnnd 6,725,000 0 (21,362) 0 147,109 04/01/2001. | 02/01/2021.
155048 BB 6 |CENTRAL PUGET SOUND REGIONAL T CeNtral P..........ccovviviirniiniiiiniinsieieieesssssssssssssssssseeseeenens | oevees ...100.405 3,263,163 3,250,000 3,250,000 0 0 0 06/15/2010. | 02/01/2028.
155498 CN 6 [CENTRAL TEX REGL MOBILITY AUTH CENTRAL T.....oouireiimmereiisieneesssenssssssessssssssesssssssssesssnens | ceveees ...108.914 12,938,983 ....11,847,788 0 (17,723) 0 11/20/2013. | 01/01/2033.
155498 CP 1 |CENTRAL TEX REGL MOBILITY AUTH CENTRAL T. ...106.928 .15,964,350 14,870,105 0 (23,286) 0 05/06/2014.| 01/01/2043.
167593 HG 0 |CHICAGO OHARE INTERNATIONAL Al ChiCago O.........couuvvermmrreemmerresseeesssaessessssessssssessesssnsessess | ceveees ...108.262 15,454,401 115,256,369 | ovvvovriin (U I (143,525) 0 . 08/09/2012. | 01/01/2029.
167593 HY 1 |CHICAGO OHARE INTERNATIONAL Al ChiCag0 O......coiuuivuiiriireiseisneiieiseisssisessessessssssssssssssans | ceseees ...110.705 113,267,994 12,916,721 | (1 IO (137,045) 0 599,250 |06/06/2013.| 01/01/2026.
167736 B8 9 [CHICAGO IL WATER SYSTEM.......coiiiiiiiiieieieieiesessssssis st esse sttt ssessessessassnsas | ensene 1,192,473 |...110.414 ..1,225,595 1,188,059 0 (4,414) 0 [everererennns0 ....5.000 |.....4.045 |MN......| v 9,250 | oo 27,750 |05/19/2015.| 11/01/2029.
167736 C6 2 [CHICAGO IL WATER SYSTEM......oooiiriiirrisiiersessmsssssssessssssessssssssessessssssssssessesssssssssssssessssssnnns | coveees 5,434,300 |...104.289 5,214,450 5,000,000 5,387,799 0 (36,435) 0 41,667 280,556 | 09/11/2014. | 11/01/2039.
167736  SJ 7 |CHICAGO IL WATER SYSTEM CHICAGO ILL WTR ...120.970 ..20,000,000 ....21,652,949 0 (322,459) 0 191,667 04/30/2014. | 11/01/2030.
17131H  BL 1 [CHULA VISTA CALIF Chula Vista CA IDA - S.........ccovvveerrreernesreisssessesssessessssesssssssssssssssessesssssssssans. | coneees ...103.758 3,890,925 3,750,000 3,733,360 0 999 0 ...15,625 05/20/2010. | 12/01/2027.
17131H  CL 0 |CHULA VISTA CALIF CHULA Vista CA IDA = S.....couiiiiiieieineieinsiesiss s ssssssssssns | cesees ...115.533 3,465,990 3,000,000 3,000,000 0 0 0 ...14,688 06/10/2009. | 02/15/2034.
18085P JE 5 | CLARK CNTY NEV ARPT Clark County NV AID.........ccvvuiiiiniernisiisinsnnnieieissessssssssssssssssssssssenns | svieees ...105.507 5,275,350 5,000,000 4,952,613 0 2,965 0 125,000 08/10/2010. | 07/01/2027.
196632 LS 0 [COLORADO SPRINGS COLO UTILS COlOrad0 SPr.........couurvveermarrrermmierressmessessessesssnessesssesssssssessess | coveees .116.882 | ... 12,336,895 | ............ 10,555,000 | ... 10,567,906 0 (2,275) 0 [0 [ 00005.250 {.005.221 [MNLcoes | o 70,806 01/21/2011. | 11/15/2033.
235036 D8 0 |DALLAS FORT WORTH TEX INTL ARP.....c.civiiiiiiiniiiiiieieienenessssssisssssseies e nsssssssssssssssssssssnenes | soeeens ..109.913 6,484,867 5,900,000 6,314,944 0 (62,830) 0 05/29/2014. | 11/01/2030.
235036 E6 3 |DALLAS FORT WORTH TEX INTL ARP Dallas Fo..........cvvueeumreeeerrmeeemmeneeisssnsesssesssessessessssnsssessns | coneeee ...106.556 3,196,680 3,000,000 3,215,133 0 (32,604) 0 12/11/2012. | 11/01/2037.
235036 V7 2 |DALLAS FORT WORTH TEX INTL ARP......ccoviiriiriiiiriiniiesissississississsssisss s ssssssssssssssnns | coseees ..118.072 2,951,800 2,500,000 2,663,121 0 (17,229) 0 02/13/2014. | 11/01/2027.
235036 V8 0 [DALLAS FORT WORTH TEX INTL ARP.......cocimrriirrinriieesissnessssssesssssesssssssessssssesssssssessssssesnees. | coneees ..116.377 2,909,425 2,500,000 2,649,462 0 (15,730) 0 02/13/2014. | 11/01/2028.
235036 XM 7 [DALLAS FORT WORTH TEX INTL ARP......ovummrrriemmirrisersissnssssssesssssesssssssssssssssssssssssssssesnees | coveees LA07.744 | 7,757,568 | covvverane 7,200,000 | ..oovvvivenn. 7,554,142 0 (4,298) 0 06/10/2015. | 11/01/2042.
235036 XN 5 | DALLAS FORT WORTH TEX INTL ARP Dallas FO.........cccovueumiieeiniiniiniineieiseieeseisessenssssssssssssssesssssenes | woenens ...109.618 5,480,900 5,000,000 5,283,995 0 (42,631) 0 07/25/2012. 11/01/2038.
235036 XX 3 [DALLAS FORT WORTH TEX INTL ARP......ooorriiirminrisinsessnsssssssessssessssssssssssesesssssssssssssessees | coneees 2112150 | s 1,738,325 | oo 1,550,000 | ..o 1,573,898 0 (4,323) 0 01/27/2014. | 11/01/2032.
235036 XY 1 |DALLAS FORT WORTH TEX INTL ARP Dallas FO.......cccriurimrimriieineineineiseissiseesesseessssessssssssns | coveees ..110.139 ..1,101,390 ....1,000,000 1,017,578 0 (3,184) 0 03/26/2014.| 11/01/2035.
246003 MG 9 [DELAWARE CNTY PA AUTH Delaware COUNtY AU..........c..cuuevreermmereermmeesessmessessseesessssessssssssssssssnnens | coneees ...108.396 .10,839,600 ..10,000,000 ....10,282,507 0 (65,687) 0 [0 | 005.000 {.....4.350 [MNL.ooo | oo 63,889 ....500,000 | 11/24/2010. | 11/15/2031.
249182  CG 9 |DENVER COLO CITY&CNTY ARPT.....ooiiiiiiiieiieiseise s sss s | cesnees .117.874 3,005,787 2,550,000 2,856,708 0 (47,173) 0 [ cveveeieriennnn0 105250 [......3.000 {MN....oo| v 17,106 ... 133,875 | 04/03/2014. | 11/15/2022.
249182 GH 3 |DENVER COLO CITY&CNTY ARPT DeNVEr CO Cit.......ovvurieririeireireireisesiessssssisssesessessensessessssssssssssees | wenens ..116.458 13,159,754 | ...........11,300,000 | ............ 12,348,696 | ....ovvviiirnnnd (V1N I (133,309) 0 | oovververiieneen0 105,000 |......3.469 [MN....o. | cooerinnnns 72,194 ....565,000 |06/04/2013. | 11/15/2037.
249182 GR 1 [DENVER COLO CITY&CNTY ARPT DENVET CO Cit....vevveuerveeesarreeemsnrnesessnsessesersessssessssessessesssseessssens | coveeee ...116.280 ...8,953,560 8,399,845 0 (88,780) 0 385,000 | 05/31/2013. | 11/15/2033.
249182 HH 2 |DENVER COLO CITY&CNTY ARPT ...ttt ssssssssssssssssnss | coseees ...116.643 2,916,075 2,500,000 2,628,339 0 (13,209) 0 ..137,500 | 07/11/2013. | 11/15/2028.
249182  HL 3 [DENVER COLO CITY&CNTY ARPT.......cmirvieimmmrresmmsrressssessessssessssssssesssssssesssssssesssssssesssssssessesssesssess | coneees ..115.167 2,879,175 2,500,000 2,588,407 0 (9,000 0 ..137,500 | 07/11/2013. | 11/15/2031.
25477G  BQ 7 [DISTRICT COLUMBIA INCOME TAX R DISHICL..........reuierieriimeiseiieeiieisseissesseissesseseessssesssssssssnes | cenis L5877 | 4,635,080 | ....coconvn 4,000,000 | ..cvonrnnnn 4,103,692 0 (23,738) 0 [0 105250 |......4.520 { Dot | v 17,500 ....210,000 | 12/10/2010.| 12/01/2029.
25477G  GJ 8 |DISTRICT COLUMBIA INCOME TAX R DC PERSON.........oocrrierierisisreesiessessssssssasesssssssesssssens | wevene .. 114.429 5,721,450 5,000,000 5,439,314 0 (66,201) 0 20,833 250,000 | 04/30/2012. | 12/01/2036.
254839 P4 9 |DISTRICT COLUMBIA REV - GEORGE DIStFCL.........ovvcormrrveermcrriierrerisrennnrisssssissnsnssissssssssssessssnes | cvneene [oe | cevverresd oo IFE | 002,910,739 | .. 94791 | oo 4,540,489 | ...ovvevnun 4,790,000 | ...oovoorne 4,373,689 0 205,224 0 0 0 | 03/28/2007. | 04/01/2040.
254845 GF 1 |DISTRICT OF COLUMBIA WTR&SWR A DISHHCL. .......cvrvervriiriereieieieiieiiesisssseiseieiesesessessessssssssssssenes | soenens 112230 | 16,497,810 | ......c...c 14,700,000 | ......cc.... 14,912,091 0 (70,523) 0 |0 005,500 | ......4.932 [AO...... | covveennnd 202,125 ....808,500 |01/07/2011. | 10/01/2039.
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254845 HN 3 [DISTRICT OF COLUMBIA WTR&SWR A District ..5,721,850 |...111.563 5,578,150 5,000,000 5,491,324 0 (63,951 0 ..250,000 | 03/15/2012. | 10/01/2032.
254845 HP 8 |DISTRICT OF COLUMBIA WTR&SWR A District 1,110,390 |...114.486 | .............. 1,144,860 | .............. 1,000,000 | ..covvrevne 1,075,758 0 9,722 0 ....50,000 | 03/28/2012. | 10/01/2037.
254845 JK 7 |DISTRICT OF COLUMBIA WTR&SWR A District ..5,698,050 |...113.627 5,681,350 5,000,000 5,475,521 0 (61,773 0 250,000 | 03/15/2012. | 10/01/2033.
254845 JQ 4 |DISTRICT OF COLUMBIA WTR&SWR A. ..5,043,300 |...113.801 5,690,050 5,000,000 5,034,567 0 (3,596 0 ...250,000 | 07/24/2013. | 10/01/2044.
25484) AN 0 |DISTRICT COLUMBIA REV - GEORGE District ..6,311,280 |...112.100 6,944,595 6,195,000 6,241,988 0 (15,546 0 01/11/2011. | 04/01/2036.
29270C ZN 8 |ENERGY NORTHWEST .1,713,840 |...117.929 1,768,935 1,500,000 ..1,684,014 0 (18,445 0 04/14/2014. | 07/01/2032.
302716 AT 2 |FYI PROPERTIES WASH LEASE FY! Propertie: ....15,427,900 |..111.918 | ... .16,787,700 | ............15,000,000 ....15,189,681 0 (49,959 0 . 03/23/2011. | 06/01/2034.
302716 AV 7 |FYI PROPERTIES WASH LEASE FY! Propertie: 5,281,450 |...106.140 5,307,000 5,000,000 5,120,139 0 (32,006) 0 0 21,354 256,250 | 06/08/2010. | 06/01/2028.
311450 EY 2 |[FARMINGTON N M UTIL SYS REV Farmington N ....10,650,000 |...104.048 | ............ 11,081,112 | coooveeee 10,650,000 | ....ooocer 10,650,000 0 0 0 0 . 42,156 505,875 | 05/26/2010. | 06/01/2040.
339733 DP9 |ALABAMA HSG FIN AUTH Alabama Housing Fin ..6,094,049 | ...100.456 6,142,884 6,115,000 6,093,354 0 (1,089) 0 (VN 8.771 |......0.008 [AOC...... | .ccouvreern. 134,819 ...527,811 | 12/19/2008. | 04/01/2038.
345105 BC 3 |FOOTHILL / EASTERN TRANSN CORR FOOTHILL/ ..3,488,879 75.585 9,478,359 | ............12,540,000 6,639,294 0 342,677 0 . 0 0 | 11/05/2003. | 01/01/2028.
346668 DD 5 |[FORSYTH MONT POLLUTION CTL REV Forsyth M ..9,000,000 |...113.340 | ... .10,200,600 9,000,000 9,000,000 0 0 0 (V) 5.000 |......5.000 [MS......| cccocoverene 150,000 ...450,000 | 03/03/2010. | 05/01/2033.
359900 YP 6 [FULTON CNTY GA DEV AUTH REV Fulton Count. ..9,555,200 |...106.221 | ....cccooe. 10,622,100 | ...ooveve 10,000,000 9,597,700 0 9,014 0 (V) 5.000 41,667 500,000 | 01/21/2011. | 06/01/2040.
373539 G5 8 |GEORGIA ST HSG & FIN AUTH GEORGIA HOUSIN ..2,815,000 |...102.621 2,888,781 2,815,000 2,815,000 0 0 0 0 [ 4.000 |.....4.000 [JD..cccc. | ovvrrernrrnnnnd 9,383 ...112,600 | 05/16/2012. | 06/01/2030.
373539 K8 7 |GEORGIA ST HSG & FIN AUTH GEORGIA HOUSIN 8,000,000 |...101.722 8,137,760 8,000,000 8,000,000 0 0 0 02/21/2013. | 12/01/2041.
386117 AA 5 | GRAND PARKWAY TRANSPORTATION C ...109.034 | ... 14,087,193 | ............12,920,000 ....12,664,805 0 (3,296) 0 08/02/2013. | 10/01/2043.
386117 AB 3 | GRAND PARKWAY TRANSPORTATION C ..113.236 3,397,080 3,000,000 2,955,565 0 238 0 07/17/2013. | 04/01/2053.
386442 TY 3 |GRAND RIVER DAM AUTH OKLA GRAND RIVER DA ...113.648 5,682,400 5,000,000 4,806,516 0 9,594 0 11/18/2010. | 06/01/2040.
392274 VR 4 |GREATER ORLANDO AVIATION AUTH Greater Or ...14,618,902 |...106.299 | ............ 15,168,867 | .....cccc.nc 14,270,000 | ............ 14,362,379 0 (49,721) 0 03/30/2010. | 10/01/2020.
392274 VT 0 |GREATER ORLANDO AVIATION AUTH Greater Or. ..2,539,025 |...107.074 2,676,850 2,500,000 2,510,355 0 (5,563) 0 03/26/2010. | 10/01/2022.
403735 BR 3 |GWINNETT CNTY GA HSG AUTH Gwinnett Count. ...106.141 31,842 30,000 30,000 0 0 0 08/04/2010. | 03/01/2037.
41524C AU 8 |HARRISON CNTY W VA CNTY COMMN County Com ...101.870 5,093,500 5,000,000 5,000,000 0 0 0 10/11/2007. | 10/15/2037.
43232E  BX 6 |HILLSBOROUGH CNTY FLA HSG FIN Hillsborou . ...106.596 9,492,374 8,905,000 8,793,282 0 47,037 0 . 05/09/2006. | 01/01/2039.
442348 3V 8 |[HOUSTON AIRPORT SYSTEM Houston TX Airpor. ..1,951,160 |...110.881 2,217,620 2,000,000 1,956,570 0 1,010 0 0o 5500 ...55,000 . 07/31/2009. | 07/01/2039.
442348 3W 6 [HOUSTON AIRPORT SYSTEM HOUSTON TX AIRPOR 15,396,208 |...110.952 | ...oocovueee 16,365,420 | ............ 14,750,000 | ..o 14,989,470 0 (88,141) 0 (V) 5500 |.....4.803 [Jdoccoouer| corverrirrns 405,625 w811,250 | 12/17/2010.| 07/01/2034.
442435 2P 7 |[HOUSTON TEX UTIL SYS REV Houston Tx Wate ...116.184 2,323,680 2,000,000 2,241,298 0 (26,540) 0 0 [ 5.000 ....100,000 | 05/08/2013. | 11/15/2038.
442435 5Z 2 [HOUSTON TEX UTIL SYS REV. ..116.247 5,812,350 5,000,000 5,507,138 0 (47,686) 0 0 [ 5.000 250,000 | 06/13/2014. | 11/15/2039.
45129Y SA 5 |IDAHO HSG & FIN ASSN Idaho Housing & Fin ...100.000 610,000 610,000 610,000 0 0 0 (V) 5125 ...31,263 | 06/15/2007. | 01/01/2029.
45200F  7G 8 |lllinois Fin lllinois Finance Authority ..118.307 5,915,350 5,000,000 4,897,955 0 3,505 0 0. 6.000 revrers..300,000 | 01/13/2011. | 10/01/2032.
45200F KQ 1 |[lllinois Fin lllinois Finance Authority ..105.440 | .............. 1,581,600 | ..o 1,500,000 | ..o 1,515,952 0 (5,314) 0 (V) 5250 |.....4.832 [AO..... | ccoeerrren 19,688 | oo 78,750 | 06/04/2008. | 10/01/2025.
45200F KR 9 |lllinois Fin lllinois Finance Authority ...105.150 3,412,118 3,245,000 3,274,523 0 (9,823) 0 0 5.250 06/04/2008. | 10/01/2026.
45200F KS 7 |llinois Fin lllinois Finance Authority ...104.899 3,582,301 3,415,000 3,442,588 0 (9,173) 0 (V) 5.250 06/04/2008. | 10/01/2027.
45200F  SX 8 |lllinois Fin lllinois Finance Authority ...112.960 13,272,800 | ............11,750,000 12,091,107 | oo (1 I (125,079) 0 (VI 6.250 03/12/2009. | 07/01/2038.
45200F WW 5 [IL FIN AUTH NORTHWESTERN MEMOR lllinois. 114615 | . ..5,272,290 | .. ....4,600,000 | .... 4,489,208 0 2,352 0 0. 6.000 03/25/2009. | 08/15/2039.
45200F YR 4 [IL FIN AUTH RUSH UNIV MED CTR lliinois F. .116.940 | oo 8,770,500 | ...ovvevvenee 7,500,000 | ..ooevrrnenne 7,415,748 0 1,003 0 (Vo 6.625 07/10/2009. | 11/01/2039.
45201Y QU 4 |ILLINOIS HSG DEV AUTH lllinois Housing D. ...100.087 300,261 300,000 300,000 0 0 0 (V) 5.000 01/13/2006. | 08/01/2036.
45201Y  UH 8 |ILLINOIS HSG DEV AUTH lllinois Housing D. ...100.773 574,406 570,000 570,000 0 0 0 (V) 5.300 08/16/2007. | 08/01/2032.
45202H AB 9 |lllinois Fin lllinois Finance Authority. . 101183 | ot 4,553,235 | ...vvrvinnc 4,500,000 | ..ovrrvunes 4,262,658 0 11,394 0 0 [ 5.050 .. 12/05/2007. | 08/01/2029.
45202Q BD 4 [ILLINOIS FIN AUTH STUDENT HSG lliinois F. ..2,530,713 |...101.534 2,507,890 2,470,000 2,485,974 0 (18,516) 0 0 [ 5.000 ..123,500 | 06/26/2013. | 05/01/2025.
45202Q BE 2 |ILLINOIS FIN AUTH STUDENT HSG lliinois F 19,667,248 |...101.657 | ..oooovveec 22,308,629 | .covvvvenes 21,945,000 20,241,675 0 73,526 0 (V) 5.000 1,097,250 | 03/28/2008. | 05/01/2030.
45202Q CD 3 [ILLINOIS FIN AUTH STUDENT HSG L113.736 | 17,492,597 | ............ 15,380,000 | ............ 15,138,656 0 2,798 0 0. 6.875 03/15/2011. | 10/01/2043.
45203H B4 3 |lllinois Fin ..113.293 5,664,650 5,000,000 5,564,566 0 (54,775) 0 0 [ 5.000 08/06/2014. | 10/01/2035.
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45203H B6 8 |lllinois Fin ..5,589,850 |...119.265 5,963,250 5,000,000 5,520,897 0 0 0 {o 5.000 08/06/2014. | 10/01/2038.
452227  CW 9 [ILLINOIS ST SALES TAX REV......coiiiiriiicriieriisesiiesessesssesesssesssessssessssesssssssssesssssssssesssssssssessssnns | coneees ..3,759,735 |...111.052 3,886,820 3,500,000 3,668,552 0 0 0 5.250 12/03/2013. | 06/15/2028.
452227  EZ 0 [ILLINOIS ST SALES TAX REV......crmiiriiirrrriiimirsiisssesissssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | coneees ..1,706,484 |...108.652 | .............. 1,694,971 | oo 1,560,000 | ..o 1,679,260 0 0 0 [ 5.000 08/01/2014. | 06/15/2032.
452227  HA 2 [ILLINOIS ST SALES TAX REV ILLINOIS STATE........ceserrrurmmerremmmessesmmessessisessessesessssssssssesssssssssssens | coneeee ..6,224,900 |...117.093 6,440,115 5,500,000 6,063,623 0 0 0 . 5.000 275, 06/12/2013. | 06/15/2026.
452252 HF 9 [ILLINOIS ST TOLL HWY AUTH......ovviermireerirressmersessssssssssessessssessesssssssssssnsssssssessssssnsssssssssssssss | coneees 2,613,225 |...111.467 2,786,675 2,500,000 2,588,006 0 0 [0 [ 0005.000 {4410 [ I | e 62,500 | ............125,000 |07/03/2013.| 01/01/2035.
452252 HG 7 [ILLINOIS ST TOLL HWY AUTH lllinois State ..111.453 12,817,095 ..11,500,000 ....12,560,734 .0 0 287,500 575,000 |04/25/2013.| 01/01/2038.
45470C  AA 7 |INDIANA ST FINANCE AUTHORITY INDIANA FIN......ociveurimarrimmeremmenesesesseesssesesssessssesssssessssessssenses | sesenee ...107.283 5,364,150 5,000,000 5,013,438 0 0 20,833 250,000 | 05/31/2012. | 06/01/2032.
454795 BT 1 |[INDIANA HEALTH & EDL FAC FING IN HEALTH.......cvvvveirrieererieseresisesssssssessssssessesssssssessnsssnies | coveees ...103.279 5,163,950 5,000,000 5,002,095 0 0 31,944 250,000 | 09/07/2011. | 11/15/2039.
454806  AX 8 [INDIANA HOUSING & COMMUNITY DE INGIANA H......ccvvvvummrrermmrreinmenrisssssssessesseessseessessessssssneenees | coneeee ...100.135 1,617,180 | e 1,615,000 [ ..oooorerreens 1,615,000 0 0 [0 [...5.000 |......5.000 | Jdeoervce | o 06/09/2006. | 01/01/2037.
454806 BZ 2 [INDIANA HOUSING & COMMUNITY DE........cooivvuuuurmeemmmmmmeesmnensesssmrssssssssnsssssesssssesssssssessssssssssens | coneees ¥ ...100.675 . ..4,975,932 0 6,725 0 121,153 06/24/2014. | 07/01/2037.
455285 JK 3 |INDIANAPOLIS AIRPORT AUTHORITY Indianapo ..7,395,076 |...100.000 ,100,000 7,100,000 ..7,100,000 0 (37,019) 0 186,375 04/18/2006. | 01/01/2029.
455285 QX 7 |INDIANAPOLIS AIRPORT AUTHORITY INGIBNAPO..........comreererermrrernererseeseresensssesesssssssesssesssssnesesaes | seveene ..7,619,719 |...102.116 ...7,617,854 ....7,460,000 ..7,474,584 0 (28,192) 0 186,500 03/30/2010. | 01/01/2020.
45528S  QZ 2 |INDIANAPOLIS AIRPORT AUTHORITY INAIANGPO...........orveerieriiiciiisiiisiissesiisssissssissssssssssssesssas | ceviees . ..5,514,779 |...102.013 5,498,501 5,390,000 5,401,853 0 (22,921) 0 134,750 07/20/2010. | 01/01/2022.
45884A LT 8 |INTERMOUNTAIN PWR AGY UTAH INTERMOUNTAIN.......coommvverrrvrnnrirereinrirenssnenisensssssssssnsssenees | cveneee | oo | eevenneT | covviirnnns 1. 1,713,201 |...103.408 | .....ccovueune 1,887,196 | ..ccooouce. 1,825,000 | ...ccooevnee 1,784,375 0 6,711 0 11/17/2000. | 07/01/2021.
462590 JJ 0 [IOWA STUDENT LN LIQUIDITY CORP IOWA STUD........cccomriirrieriineiinniissnissiesnssssssesnsissssssnnnes | coneeee | | eevvenn ] [ 1FE ..3,360,000 |...107.366 3,607,498 3,360,000 3,360,000 0 0 0 11/10/2011. | 12/01/2023.
462590 JK 7 [IOWA STUDENT LN LIQUIDITY CORP IOWA STUD.......coomurvumrrieriinrniiesiinensiessesssssssessisssssssssssssses | coneene | | evveveen] i 1FE ..3,360,000 |...107.087 3,508,123 3,360,000 3,360,000 0 0 0 11/10/2011. | 12/01/2024.
462590 UM 3 [IOWA STUDENT LN LIQUIDITY CORP IOWA STUD.........ccovrvirminriineiinricsneiisniesnssssnissnsssssesenenes | coneeee | | evveieen ] i 1FE ..6,720,000 |..106.841 | ............. 7,179,715 6,720,000 6,720,000 0 0 0 11/10/2011. | 12/01/2026.
462590 JN 1 [IOWA STUDENT LN LIQUIDITY CORP IOWA STUD.......cccoomruirmrieriienineniessniesesiesssssessesssissesssssnnes | coneeee | | eeveveen] [ 1FE ..3,355,000 |...106.853 3,584,918 3,355,000 3,355,000 0 0 0 . 11/10/2011. | 12/01/2027.
46613P L8 7 |JEAFLAWTR & SWR SYS JACKSONVILLE ELECT........vvreemreimerirnreinerisneeisenesensessenssssessenssseesnes | eevieee | oo | cveene] [ 1FE ..5,592,700 |...111.069 5,553,450 5,000,000 5,363,914 0 (62,283) 0 ..250,000 | 01/26/2012. | 10/01/2032.
46613P M6 0 |JEAFLAWTR & SWR SYS JACKSONVILLE ELECT........vmvveeeerreemrmerssensesssensessssenssssssensssssnensssns | eoveene | | cvvnenen] | vvinee 1FE 4,019,663 |...110.237 3,985,068 3,615,000 3,863,799 0 (42,475) 0 ......180,750 | 01/26/2012. | 10/01/2033.
47770V AK 6 |JOBSOHIO BEVERAGE SYSTEM JOBS OHIO BEVER ..113.079 .22,615,800 20,000,000 21,994,359 0 (248,565) 0 ,000,000 | 04/10/2013.|01/01/2038.
478271 GX 1 [JOHNSON CITY TENN HEALTH & EDL JORNSON C....ovovvvvrvarrrirrnriirnenrissssessesseesessssesssssessssssnens | coveees ...102.268 4,755,462 | .. ....4,650,000 0 (8,406) 0 127,875 | ...........255,750 | 01/20/2012.| 07/01/2036.
478271 JG 5 [JOHNSON CITY TENN HEALTH & EDL JONNSON C....ovvvvvvvrrnvrrirrnniesiesrisnsssssssessesssssssssessessssens | coveeee .113.646 | ......cc.. 5,114,070 | ocovvernnnn 4,500,000 | ...ooooonec 4,476,094 0 (6,176) 0 [0 [ 2000.6.000 |......6.044 [Jdociiirs| v 135,000 | ............270,000 | 04/05/2010. | 07/01/2038.
49126K  HR 5 |KY EDA BAPTIST HEALTHCARE HOSP KY ECONOM........coourirmrremrerereneresneseseressesessesessenesnseses | seveene ...107.834 5,391,700 5,000,000 4,865,900 0 (8,728) 0 99,167 262,500 | 12/02/2011. | 08/15/2046.
495289 VL 1 [KING CNTY WASH SWR REV King COUNtY WA -........crrvrirmmrreenmmerreesmessessmsesssssssessessssessessseessssssens | coneees 110415 | s 8,258,625 | ....oovvonunee 7,500,000 | ..oorvrvenne 7,389,929 0 2,785 0 [ ovverrirrerrren0 [ 20005000 | 5.114 [ e | v 187,500 | ............375,000 | 07/29/2009. | 01/01/2039.
50943P CE 7 |LAKE CNTY OHIO Lake County OH HOSPHAl F.........ccocorvvimiiiririieiieiiieissssiessisssisssisessisssisessens. | seveene ...111.501 936,608 840,000 832,434 0 249 0 17,453 0 | 08/27/2015. | 08/15/2024.
50943P  CK 3 |LAKE CNTY OHIO Lake CNTY OH HOSP FACS RE..........coumumreemmmrrermmnreesseesessmsssessssessessssesssssnees | coveees ...110.009 176,014 160,000 158,562 0 51 0 3,667 0 | 08/27/2015. | 08/15/2024.
525184 BT 3 [LOS ANGELES CALIF HBR DEPT LOS ANGEIES C...oovcrvvvvumerrermmnrririsnesrssissessisssssssssssssssssssssssssessens | coveees ...109.937 .15,523,104 ..14,120,000 o A5167,724 | v (1 I (145,314) 0 597,523 ...1,414,069 | 09/13/2006. | 08/01/2021.
525184 EF 0 [GWINNETT CNTY GA HSG AUTH GWINNEtt COUNL.........oovverreaerierirriisceiessressisseesssssessssssesssssans | coveeee 7,883,753 |...100.584 ...1,815,377 ....7,770,000 7,873,938 0 25,301 0 ......710,700 | 10/18/2006. | 03/01/2037.
525184 NX 1 [WISCONSIN HSG & ECONOMIC DEV A WISCONSIN........ccooumrreeermrreesererreassnnnessenersessssennessssessssssnennesss | evneeee | oo | coreireeed oo IFE | s 2,441,310 |...101.784 2,427,548 2,385,000 2,434,149 0 39,432 0 ...211,396 | 01/17/2007. | 09/01/2037.
53945C AP 5 |LOS ANGELES CALIF WASTEWTR SYS.....ccommirimriimeriinereinerisssessessssssssessssssssessssssssessssessnennss. | sevveee | oo | svnenn? [ 1FE ...10,979,500 |..117.292 | ...occvvnnee 11,729,200 | .oooveveeee 10,000,000 | ............ 10,816,006 0 (94,043) 0 03/19/2014. | 06/01/2034.
53945C BM 1 |LOS ANGELES CALIF WASTEWTR SYS LOS ANGEL......ocourreiierreiieereeeiennesieenssssennesssennssssnnes | eovens | | cvvveee] | v 1FE 6,317,605 |...114.435 6,425,525 5,615,000 6,160,711 0 (63,514) 0 06/05/2013. | 06/01/2035.
544435 U9 9 [LOS ANGELES CALIF DEPT ARPTS ALOS ANGEL.........coommivrvirrerriinsessissessisssssssssssessssssssssssssesssss | eevvene | v | svoviennnd [ oninns 1FE ....17,902,550 |...115.018 .20,128,150 ..17,500,000 ....17,708,665 0 (41,922) 0 11/16/2010. | 05/15/2033.
544495 XV 1 [LOS ANGELES CALIF DEPT WTR & P.....ierriviirriiirneeeisnsessssssssssssssssssssessssssssssssessssssssssssssnnns | coneees . 116.713 ...8,169,910 7,000,000 7,576,097 0 (77,869) 0 175,000 . 07/24/2014. | 07/01/2043.
544628 JJ 0 [LOS ANGELES CALIF REGL ARPTS | REGIONAL........commrrveemmmmmriismninsisessissssssssssssssssssssssssessess | coveeee ...106.336 2,392,560 2,250,000 2,350,824 0 (14,772) 0 . 861 | | s 50,625 .......101,250 | 09/26/2012. | 01/01/2027.
544628  JK 7 [LOS ANGELES CALIF REGL ARPTS | REGIONAL........vereuuierirrirerirsssisssissesssssssssessssssssssssssssennee | oneees ...109.018 9,811,620 9,000,000 8,968,608 0 (14,600) 0 (V) 5.000 |...... 4.869 [Jdooocer| o 225,000 ...450,000 | 12/11/2013.| 01/01/2032.
546589  SP 8 [LOUISVILLE & JEFFERSON CNTY KY LOUISVIll.......coourveeeumerveeermreiasrereeesssessessssssesssessessssesssseeness | coneeee 102464 | ............. 7,684,800 | ...ovvvonenee 7,500,000 | ..ooevvrvenne 7,596,531 0 (11,798) 0 0 [ 4.000 |...... 3798 [MN...... 38,333 300,000 | 05/22/2013. | 05/15/2037.
546593 AE 4 [LOUISVILLE & JEFFERSON CNTY KY LOUISVIll......couuurrevremereesssmrreisssessiesssssssssesssssssssssssssssssssesness | soneene . 110741 | 11,074,100 | cooooveveene 10,000,000 9,937,615 0 (51,992) 0 (V) 6.125 |..... 6.185 [FA....c..| coovereen. 255,208 ....612,500 | 06/27/2008. | 02/01/2037.
549310 VC 1 [LUCAS CNTY OHIO LUCAS COUNTY OH PROMEDIC........ovveerrrrermmeriirnneriisneeresnsessssneesessssnnses | eevvees | oo | wveveeeed [ evines 1FE | ... ..5,086,200 |...113.257 5,662,850 5,000,000 5,055,562 0 (8,034) 0 0 [ 5.000 |..... 4781 |MN...... 31,944 250,000 | 11/17/2011. | 11/15/2029.
56036Y DG 7 |MAIN STR NAT GAS INC GA GAS PR MaiN StTE.......ccvvvreuerreriaerresseersessessessesessssssessessensessssssensssses | eevnene | [ eeeessssenes | weveen 2FE | oo 10,299,700 |...120.652 | .coovovvueee 12,065,200 | ............ 10,000,000 | ....ooucer 10,195,320 0 (15,140) 0 (V) 5500 |..... 5241 [MS...... | woovvenes 161,944 ...550,000 | 09/07/2007. | 09/15/2025.
57419P  JB 6 |MARYLAND ST CMNTY DEV ADMIN Maryland COM............cvveuurreesmmmeessnemresssesessssessesssssssssssennes | wovene | | cvennee] | vvinee 1FE ..5,000,000 |...101.658 5,082,900 5,000,000 5,000,000 0 0 0 (VN 4.800 |...... 4.800 |MS...... 05/09/2007. | 09/01/2032.
57419P  JE 0 [MARYLAND ST CMNTY DEV ADMIN Maryland COM.............rveeuuurreesmmmerressmmereesssnessesssseessssssnessesssnnens | ceveees I I 1FE | ... ..4,085,000 |...101.413 | .............. 4,142,721 | oo 4,085,000 | ....oooonne 4,085,000 0 0 0 0 [ 4.900 |...... 4.900 |MS...... " 05/09/2007. | 09/01/2042.
57420 BH 3 |MARYLAND ST ECONOMIC DEV CORP Maryland E.............cccvuueruemereeereirerieereienisssssnenisssssnenens | ovevee | oo | cvveveens 1] 2FE | v 2,458,850 |...110.370 2,759,250 2,500,000 2,465,621 0 (7,491) 0 0 [ 5.750 |..... 5.888 [JD..oces | covrernrrinne 11,979 ....143,750 | 01/07/2010. | 06/01/2035.
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57563R GR 4 |MASSACHUSETTS EDL FING AUTH Massachusett ...107.824 2,824,989 2,620,000 2,620,000 0 0 0 06/26/2009. | 01/01/2028.
57563R  JC 4 |MASSACHUSETTS EDL FING AUTH Massachusett ...105.640 | .ccoooeene 1,980,750 | ..ocovevevee 1,875,000 | ............ 1,878,348 0 3,348 0 03/29/2010. | 01/01/2031.
575831 BK 7 |MASSACHUSETTS ST COLLEGE BLDG Massachuse. ..111.895 2,797,375 2,500,000 2,728,948 0 (31,949) 0 02/02/2012. | 05/01/2037.
575831 BL 5 |MASSACHUSETTS ST COLLEGE BLDG Massachuse. L111.938 | 4,757,365 | e 4,250,000 | ........c... 4,624,059 0 (52,082) 0 02/02/2012. | 05/01/2043.
57583F FZ 9 |MASSACHUSETTS ST DEV FIN AGY MASSACHUSET. LA21.229 | 19,851,249 | ............ 16,375,000 | ......cco. 15,795,804 0 3,062 0 02/28/2002. | 05/15/2059.
57583H AL 1 |MASSACHUSETTS ST DEV FIN AGY Massachuset ...102.393 8,191,440 8,000,000 7,648,406 0 9,561 0 11/30/2010. | 02/01/2036.
57583R  S4 8 |MASSACHUSETTS ST DEV FIN AGY Massachuset 110414 | 4,968,630 | ...oovvvnne 4,500,000 | ..oevvveeee 4,478,777 0 31 0 01/21/2010. | 09/01/2045.
575837 BW 0 [MASSACHUSETTS ST DEV FIN AGY MA DEVELOPM ...101.867 2,037,340 2,000,000 1,992,878 0 435 0 06/12/2013. | 11/01/2027.
57583U 6R 4 |MASSACHUSETTS ST DEV FIN AGY. ...109.900 5,495,000 5,000,000 5,396,921 0 (6,079) 0 04/01/2015. | 07/01/2044.
575830 CL 0 |MASSACHUSETTS ST DEV FIN AGY Massachuset ..116.120 6,386,600 5,500,000 5,585,435 0 (13,975) 0 08/02/2011. | 04/01/2037.
57586E SU 6 |MASSACHUSETTS ST HEALTH & EDL Massachuse. ..115.703 | ... ..5,675,232 | .. ....4,905,000 5,019,290 0 (21,206) 0 03/26/2010. | 10/01/2026.
57586N XX 4 |MASSACHUSETTS ST HSG FIN AGY. ...101.091 5,817,787 5,755,000 5,755,000 0 0 0 03/18/2015. | 12/01/2035.
57586N XY 2 |MASSACHUSETTS ST HSG FIN AGY. ...100.805 3,024,150 3,000,000 3,000,000 0 0 0 03/18/2015. | 12/01/2040.
57587A DN 5 | MASSACHUSETTS ST HSG FIN AGY. ...105.380 | covvoervnnd 5,016,088 | ...occvvnne 4,760,000 | ...coveeeee 4,760,000 0 0 0 06/12/2014. | 12/01/2034.
57587A  DP 0 |MASSACHUSETTS ST HSG FIN AGY. ...105.002 ..4,247,331 ....4,045,000 ..4,045,000 0 0 0 06/12/2014. | 12/01/2039.
575896 QH 1 |MASSACHUSETTS PORT AUTHORITY ...113.697 ,989,698 1,750,000 ..1,926,702 0 (2,165 0 07/09/2015. | 07/01/2040.
575896 QJ 7 |MASSACHUSETTS PORT AUTHORITY L 112794 L L1127,940 | ....1,000,000 ..1,092,698 0 (812 0 07/09/2015. | 07/01/2045.
576000 LP 6 |MASSACHUSETTS SCHOOL BUILDING Massachuse ...116.407 10,476,630 9,000,000 9,761,423 (1 I (117,520 0 05/10/2012. | 10/15/2041.
576000 PQ 0 [MASSACHUSETTS SCHOOL BUILDING Massachuse: ..116.815 | ... 11,681,500 | .oooveveeee 10,000,000 | ............ 10,645,242 0 (74,078 0 06/13/2013. | 05/15/2038.
576047 MX 9 [MASSACHUSETTS ST WTR POLLN ABA MASSACHUS..........coomvevriernmirineeresnnesesssneesessssssssssnennes | eevvees | or | oeseeseenes [ eevees 112793 | 11,279,300 | ..o 10,000,000 | .....ccce. 10,288,356 | ....ovvervurrirnnnnd (U I (102,380, 0 04/01/2001. | 08/01/2018.
576528 DP 5 |MATAGORDA CNTY TEX NAV DIST NO MATAGORDAL.........coccmmerrermrenreisensissensessssessessesssssonsenns | eennees | oo | svevinsend [ renres 2FE ...104.164 2,604,100 2,500,000 2,500,000 0 0 0 05/15/2013. | 06/01/2030.
586111 KU 9 [MEMPHIS-SHELBY CNTY TENN ARPT MEMPiS-Sh.........cvvvveuurveremcreeeierreiinsreessessesssnenessssennenss | eevveee | oo | svivesned [ 1FE .. 116.317 5,815,850 5,000,000 5,114,758 0 (22,115 0 01/22/2010. | 07/01/2022.
591745 D7 6 |METROPOLITAN ATLANTA RAPID TRA MEtOPOLi.........crvveermcrriermnrrisisesrissessesssessesssessssssessssnsens | eeenees | oo | svevnneend [ eeines 1FE ...105.369 .10,579,048 . 9,712,234 0 (11,912 0 [ om0 [ 00005000 |......5.283 [Jdoocirs | v 251,000 01/21/2011. | 07/01/2034.
592041 RQ 2 [METROPOLITAN GOVT NASHVILLE & Met GOV'........oveuureeeeernrernerereresnesssenssessssssnsssssssseessenssns | coneeee | | serreen] v 1FE L 117.031 | L. ...4,681,240 | .. 4,000,000 | ..ooerrveeee 4,060,747 0 (57,447 0 55,000 03/13/2009. | 10/01/2029.
592041  RR 0 [METROPOLITAN GOVT NASHVILLE & MEt GOV't......cuvveeeuerreeimnrreismnernesisessessisessesssessesssssessssssenees | coveene [ o0 | ceveeenns 1] 1FE 115969 | ..ccovcrnenns 4,058,915 3,500,000 3,541,257 0 (44,461 0 [ o0 [ 20005.500 {05150 [AD. e | overrevrenns 48,125 03/13/2009. | 10/01/2034.
592098 J8 1 [MET GOVT NASHVILLE & DAVIDSON MET GOVT N.....covervuurrirrirnrninerisssnimerisensssesssesssssessnensenns | coneeee | | eerevnen] v 1FE ..111.509 ...7,565,886 6,785,000 6,980,085 0 (38,520 0 [0 [105.000 |00 4291 | Wi | v 169,625 12/09/2010. | 07/01/2025.
592248 AY 4 |METROPOLITAN PIER & EXPOSITION........ccoevvvreerrrrrinnereirnnesnessneesesssessssssssessnnssssssnessessnsesssses | @eeee | oo | veveeveenns [ eevnes 1FE | oo 4,030,747 | ... 68.096 | ... LA861171 | 6,845,000 | ............ 4,351,402 | ..ovvvvrrinrienns (U IO 184,512 0 03/20/2014. | 06/15/2026.
59259Y M6 3 |METROPOLITAN TRANS AUTH N Y ..covuiriirnnriiensisssssissssssssssssssssssssssssssssssssssssssssssssnsesnss | sevene | | consenen] | vevees 1FE 2115495 | s 5,630,381 | coovvrverrnne 4,875,000 5,099,619 0 (21,179 0 [ oovveerriireernnns0 | 0005.000 {.....4.304 [MNcoes | ovnvirnnnes 31,146 03/14/2014. | 11/15/2038.
59250Y Q8 5 |METROPOLITAN TRANS AUTH N Y....ooiiiiiriiinrinrisnnisnesssisnessssisnsssssssnssssssssnsssnssssnsns | eevees | oo | oo [ 1FE ...115.396 6,975,688 6,045,000 6,428,238 0 (42,118, 0 38,621 02/21/2014. | 11/15/2031.
59259Y Q9 3 |METROPOLITAN TRANS AUTH N Y ..coocirrrirmriinrnrisnsnssssennsesesssssssesssessssssssssnssssssnssssssnnsenes | wevene | | cvvveeee] | vvvees 1FE 114,636 | ...oooecn 4,694,344 | ..oovoonnn 4,095,000 | ...oooovec 4,331,973 0 (26,073 0 [0 [ 00005.000 {4131 [MNLccs | e 26,163 02/21/2014. | 11/15/2032.
59259Y  TX 7 |METROPOLITAN TRANS AUTH N Y...ooiiiiriiriieniiesrieniisesisessisssssesssnsssssesssnsssssssssssssssssssssssss | eonveee | oo | cveene [ oeiins 1FE ..117.523 ...4,800,815 4,343,393 0 (33,122 0 03/12/2014. | 11/15/2030.
59259Y X2 0 |METROPOLITAN TRANS AUTH N Y ...oooirrriimmreinreriienessssssnsessesesssssssssssssssssssnessssssssssssnneeses | eevene | | cvenenen] | veveee 1FE L17.547 | L A1,754,700 | ..o cereenen 10,990,509 0 (99,032 0 N 07/08/2014. | 11/15/2044.
592643 AC 4 |METROPOLITAN WASHINGTON D C AR METROPOLI ..109.704 | ..o 16,181,340 | ..cooccreen. 14,750,000 | ...ooceenes 15,310,185 [ ...ocvvevrrcrrernnacd 0 (156,611 0 [0 [ 20005.000 |......3.781 [AO.ees | vovvvirne 184,375 08/23/2013. | 10/01/2039.
592643 BQ 2 |[METROPOLITAN WASHINGTOND C AR ...106.090 2,705,295 2,550,000 2,835,313 0 ..100,897 0 01/05/2015. | 10/01/2044.
592646 3U 5 |[METROPOLITAN WASHINGTON D C AR Metropoli ...113.403 5,670,150 5,000,000 5,366,062 0 (46,901 0 [ oovvverriereernens0 | 0005.000 {......3.761 [AD.uc | ocrverrennd 62,500 06/06/2012. | 10/01/2029.
592646 3W 1 |[METROPOLITAN WASHINGTON D C AR Metropoli L2112 | 5,045,040 | ...oovvrrnnc 4,500,000 | ..ocvrvneee 4,645,527 0 (18,154 0 06/28/2013. | 10/01/2031.
592646 5M 1 |[METROPOLITAN WASHINGTON D C AR ..113.979 2,615,818 2,295,000 2,333,079 0 (3,988 0 07/17/2013. | 10/01/2033.
592646 5N 9 [METROPOLITAN WASHINGTON D C AR Metropoli ..112.397 2,247,940 2,000,000 2,038,345 0 (4,023 0 06/28/2013. | 10/01/2038.
592646 6T 5 |[METROPOLITAN WASHINGTON D C AR ..116.789 2,335,780 2,000,000 2,240,196 0 (23,388) 0 05/30/2014. | 10/01/2029.
592646 6U 2 |[METROPOLITAN WASHINGTOND C AR . 117.194 2,343,880 2,000,000 2,227,387 0 (22,067) 0 05/30/2014. | 10/01/2030.
592646 B4 4 |METROPOLITAN WASHINGTON D C AR Metropoli ...109.609 ...4,384,360 3,930,735 0 4,122 0 06/13/2008. | 10/01/2027.
592646 V9 1 [METROPOLITAN WASHINGTON D C AR Metropoli .. 116.041 | ... ...8,703,075 | .. 17,500,000 | ..ovvveenne 7,638,913 0 (25,692) 0 07/21/2010. | 10/01/2024.
592646 XC 2 |METROPOLITAN WASHINGTON D C AR Metropoli ...107.264 3,303,731 3,080,000 3,103,020 0 (12,400) 0 [0 [.....5.000 |.....4.550 |AO...... | covererrens 38,500 05/25/2010. | 10/01/2025.
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592646 XF 5 |[METROPOLITAN WASHINGTON D C AR Metropoli ..2,423,925 |...105.880 2,572,884 2,430,000 2,425,053 0 43 0 05/20/2010. | 10/01/2032.
59333P  C5 5 |MIAMI DADE CNTY FL AVIATION RE MIAMIDAD.........ccvermirimrireneineiersssississessssessssssssessssssnnnes | seveeee 112644 16,896,600 | ............ 15,000,000 | ............ 16,054,445 | .....cooovvrrinens (U [ (137,299) 0 11/26/2013. | 10/01/2030.
59333P L5 5 |MIAMIDADE CNTY FLAVIATION RE........commirmriirmeriinersissseesisssssssssesssssssssssssessssssesssssssssssnnns. | cvveees 112491 | 4,499,640 | ....ovvvvvnne 4,000,000 | ..oooovnnen 4,448,694 0 (34,026) 0 03/16/2015. | 10/01/2035.
59333P  R7 5 |MIAMI DADE CNTY FLAVIATION RE........cimmirerimmmimriimmeriisssessssssssssssssssssssssssssssssssssssssssssssssnnns | coveens . ..111.878 3,356,340 3,000,000 3,199,957 0 (2,903) 0 06/10/2015. | 10/01/2038.
59333P  TW 8 |MIAMI DADE CNTY FL AVIATION RE MIAMI DAD.........ccvvvviemereirneeresssessssnessessssessssssesssssssessessans | cvveees ..1,981,681 |..111.260 | ............2,113,940 | ....ccceo... 1,900,000 | ..o 1,934,823 0 (11,611) 0 0 [...5.500 |....4.780 [AO...... | ccorerrrrrrne 26,125 08/10/2011. | 10/01/2026.
59333P YK 8 |MIAMI DADE CNTY FL AVIATION RE Miami-Dad ..6,945,802 | ...114.781 ,977,280 6,950,000 6,938,256 0 (1,625) 0 0 95,563 382,250 | 01/19/2010. | 10/01/2041.
59333P YL 6 |MIAMI DADE CNTY FL AVIATION RE Miami-Dad.............evuermremmerernreimenesseeeseressesessenessssessesssnsessns | seveene ..6,599,108 |...114.222 ...7,681,430 6,725,000 6,610,373 0 1,764 0 0 90,367 361,469 | 02/09/2010. | 10/01/2041.
593791 FX 9 [MIAMIUNIV OHIO MIAMI UNIVERSITY OHIO........commrvrereriirneniisnnessssesssssssessssseessssssessssssennees | coveees ..2,077,720 |...114.369 2,287,380 2,000,000 2,049,331 0 (7,504) 0 0 11/17/2011. | 09/01/2036.
59447P 7S 4 |MICHIGAN STATE FINANCE AUTHORI......ccocommurrrerrmrrrermesressisessssssessessssssssssessssssssessssssssssssssessees | coveees .1,771,056 |...110.985 e 1TTB760 | oo 1,600,000 | .....ooncee. 1,753,039 0 (18,017) 0 0 02/12/2015. | 12/01/2034.
59447P  7Z 8 |MICHIGAN STATE FINANCE AUTHORI......cocrvirrmmrrismeressisesesssasessssssessssssssssssesssssesssssssssssessnes | cvveees ..2,858,596 |...112.580 2,927,080 2,600,000 2,831,444 0 (27,152) 0 0 02/12/2015. | 12/01/2038.
59465H RZ 1 [MICHIGAN ST HOSP FIN AUTH ..5,784,800 |...119.021 5,951,050 5,000,000 5,732,549 0 (52,251) 0 0 03/06/2015. | 11/15/2032.
59465M  PW 9 [MICHIGAN STATE HOUSING DEVELOP MICRIGAN........cceeureerreermreerresseresseeessenessesesssessssesesssessssesssssns | coneees ..2,116,853 |...100.181 2,078,756 2,075,000 2,075,168 0 (9,466) 0 0 03/26/2013. | 04/01/2031.
59465M QG 3 |MICHIGAN STATE HOUSING DEVELOP MIChIgan.........c..cvuuuriuumriiriiieniiseieesieeseisesissssssessssesssenns | coneees ..1,502,340 |...100.850 ..1,612,750 ....1,500,000 ..1,500,556 0 207 0 0 07/25/2006. | 04/01/2036.
59465M  QH 1 [MICHIGAN STATE HOUSING DEVELOP MIChIGaAN........ccouuereerrrummeriereeisenesseeeisenessesssnessssesssssesssssssenns | coneees ..1,381,187 |...100.182 ...1,382,512 ....1,380,000 ..1,380,468 0 220 0 0 07/25/2006. | 10/01/2042.
594712 SL 6 [MICHIGAN ST UNIV REV B0Ard Of TIUSIEES O......ocouumveeeermrrriireiiisneesissssesssssessessssssssssssssssnensens | coneees ..3,488,520 |...114.639 3,439,170 3,000,000 3,377,561 0 (43,227) 0 0 05/01/2013. | 08/15/2041.
594712 SS 1 [MICHIGAN ST UNIV REV Board of Trustees o. ..4,666,640 |...114.514 4,580,560 .4,514,988 0 (59,085) 0 0. 05/01/2013. | 08/15/2038.
60637A  FE 7 |MISSOURI ST HEALTH&EDL FACS AU........oooorrriiireriirniesiisssssissesssssssssssssessessssessssssssssssnnens | coveees ....10,472,800 |...112.671 11,267,100 . ....10,399,825 0 (40,882) 0 0 03/07/2014. | 01/01/2044.
613692 AB 8 |[MONTGOMERY CNTY TEX HEALTH FAC Montgomer. @.... ..3,438,420 |..... 86.562 5,193,720 6,000,000 4,385,929 | ...ooovrviicrrinnns (I I 178,567 0 0 02/18/2010. | 07/15/2023.
63968A TJ 4 |NEBRASKA PUBLIC POWER DISTRICT NE PUBLIC.........ccceirieerrrirerirensieriresssesrisessiessesssssssssenas | ceveene .4,351,268 |...112.611 | .ccooouvrnnc 4,318,632 | ..ovvrrrnne 3,835,000 | covoovuernne 4,169,615 0 (52,154) 0 0 02/06/2012. | 01/01/2033.
63968A VX 0 |NEBRASKA PUBLIC POWER DISTRICT......oocuurreermmarressmmereessansssssanessssssssssssssesssssssesssssssessssssneenees | cvveees ..2,032,234 | ...115.006 ...2,225,366 ....1,935,000 2,009,967 0 (10,752) 0 0 11/05/2013. | 01/01/2032.
63968A VY 8 |NEBRASKA PUBLIC POWER DISTRICT ..2,041,182 |...112.994 ,203,383 1,950,000 2,020,328 0 (10,069) 0 0. 11/05/2013. | 01/01/2033.
63968A VZ 5 |NEBRASKA PUBLIC POWER DISTRICT........ocrreeimmmrresimmeresssasnessasesssssssessessssssssssssesssssssessessasesness | cvveees .4,268,379 |...113.926 ...4,670,966 ...4,100,000 | ..o 4,229,948 0 (18,551) 0 0 11/05/2013. | 01/01/2034.
63968A  XJ 9 |NEBRASKA PUBLIC POWER DISTRICT......ouuuuurreermmerresmmmeresssmessessenesssssssesssssenesssssssesssssesessesssneesees | coveees ..2,167,560 |...111.156 2,223,120 2,000,000 2,137,638 0 (20,131) 0 0 06/12/2014. | 01/01/2036.
63968A XL 4 |NEBRASKA PUBLIC POWER DISTRICT......cocuureumrermnresmeresmeeesmeressnesssssssssessssessssessssesssenesssnessssesssnns | seveeee ..1,080,380 |...112.917 | ccovoevreenne 1,129,170 | oo 1,000,000 | ...cooevveeee 1,066,049 0 (9,643) 0 0 06/12/2014. | 01/01/2038.
63968A XM 2 |NEBRASKA PUBLIC POWER DISTRICT........cmmrrverrmrreisienressmenrsesensensesssneensssssensessssesssssssessssssnensess | evvees | o | ovvneend e TFE | e 1,079,020 |...112.746 | ..o 1,127,460 | ..o 1,000,000 | ..o 1,064,940 0 (9,474) 0 0 [.nn5.000 |.....3.780 [Jducvree | covverrrs 25,000 | .ovvrrrreenne 50,000 |06/12/2014.| 01/01/2039.
644687  6X 0 [NEW HAMPSHIRE ST HSG FIN AUTH. .....iviiiiiiiierieeseiesisessisessseseseesssessssessssessseesssessseesisns | oneees ...100.000 3,070,000 3,070,000 2,962,055 0 2,220 0 0 77,518 12/16/2013. | 07/01/2036.
644690  BY 6 |NEW HAMPSHIRE ST HSG FIN AUTH. ....coocorriiiiireismserresssessessssessesssssssssssesesssssessssssessssssnsssssens | cvveees ...100.000 | ..oocoverveeee 7,885,000 | ...ovvvrrenee 7,885,000 | ..o 7,785,137 0 (1,219) 0 0 195,154 12/16/2013. | 01/01/2037.
64542R  AX 9 [NEW HOPE CULTURAL ED FACS FIN....covurririermmcrrisinessisnsesssssssssssssssssssssesssssssssssssesssssssssssssnns | aoveees ...107.687 ...1,076,870 ....1,000,000 1,051,673 0 (5,230) 0 0 12,500 50,000 |07/30/2014. | 04/01/2046.
64542R  AY 7 |NEW HOPE CULTURAL ED FACS FIN.....coocimriiirrreirnierisnsessssnesssssssesssssesssssssesssssesssssssesssssons | cvveees ....10,570,700 |...110.497 | ... .11,049,700 | ............10,000,000 | ............10,494,969 0 (49,160) 0 0 {....5.000 |....4.281 {AO...... [ cccoeurrrns 125,000 ...500,000 | 06/10/2014. | 04/01/2046.
64542R  DJ 7 [NEW HOPE CULTURAL ED FACS FIN.....ooocrmrrriirmmmrrisrnrenissessssssesssssssssssssessesssssssssessessesessessnns | ceveees 10,156,200 |...104.139 | ..o 10,413,900 | ... 10,000,000 | ... 10,154,969 0 (1,231) 0 0 218,056 0 |07/16/2015.| 07/01/2047.
64577B  HW 7 |NEW JERSEY ECONOMIC DEVELOPMEN.........ccoomivimmiiminiiniiresssssisssiessissssessssssssssssssesssssenes | seveeee ..107.877 2,427,233 2,250,000 2,380,695 0 (1,830) 0 0 ...19,063 | 04/23/2015. | 01/01/2048.
645780 EP 8 [NEW JERSEY ECONOMIC DEVELOPMEN NEW JETSE.......oocvveeerervereuarreesmsersssssnsssesssessesssssssssssnenness | coneees .104.515 | e 10,451,500 | ...ooeec. 10,000,000 9,979,712 0 1,574 0 0 487,500 | 07/17/2007. | 11/01/2025.
645780 EX 1 [NEW JERSEY ECONOMIC DEVELOPMEN NEW JETSE.......oucrvivmererrirmmmrreisisersisssssssssesessessssesssssssesness | coveees 2112595 | s 4,841,585 | ..covvvvnen 4,300,000 | ..ooovvnec 4,300,000 0 0 0 0 ..245,100 | 10/14/2009. | 10/01/2039.
645780 FB 8 [NEW JERSEY ECONOMIC DEVELOPMEN NEW JETSE.........cvveeuumrveiennrneiamsreesasnsneessnnessesssssssssssnesness | coseees ...108.696 3,532,620 3,250,000 3,250,000 0 0 0 0 ..182,000 | 06/30/2010. | 11/01/2034.
645780 FC 6 [NEW JERSEY ECONOMIC DEVELOPMEN NEW JETSE.......oucvverererresemmrreesmsersissssssssenessessesesssssssnensess | coveeee 111401 | 1,114,010 | oo 1,000,000 | ..o 1,000,000 0 0 0 0 06/30/2010. | 06/01/2023.
646080 HH 7 [NEW JERSEY ST HIGHER ED ASSIST NEW JETSE.......uuvverruurrerriaesrisisnssessssssesssssssssssssessssssssssasenss | soseees ..106.793 | ..ooooneen. 12,302,554 | ...oveveeee 11,520,000 | .......c.... 11,520,000 0 0 0 0 08/01/2008. | 06/01/2030.
646139 2K 0 [NEW JERSEY ST TURNPIKE AUTHORI NEW JEISE........cvvevmeirrerrmarresiineerisnssssssessessssssssssssssessnens | coveeee ...100.000 430,000 430,000 430,000 0 (5,329) 0 0 11/21/2012. | 01/01/2016.
646139 2L 8 [NEW JERSEY ST TURNPIKE AUTHORI NEW JEISE........cvvvruuurrerrmrressiessessssssssssessessssssssssssssessnsens | soneeee ...100.000 815,000 815,000 815,000 0 (10,100) 0 0 11/21/2012. | 01/01/2016.
646139  3E 3 [NEW JERSEY ST TURNPIKE AUTHORI NEW JEISE.........vcomurrverrmnriirnenrisssensessnenssssessessssessssssnennes | eevnene | oo | wvveened [ evvnes 1FE | ... ..3,027,123 |...113.868 3,011,809 2,645,000 2,927,185 0 (38,517) 0 0 04/30/2013. | 01/01/2031.
646139  3H 6 [NEW JERSEY ST TURNPIKE AUTHORI NEW JEISE........covvvrmurrierinrisnessisssessesssssssssssesssssssessssnens | coneene [ a0 | vevveenns 1] 1FE | v 10,935,400 |...111.933 | oo 11,193,300 | ..ooveereene 10,000,000 | ....ooucer 10,690,481 0 (92,048) 0 0 03/21/2013. | 01/01/2038.
646139 3M 5 [NEW JERSEY ST TURNPIKE AUTHORI..........ccovvvermmnrreimrreiinnnensaensesisesnsssssessessssnssssssssssssnnnssses | eevnene | oo | wvivenned [ ovvies 1FE . 118485 | ........... 7,109,100 6,000,000 6,508,283 0 (68,437) 0 0 150,000 11/21/2013. | 01/01/2025.
646139 4N 2 [NEW JERSEY ST TURNPIKE AUTHORI NEW JETSE.........ocomurrverrmrrisrnnerisnensessnessssssessessssssssssssennes | eevvens | oo | svvvneeed [ v 1FE ..112.159 5,607,950 5,000,000 5,533,725 0 (66,799) 0 0 125,000 05/03/2013. | 01/01/2034.
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646139 F8 3 [NEW JERSEY ST TURNPIKE AUTHORI New Jerse /480,413 |...100.000 425,000 425,000 425,000 0 (6,622) 0 08/09/2005. | 01/01/2016.
646139  YC 3 [NEW JERSEY ST TURNPIKE AUTHORI NEW JERSE..........comiriimrimreimerireresnesisssssssesisssssesessssseses | oneees ...100.000 270,000 270,000 270,000 0 0 0 10/03/2003. | 01/01/2016.
647200 MY 7 [NEW MEXICO MTG FIN AUTH New MEXICO MOMG..........uurvverrmmrreesmmerresssssresssssssessssessessssnnsssssnnnnseses. | coveeee ...100.586 709,131 705,000 705,000 0 0 0 17,625 06/07/2007. | 07/01/2037.
647200 SF 2 [NEW MEXICO MTG FIN AUTH NeW MEXICO MOTG. .......c.uuurvverrmurreesierressaesseesssessessssessesseesssssssesssenes | coseeee ...101.848 01,023,572 | o 1,005,000 999,937 0 460 0 25,125 06/08/2007. | 07/01/2038.
647200 TK 0 [NEW MEXICO MTG FIN AUTH New MeXICO MOMG...........crvveeummrreeemmrressanreesinessessssessessssssessssnenesees. | coveees ...101.853 ....1,220,000 | oevvveeenne 1,212,755 0 203 0 31,263 08/03/2007. | 01/01/2039.
649519 BR 5 [NY Liberty Divpt NY LIBERTY DEVELOPMENT ..111.498 8,000,000 27,838,390 0 2,375 0 178,889 11/17/2011. | 11/15/2044.
64966T AY 0 [NEW YORKN Y CITY HSG DEV CORP NEW YOTK........covveemurermrermerermessaeresessssenssesssmssessensssesessnens | oneees ..101.333 | .. ...1,013,330 ....1,000,000 | ..o 1,000,000 0 0 0 ...21,903 03/28/2007. | 01/15/2039.
649670 LF 1 [NEW YORKNY CITY EDL CONSTR F NEW YOTK.......rvveruurrermmarressmasseessserssssssessssssessessssesssssssensess | coseees 118403 | ............ 11,064,760 9,345,000 9,104,557 0 4,223 0 134,334 01/14/2011. | 04/01/2041.
64970H DU 5 [NEW YORKNY CITY HSG DEV CORP NEW YOIK........ccvvermmurreemmaereesmersesssessessessesseesesssessessenes | ceveees ...107.103 2,677,575 2,500,000 2,500,000 0 0 0 ...33,125 . 09/11/2009. | 09/15/2025.
64970H EU 4 [NEW YORKNY CITY HSG DEV CORP.......ccoevvruireriirreiiisssesissssseesssssssssessssesssesssssssessssssssssssnns. | coveees ...103.934 ...1,602,772 ...7,315,000 7,372,838 0 (6,168) 0 34,584 ...242,086 | 01/07/2015. | 11/15/2034.
64971M  7J 5 |NEW YORK CITY TRANSITIONAL FIN New York ...119.088 11,908,800 ..10,000,000 ....10,134,241 0 (23,900) 0 91,667 550,000 |01/13/2011.| 11/01/2035.
64971Q  6A 6 |NEW YORK CITY TRANSITIONAL FIN NEW YOTK......c.cvururrerrermrrereresmeeeseessnesssessssenessensssesessnesssnns | cesnee ...114.800 2,870,000 2,500,000 2,660,575 0 (19,686) 0 ......125,000 | 06/13/2013. | 05/01/2038.
64971W  GL 8 |NEW YORK CITY TRANSITIONAL FIN.....oocuuurriemmmrreiemmmrmeessmeressssmesesssssessssssessssssssessssssssssssssessssssnns | coveees ...115.601 9,248,080 8,000,000 8,777,321 0 (75,705) 0 .166,667 ..400,000 | 07/17/2014. | 08/01/2038.
64972B  J3 0 |NYC HDC MULTI-FAMILY HOUSING R NEW YORK.......ceevuumrremrrrirreiienierceisenisnecsssesssesessessesessssnns | ceveeee . ...101.157 5,057,850 5,000,000 5,000,000 0 0 0 ...33,333 | ............200,000 |02/22/2013.|05/01/2044.
64972C  LJ 0 |NYC HDC MULTI-FAMILY HOUSING R.......oocrrvrirrnriienerinsesisnnssssssnsssesssnsssssssessssssssssssssessessns | eevene | | cvvneee] | vvinee 1FE ..3,500,000 |...103.765 3,631,775 3,500,000 3,500,000 0 0 0 [ ovvverrivrenren0 | 000ri4.250 {4250 [MNLoos| 24,792 [ e 52,063 | 06/18/2015. | 11/01/2045.
64972F  5C 6 |[NEW YORK CITY MUNICIPAL WATER NYC MUNIG........ovvooorrvrrenreirisensiissesssssssssssssssessssssssssssssssnnens | eevveee | or | svviesnnd [ oninns 1FE ..5,371,350 |...116.059 5,802,950 5,000,000 5,238,980 0 (34,566) 0 262,500 | 11/16/2011. | 06/15/2044.
64972F 5D 4 |NEW YORK CITY MUNICIPAL WATER NEW YOrK C........covvvvermrvrierneeniienssniieessisssnsssssensssssssessesnns | eevveee | oo | wvvvenned [ 1FE ..9,769,260 |...115.635 | ............ 10,407,150 9,000,000 9,499,717 0 (73,268) 0 ....450,000 | 04/02/2012. | 06/15/2045.
64972G  BX 1 |NEW YORK CITY MUNICIPAL WATER.......ccoveruereirmerrenmessessenessssssessssseensessseessssensessesseessssssnennes | conneee | oo | sevvensd | o 1FE ..5,597,200 |...116.886 5,844,300 5,000,000 5,512,416 0 (59,508) 0 ..250,000 | 07/18/2014. | 06/15/2035.
64972G DS 0 |NEW YORK CITY MUNICIPAL WATER........cvvuurerrermerirresmenesnesessenssssessensssssessesssessssssesssnsessenssns | evvenee | oo | cvnvrerned [ v 1FE ..5,354,500 |...116.355 5,817,750 5,000,000 5,303,543 0 (29,497) 0 ..250,000 | 03/26/2014. | 06/15/2039.
64972H  SX 1 |NEW YORK TFA BUILDING AID BOND NEW YORK........covcurrvirmrriensmennessnensesssensesssneessssssenssssnes | eovene | | cvvnene] | vvinee 1FE ..5,276,350 |...115.278 5,763,900 5,000,000 5,173,096 0 (27,169) 0 12/07/2011. | 07/15/2033.
64972H SY 9 |NEW YORK TFA BUILDING AID BOND NEW YORK........covvurmrriermerreensennessensessnensesssesssssssesssssnes | eevene | | cvvvenen] | vvvees 1FE ..5,349,400 |...112.569 5,628,450 5,000,000 5,219,108 0 (34,323) 0 121,042 12/07/2011. | 07/15/2037.
64983Q L8 0 |NEW YORK STATE DORMITORY AUTH New YOrK S.........cccovrvnnriinviiniisnniisnisnsississnsessiinnnis | eovenee oo | conneensd [ 1FE ...102.381 8,190,480 8,000,000 8,014,458 0 (27,943) 0 200,000 12/10/2010. | 07/01/2031.
649902 SR 5 [NEW YORK ST DORM AUTH ST PERSO NEW YOrK........ccuuucrrveemmrreesnererisensesssessisssesssssssessesssensnss | eeenees | oo | svevvneend [ evvres 1FE ..114.821 .15,213,783 . 113,698,858 | ..vvvvvveriiin (I I (146,787) 0 224,330 03/16/2011. | 03/15/2036.
649903 CK 5 [NEW YORK STATE DORMITORY AUTH NEW YOTK S.......ccvouivummrerrnrireenneseseesssssessssssssessesssnesesane | oneees I I 1FE | ... 3,706,384 |...103.980 ..4,575,120 4,400,000 4,038,143 0 11,489 0 102,300 02/09/2010. | 07/01/2039.
649906 VR 2 [NY ST DORM AUTH NEW YORK UNIV NEW YOTK S......ccourvevmmrrevrmmermesienseisesensessssessessesesssssssessssses | coveene [ o0 | cevveenen 1] AFE | v 2,814,925 |...115.869 2,896,725 2,500,000 2,714,667 0 (28,924) 0 62,500 05/04/2012. | 07/01/2037.
64990E QT 7 |NEW YORK ST DORM AUTH ST PERSO........ctruuurimrrimriieeiiesissseseesissssssesisssssssessssssssesssensssenes | seseeee ...117.803 9,424,240 8,000,000 8,927,012 0 (96,821) 0 17,778 06/25/2014. | 03/15/2032.
64990E  YZ 4 |NEW YORK STATE PERSONAL INCOME..........coevvruimmeriommnniissnsesessnsesssssessesssssssssssessssssesssssssens | coveees .. 109.918 | ..o 1,648,770 | oo 1,500,000 | ..oovverreees 1,617,235 0 (10,595) 0 ..17,667 01/08/2015. | 03/15/2032.
65486M  AS 6 [NJB PPTYS LEASE REV WA NUB PrOPEIES -......ooouurrreermarriismmnneissmsssisssssssssssssssssssssssssssssssssssens | coneees ...103.897 ...4,155,880 ....4,000,000 ..4,023,065 0 (24,236) 0 ...16,667 12/06/2010. | 12/01/2027.
658207 AP 0 [NORTH CAROLINA HSG FIN AGY NOMth Carolin..........c.vvvverrmvreermneeriernesiessnessesssesesssesssssssessessans | coneees ...100.039 | ... 4,426,726 | .. 4,425,000 | ..............4,425,000 0 0 0 108,413 .. 08/22/2006. | 01/01/2038.
66285W  GT 7 |NORTH TEXAS TOLLWAY AUTHORITY NORTH TX T..oooouurievmmrreismnernesssssrsesssessessssesessssssnssssseneens | ceveees 118136 | e 11,937,643 | ............ 10,105,000 | .....oeees 10,901,315 | vvvveerrrrirnnand (1 I (123,472) 0 185,258 ...555,775 | 03/19/2014. | 09/01/2041.
66285W HG 4 |NORTH TEXAS TOLLWAY AUTHORITY ......ccoommrrirnnrineiienriesissnissssisssisesssssssssesssssssssssssssssesssses | eenieee | oo | svvvenee [ed TFE | 10000 13,239,750 | ..... 97.914 14,687,100 ....14,261,893 0 676,174 0 0 0 |05/20/2014. | 09/01/2045.
66285W  JL 1 |NORTH TEXAS TOLLWAY AUTHORITY NOMO TEXA........ourveeermerreeemmmreeisismresssssssssssssssssssnessesesssssees | ceveees ..116.067 | ... 20,892,060 e 18,763,781 | (U I (117,554) 0 300,000 900,000 | 11/03/2011. | 09/01/2030.
66285W  MB 9 |NORTH TEXAS TOLLWAY AUTHORITY ...ovcrvrirmmrriimmensisnsssssssssssssssesssssssssssssssssssssesssssssesssssesens | aoveees ..109.858 | ..o 4,817,273 | .oovvrrrr 4,385,000 | ccvvvnecc 4,427,623 0 (3,509) 0 131,550 12/03/2014. | 01/01/2025.
66285W  MH 6 |NORTH TEXAS TOLLWAY AUTHORITY ...oocvviirriiiimcerissnessesssssssssessesssssssssssssssssssesssssssessssssnnens | coveees ...108.833 669,323 615,000 619,353 0 (2,002) 0 ..18,450 | .. . 12/03/2014. | 01/01/2025.
66285W  NL 6 |NORTH TEXAS TOLLWAY AUTHORITY ..oovvrvvirmmrriirmeriisissssssesssssessesssssssssssesssssssesssssnesssssensens | coveees ...113.643 5,682,150 5,000,000 5,553,845 0 (35,855) 0 125,000 | coovoovnens 47,222 | 04/09/2015. | 01/01/2034.
66285W  NM 4 |NORTH TEXAS TOLLWAY AUTHORITY .....vvvimrririrrireniiierinsssssesisssssssessessssessssssssssssssssssssessssssses. | seveees ...114.997 3,449,910 3,000,000 3,325,006 0 (21,014) 0 75,000 28,333 | 04/09/2015. | 01/01/2035.
662903 EG 4 [NORTH TEX MUN WTR DIST TEX NOTth TEXaS M........cvvveermrrreerernrisesmeisssessissesssessesssssssssssesenns | eevveee | oo | wvvvneeed [ evvres 1FE ....10,334,100 |...102.860 | ............ 10,286,000 | ............ 10,000,000 | .....ocecr 10,038,170 0 (55,569) 0 166,667 ......500,000 | 01/21/2010. | 09/01/2035.
67886M EQ 8 | OKLAHOMA HSG FIN AGY OKIahoma HOUSING Fi..........cvvueuriveriemriieisieerisesiaesessssssesessssssesesesenies | oneees ...101.813 890,864 875,000 875,000 0 0 0 ....45,500 | 06/14/2007. | 09/01/2038.
68275M  AA 4 |ONONDAGA CNTY N'Y INDL DEV AGY ONONDAGA.........ccocommermveimmmrmreomnessssessssssesessssssssssssnssssins | coveees 2125392 [ 15,047,040 | ............ 12,000,000 | ......ccc. 12,464,853 0 (44,848) 0 ..690,000 | 10/07/2003. | 03/01/2024.
686087 EJ 2 [OREGON ST HSG & CMNTY SVCS DEP Or&gON St......cccuuuurrveemmarrresmmeerismmnsssessnsssssssessssssssssssnenees | coveees ...103.983 530,313 510,000 513,875 0 3,875 0 [ ovvvverrvereerrens0 | 0005875 {15469 [ Ui | v 14,981 | s 29,963 | 05/21/2009. | 01/01/2038.
686507 BQ 6 |ORLANDO FLA UTILS COMMN ORLANDO FL UTILL....ooouumreeeeunrreismreesisssesssssessssssessssssessesennees | coveene L3112 | 12,442,320 | ............ 11,000,000 | ............ 11,239,989 0 (67,249) 0 144,375 11/30/2010. | 10/01/2039.
708692 AH 1 [PENNSYLVANIA ECONOMIC DEV FIN PENNSYIVAN.........crvverrmrreeemsrreesesersesssssssesssessessssessesssenneeses. | coveeee ...123.891 6,875,951 5,550,000 5,633,537 0 (3,545) 0 " 08/03/2004. | 03/01/2031.
708796 EU 7 |PENNSYLVANIA HSG FIN AGY Pennsylvania Ho...........c...oucvureumrimereieneriseriinesissessseesssessseesssseseses | coneees ...101.616 5,080,800 5,000,000 4,810,648 0 14,629 0 ....230,000 | 07/10/2007. | 10/01/2027.
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70917R  2H 7 |PENNSYLVANIA HIGHER EDUCATION PA HIGHER ..2,523,852 |...114.770 2,903,681 2,530,000 2,524,476 0 260 0 07/13/2011. | 10/01/2031.
70917R  2J 3 |PENNSYLVANIA HIGHER EDUCATION PA HIGHER.........costiuiriireimeriieseienieeseisnesssesessesssessssenses | ceveene ..5,982,780 |...114.637 6,878,220 6,000,000 5,982,659 0 (121) 0 . 07/13/2011. | 10/01/2043.
70917S AW 3 | PENNSYLVANIA HIGHER EDUCATION......covuuuurreiimmrreismsereesssssssssssessessssesssssssesssssssesssssssesssssssenees | cvveees ..5,440,800 |...112.188 5,609,400 5,000,000 5,371,125 0 (52,049) 0 250,000 | 08/20/2014. | 04/01/2042.
70917S  DC 4 |PENNSYLVANIA HIGHER EDUCATION.......cocuuuurreemmmmrreimmsereesseesssssssessessssesssssssesssssssesssssssessesssneesees | coveees 4,847,240 | ...104.842 5,462,268 5,210,000 4,859,187 0 4,966 0 260,500 | 07/29/2013. | 10/01/2044.
709223  2Q 3 |PENNSYLVANIA ST TURNPIKE COMMI PENNSYIVA...........ccvvmmriiieicriineississesssssssssssssnsnins | oneees ..5,776,800 |...111.558 5,577,900 5,000,000 5,547,342 0 (72,362) 0 250,000 | 07/18/2012. | 12/01/2032.
709223 2R 1 |PENNSYLVANIA ST TURNPIKE COMMI Pennsylva ..5,659,300 |...113.618 5,680,900 5,000,000 5,466,284 0 (61,821) 0 07/18/2012. | 12/01/2037.
709223  XW 6 |PENNSYLVANIA ST TURNPIKE COMMI PENNSYIVAL.......coouurvermreimicrirerninereressssesesessssssessessssssssssssnes | oneees 4,622,870 |..112.339 | .oocovreenne 7,863,730 | cooovvvrrnne 7,000,000 6,485,862 0 373,849 0 04/08/2010. | 12/01/2038.
709224 CR 8 [PENNSYLVANIA ST TURNPIKE COMML.....cvveurmrreiemmmreeiommrresssmessessmseessssssssesssssssssssssssssesssssnnsess | coseees 7,204,041 |..113.440 | ......cc...... 7,617,496 | .coovvvrnnncd 6,715,000 | ..ocvvvrvenn. 7,137,743 0 (40,290) 0 04/02/2014. | 12/01/2034.
717794 AL 5 [PHILADELPHIA AUTHORITY FOR IND......ooocommrriemmmerrismmessissnessssssssssssssssssssssssssssssssssssssssssssness | coneeee ..5,424,600 |...113.665 5,683,250 5,000,000 5,418,640 0 (5,960) 0 06/24/2015. | 04/01/2040.
717794 AV 3 [PHILADELPHIA AUTHORITY FOR IND........oocrmimmriermieriieesissnessisssssssssessssssssssssesesssssssesssssessees | coveees ..2,376,553 |...113.896 2,443,069 2,145,000 2,366,773 0 (9,780) 0 ....24,727 | 06/24/2015. | 04/01/2033.
717817 KF 6 |PHILADELPHIA ARPT SYS Philadelphia PA Ai ..6,128,502 |...103.383 6,383,900 6,175,000 6,142,965 0 1,973 0 ..308,750 | 08/29/2007. | 06/15/2027.
717817 KY 5 |PHILADELPHIA ARPT SYS Philadelphia PA -...........ccocmiriereierimereieeeseressesesesesssesssesessessssssssenses | coneees ..104.026 | .............. 4,681,170 | ..ooovrrrnne 4,500,000 | ..ooorrvennr 4,505,665 0 (12,819) 0 225,000 | 08/30/2007. | 06/15/2025.
717817 PW 4 [PHILADELPHIA ARPT SYS.....ooiriiiireiismerseissessssssessssssssessssssesssssssessssssssssssssssssssssessssssssssssssns | coneees ..111.420 5,571,000 5,000,000 5,125,455 0 (24,882) 0 ..262,500 | 01/08/2014. | 06/15/2028.
717817 QP 8 |PHILADELPHIA ARPT SYS Philadelphia PA Al.........cccccmiiuiriiriirieisisrineesiessisessssssessessssssesseess | coneees 2112352 | 5,055,840 | ..oooervennc 4,500,000 | ..ocrrvunnr 4,570,752 0 (11,173) 0 ..225,000 | 12/09/2011. | 06/15/2027.
71884W  BG 5 | PHOENIX AZ Phoenix CiviC IMProvemENt COr...............uuurreeemmmrreeismmreeessmnesesssnsessssssesssssssssssssseessssssnnns | coveees . ...130.024 .19,503,600 5,000,000 15,760,784 | v (U I 104,570 0 01/28/2008. | 07/01/2042.
71884W  BH 3 | PHOENIX AZ Phoenix Civic Improvement Cor. ..3,554,311 |...135.515 ,023,642 ....4,445,000 .4,674,278 0 31,723 0 122,238 01/28/2008. | 07/01/2043.
71884W  CP 4 | PHOENIX AZ Phoenix CiviC IMProveMENE COT..........c..cuuurveeemmmmeieemmreesssssnesssnsresssssessssssssnssssssssssssnns | coveees ..6,940,880 |...129.694 110,375,520 8,000,000 8,385,000 0 (24,486) 0 220,000 09/03/2009. | 07/01/2034.
71884W  CT 6 |PHOENIX AZ PHOENIX CIVIC IMPROVEMENT COR.......coooumrrvimmmmrrismmnniessesessesssessssssessessssessessnns | ceveees 6,264,000 |...130.852 6,542,600 5,000,000 6,209,725 0 490 0 137,500 04/18/2013. | 07/01/2042.
73358W  FH 2 |PORT AUTHORITY OF NEW YORK&NEW POt AUN........cvovmrvimnrirerireriseeeeseressssisessseesssssesenenssens | ceveeee ...10,668,470 |...109.148 | ............ 11,296,818 | ..ooveveeee 10,350,000 | ............ 10,552,946 0 (30,027) 0 109,250 10/26/2011. | 10/15/2033.
735240 G3 1 [PORT OF PORTLAND.......coouimeiimmmmerismmeesiesseesesssessssssssesssssssssssssssssssssssssssssssssssssssssssssesness | coneees ..2,232,500 |...112.053 2,241,060 2,000,000 2,215,813 0 (16,687) 0 03/17/2015. | 07/01/2039.
735240 G4 9 |PORT OF PORTLAND ..3,587,830 |...111.357 3,552,288 3,190,000 3,559,982 0 (27,848) 0 04/02/2015. | 07/01/2044.
735240 J7 9 [PORT OF PORTLAND.......coocrmiiiimmerissieeesssseesessseessssssssssssessssssssssssssesssssssssssssssssssssssssssnessess. | coneees ...12,081,222 | .. 115.761 | ........... 12,195,421 | .......c... 10,535,000 | .....occes 11,984,000 0 (97,222) 0 03/06/2015. | 07/01/2038.
735389 QP 6 | SEATTLE WASHINGTON PORT OF POrt Of SEatL..........crveeueverriereieserisneissesesssisssessssssssssssesssssans | eneees 1,572,855 |...112.650 ...1,689,750 +...1,500,000 | ..ocvrrreenne 1,546,077 0 (8,779) 0 12/01/2011. | 09/01/2026.
74529) AS 4 |PUERTO RICO SALES TAX FING COR PUBIO Ri........cvurmrrermreimererremmaeresseseseresseesssesessensssesessnensss | cesnee ....15,000,000 |..... 42668 | ... ...8,533,600 | ............20,000,000 8,533,600 2,379,724 19,276 | ............ 5,000,000 07/13/2007. | 08/01/2057.
759136 RY 2 |REGIONAL TRANSN DIST COLO REGIONAL TRANS........ooccurreiemmmrmeismmensesssrnsssssneesssssssessessssssssns | coveeee 12,401,600 |...126.563 | ............ 12,656,300 | ....occce. 10,000,000 | .....oeeer 12,098,657 | ...cvvvermrrrirnnncd (U I (119,799) 0 05/22/2013. | 11/01/2029.
759136 SB 1 |REGIONAL TRANSN DIST COLO REGIONAL TRANS........covvuuurrimriinieiererissensssessssesssesssssssssessssins | oneees ...125.083 ...9,443,767 9,197,216 0 (72,247) 0 05/09/2013. | 11/01/2032.
759911 NH 9 [REGIONAL TRANSN AUTH ILL REGIONAL TRANSN.......cvvvvvrmrrvirmerressnsssssssessessssessssssssssssssennees | coneees ...120.167 .12,016,700 . 9,965,794 0 3,383 0 03/16/2000. | 06/01/2023.
759911 PJ 3 |REGIONAL TRANSN AUTH ILL REGIONAL TRANSN.......evrivirmmrirstmerressssssssssessesssssssesssssssssnensens | coveeee ...106.597 8,895,520 8,345,000 8,414,812 0 (43,398) 0 06/06/2000. | 07/01/2017.
759911 W6 3 [REGIONAL TRANSN AUTH ILL....ouuorreveumreiiamirmeiessnrseesssesssssssssssssseesssssesssssessssssssesssssssssssnsnssses. | coseees . . ...111.506 3,451,111 3,095,000 3,318,677 0 (22,010) 0 03/21/2014. | 06/01/2031.
762197 BP 5 |RHODE ISLAND HEALTH & EDUCATIO RhOGE ISl.......ccvvevrmerrierrerrirerriisnesnisseesessseenisssnsessnnnenns | oveeeee | oo | coreerneed [eae IFE | s 4,335,383 |..105.912 | .ccoooovrnnnnct 4,501,260 | ...ovvevvene 4,250,000 | ....oooonne 4,273,547 0 (13,336) 0 [ oovvverrivrerrnnns0 | 005.000 |.....4.650 [MS...e | ovvervirre 70,833 11/16/2010. | 09/01/2037.
762212 4P 0 |RHODE ISLAND HSG & MTG FIN COR......cooruuurirriineriiesiinesiiesissessssessssesssesssssssssessssssssssssssensses | oneees ...10,074,600 |...101.288 | ............ 10,128,800 | ....eceee 10,000,000 | ............ 10,028,443 0 (36,690) 0 .120,000 09/23/2014. | 10/01/2036.
762315  HU 6 |RHODE ISLAND ST STUDENT LN AUT RROGE IS........ccouureeemurreiemnrnesinrressaeseesssesssssssessessssesnsssens | coveeee 6,345,000 |...105.727 6,708,378 6,345,000 6,345,000 0 0 0 ...31,064 05/01/2008. | 06/01/2028.
765639 AB 5 |RICKENBACHER OHIO PORT AUTH RICKENDACKET..........vvvveuereeseaerrisseereissessesseesssssssessesseeessessenees | coveees ..1,230,000 |...111.132 | wcovevcrreene 1,366,924 | ..ooooeveres 1,230,000 | .oooovreeens 1,230,000 0 0 0 ...33,056 07/15/2004. | 01/01/2032.
773021  AB 6 |ROCKDALE CNTY GA DEV AUTH ROCKdale COUNL.............crvereeemrreeermrneriarnrnnesssnnsissnnsssssnessssnennes | cvneene [ oe | vevvieesT [ oo 3. ..4,919,300 |...101.186 5,059,300 5,000,000 4,935,573 0 5,193 0 153,125 08/07/2007. | 01/01/2034.
786005 TC 2 |SACRAMENTO CALIF MUN UTIL DIST SECIAMENL........ovvvrruiereeesmmrreeserersissssenessssessessssessssesessessenees | coveeee .. 113.606 | ...ccooereen. 1,136,060 | ..o 1,000,000 | ..o 1,082,964 0 (10,919) 0 18,889 04/20/2012. | 08/15/2033.
786005 TL 2 | SACRAMENTO CALIF MUN UTIL DIST SACTaMENL........cocouurermmresmresenressressensssesessensssesesssenssessssenenses | oneees L 116.343 | e 1,745,145 | .............. 1,500,000 | ...ccooernecee 1,629,966 0 (17,145) 0 28,333 75,000 |04/20/2012. | 08/15/2031.
786005 VA 3 [ SACRAMENTO CALIF MUN UTIL DIST..couuiveiuurreemmmerressmsresssssesssssasessessssessssssseessssssesssssssessssssessess | coneees ...116.521 5,826,050 5,000,000 5,153,250 0 (16,505) 0 [ o0 [ 0005000 {04520 [FAcoois| v 94,444 ....250,000 | 11/20/2013. | 08/15/2037.
786005 VU 9 [ SACRAMENTO CALIF MUN UTIL DIST.....coiiiiriurirerimerissesisesissssssesssesssssesssessssssesssessssssesssessssenes | oneees ...115.967 3,555,000 3,701,191 0 (15,856) 0 ...67,150 11/13/2013. | 08/15/2033.
786149  GM 0 [SACRAMENTO CNTY CALIF SINGL FA SACIAMENL........coveouuerveeriarreismaeressienesesssessessssessssssnessssssnes | coveeee ...132.651 3,480,000 3,933,915 0 (77,503) 0 143,550 06/18/2004. | 01/01/2021.
78615R  CV 3 | SACRAMENTO CNTY CALIF WTR FING SaCTaMENt.........couuurveererrreivererrinseeeseesssesesssssessessesensssseeenes | wevene | 0 | consenees 1] AFE | v 9,925,000 |..... 84.161 | ..oovecreenns 8,416,100 | ....ooovee 10,000,000 9,948,435 0 2,189 0 07/31/2007. | 06/01/2039.
79020F  AM 8 ST JOHN BAPTIST PARISH LA St JOhN BapHis..........ccuuureveurreeiinrreiisreeisesseessssesessssssssssesssssnnns | coneeee ...101.921 9,682,495 9,500,000 9,513,321 0 (8,882) 0 07/18/2007. | 06/01/2037.
793323 LH 7 |ST PETERSBURG FL WATER AND SEW St. PELET.........covvrrverrrieirerrissessnisseesissssssssessesssennens | coveeee ...113.906 5,695,300 5,000,000 5,033,600 0 (19,215) 0 " 08/25/2009. | 10/01/2039.
796242 RR 8 | SAN ANTONIO TEX ARPT SYS REV SaN ANONIO........c.crvvuureeureimnrisnreieesissseseesissesesssesssessssessseeseses | coneees ...115.635 3,995,189 3,455,000 3,802,306 0 (47,226) 0 |0 105,000 [0 3271 [ | ....172,750 | 05/07/2012.] 07/01/2024.
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796242 RS 6 |SANANTONIO TEX ARPT SYS REV San Antonio. ..114.851 | ... ..1,435,638 | .. ....1,250,000 ..1,361,146 0 (15,005) 0 31,250 62,500 | 05/02/2012. | 07/01/2025.
796253 2P 6 | SAN ANTONIO TEX ELECTRIC&GAS San Antonio ..112.321 2,808,025 2,500,000 2,601,198 0 (11,959) 0 ...52,083 | ............125,000 |06/28/2013.|02/01/2038.
796253 2Q 4 | SANANTONIO TEX ELECTRIC&GAS San Antonio ...115.308 5,765,400 5,000,000 5,180,796 0 (21,305) 0 104,167 | ...........250,000 | 06/28/2013.| 02/01/2043.
796842 DF 6 |SANBERNARDINO CNTY CALIF SING SAN BERNA 43.293 240,276 555,000 238,185 0 12,784 0 0 0 |04/15/2003. | 05/01/2031.
79730C EC 4 |SANDIEGO CALIF PUB FACS FING San Diego. ...115.343 5,767,150 5,000,000 5,170,267 0 (32,798) 0 109,375 06/17/2010. | 08/01/2027.
79730C ED 2 |SAN DIEGO CALIF PUB FACS FING San Diego. ..112.401 5,620,050 5,000,000 5,155,631 0 (29,920) 0 109,375 06/17/2010. | 08/01/2028.
79765A  4H 6 | SAN FRANCISCO CALIF CITY&CNTY San Franci ...116.480 3,395,392 2,915,000 3,009,971 0 (19,635) 0 05/20/2010. | 05/01/2025.
79765A  4J) 2 | SAN FRANCISCO CALIF CITY&CNTY San Franci ..113.622 3,277,995 2,885,000 2,969,767 0 (17,489) 0 05/20/2010. | 05/01/2026.
79765R QG 7 | SAN FRANCISCO CALIF CITY&CNTY San Franci 2112200 [ s 15,517,260 | ....ccccoeue 13,830,000 | ...oocecr 14,093,038 0 (61,347) 0 . 08/20/2009. | 11/01/2030.
79765R  RK 7 | SAN FRANCISCO CALIF CITY&CNTY San Franci . 113597 | .. 12,228,717 0,765,000 ....10,906,608 0 (33,090) 0 89,708 538,250 | 09/02/2009. | 11/01/2032.
79766D CB 3 | SAN FRANCISCO CALIF CITY&CNTY San Franci L113.217 11,327,700 | ............10,000,000 ....10,041,068 0 (19,569) 0 83,333 500,000 |08/25/2011.| 05/01/2027.
79766D DH 9 | SAN FRANCISCO CALIF CITY&CNTY San Franci ...111.480 5,574,000 5,000,000 5,308,548 0 (46,621) 0 41,667 250,000 | 02/23/2012. | 05/01/2029.
79766D DJ 5 | SAN FRANCISCO CALIF CITY&CNTY L111.236 | . ..1,907,697 | .o 1,715,000 | vooorrerreens 1,753,252 0 (5,103) 0 12/19/2013. | 05/01/2030.
79766D DL 0 | SAN FRANCISCO CALIF CITY&CNTY ..109.204 | ... ...1,042,898 955,000 964,280 0 (1,228) 0 01/10/2014. | 05/01/2032.
798111 AV 2 |SAN JOAQUIN HILLS CALIF TRANSN SAN JOAQU 98.219 26,519,130 24,152,808 | ..ovvoovrrin 0 [ v 1,308,944 0 08/11/1999. | 01/01/2018.
798136 PK 7 |SAN JOSE CALIF ARPT REV City of San Jose ...104.930 .20,986,000 20,089,113 0 (72,659) 0 08/23/2007. | 03/01/2032.
835588 AQ 7 |SONOMA MARIN AREA RAIL TRANSIT SONOMA MA ..118.819 | .. ..1,188,190 | .. ....1,000,000 | .............. 1,091,722 0 (13,217) 0 04/26/2012. | 03/01/2029.
837123 FY 9 |SOUTH CAROLINA ST PORTS AUTH SOUTH CAROL 114594 | 10,886,430 9,593,670 0 (18,011) 0 11/17/2010. | 07/01/2028.
85232S AB 5 | ST CHARLES PARISH LA ST CHARLES PARISH L ...107.607 3,228,210 3,000,000 0 0 0 ...10,000 05/31/2012. | 12/01/2040.
875124 BP 3 |TAMPABAY WTR FLA Tampa Bay FL Water Uti ...110.516 11,891,522 ....10,889,239 0 (43,290) 0 134,500 02/08/2010. | 10/01/2038.
875301 ER 0 |TAMPA-HILLSBOROUGH CNTY FLA EX TAMPA HIL ..112.335 ,493,400 .4,459,176 0 (62,986) 0 .100,000 12/13/2012. | 07/01/2031.
875301 ES 8 |TAMPA-HILLSBOROUGH CNTY FLA EX TAMPA HIL . 113.073 | .. 11,765,246 | ............ 11410401 | (U I (136,457) 0 260,125 05/30/2013. | 07/01/2032.
875301 EU 3 |TAMPA-HILLSBOROUGH CNTY FLA EX ..112.871 5,643,550 5,000,000 5,277,827 0 (36,716) 0 .125,000 04/29/2014. | 07/01/2037.
876385 EA 9 | TARRANT CNTY TEX HEALTH FACS D TARRANT C ..120.049 | .coooovvnd 5,546,264 | .....covvnn.. 4,620,000 | .............. 4,866,942 0 (24,899) 0 ...92,400 09/05/2003. | 09/01/2024.
880443 BN 5 | TENNESSEE ENERGY ACQUISITION C Tennessee. ..116.322 6,281,388 5,400,000 5,649,921 0 (38,248) 0 [0 [ 20005.250 | 4.320 [MSeoi | e 94,500 05/16/2007. | 09/01/2021.
880459 5L 2 | TENNESSEE HSG DEV AGY Tennessee Housing ...100.000 ...1,010,000 1,010,000 0 0 0 03/31/2006. | 07/01/2031.
880459 5N 8 |TENNESSEE HSG DEV AGY Tennessee Housing ...100.000 | ... ...1,275,000 | .. ....1,275,000 ..1,275,000 0 0 0 03/31/2006. | 01/01/2037.
88045R DN 9 | TENNESSEE HSG DEV AGY Tennessee Housing ...102.014 2,269,812 2,225,000 2,225,794 0 794 0 ..61,188 06/24/2008. | 07/01/2038.
88275A BG 4 | TEXAS ST DEPT HSG & CMNTY AFFA Texas Dep. 102420 | .o 4,608,900 | .............. 4,500,000 | .........cc... 4,500,000 0 0 0 .100,625 .. 05/31/2007. | 01/20/2047.
88283K AY 4 | TEXAS TRANSPORTATION COMMISSIO L1401 | 17,267,155 | ............ 15,500,000 | ........... 17,087,261 | ..o (1 I (129,779) 0 292,778 411,181 | 07/08/2015. | 08/15/2037.
88283K AZ 1 | TEXAS TRANSPORTATION COMMISSIO. 110757 | e 15,943,470 | ...oveveeee 14,395,000 | ........... 15,864,343 0 (27,374) 0 271,906 ....381,867 | 06/28/2015. | 08/15/2042.
896033 QE 0 |TRIBOROUGH BRIDGE & TUNNEL AUT TRIBOROUG ...102.801 745,307 725,000 718,752 0 5,895 0 18,125 36,250 | 12/13/1999.| 01/01/2017.
913366 BW 9 |UNIVERSITY CALIF REGTS MED CTR Universit 79126 | oo 19,188,085 | ............ 24,250,000 | ..oooveeee 24,250,000 0 0 0 [0 |00 1.034 {4,402 [FMAN. | occivennnnes 32,187 ...235,644 | 07/13/2007. | 05/15/2047.
91417K  C8 2 [UNIVERSITY OF COLORADO ...115.236 5,761,800 5,000,000 5,565,253 0 (57,123) 0 20,833 250,000 | 08/22/2014. | 06/01/2046.
91476P CG 1 [UNIVERSITY OF OKLAHOMA BOARD OF REGENTS ..110.479 2,485,778 2,250,000 2,399,975 0 (24,204) 0 [0 [ 00005.000 {00 3.651 [Jdooics | i 56,250 ...112,500 | 01/26/2012. | 07/01/2037.
917565 HP 1 |UTAH TRANSIT AUTH Utah Tran Auth Sales T ...110.399 5,519,950 5,000,000 5,018,007 0 (6,740) 0 11,667 262,500 | 03/27/2008. | 06/15/2038.
928077 FU 5 |VIRGINIA PORT AUTH VA PORT AUTHORITY ...102.093 2,041,860 2,000,000 2,001,953 0 (3,769) 0 [ o0 | 0005.000 {0 4.800 [Jdooois | orrriirnnns 50,000 ...100,000 | 06/25/2010. | 07/01/2025.
928077 FV 3 |VIRGINIA PORT AUTH VA PORT AUTHORITY. ...102.093 5,308,836 5,200,000 5,213,984 0 (27,062) 0 .130,000 .. 07/30/2010. | 07/01/2026.
928077 HE 9 |VIRGINIA PORT AUTH ..113.314 2,832,850 2,500,000 2,783,504 0 (19,521) 0 ...62,500 ....35,417 | 03/05/2015. | 07/01/2036.
928827 DF 8 |VOLUSIA CNTY FLA ARPT SYS VOLUSIA CNTY F L 104.447 | e 1,974,048 | ....cooeeeee 1,890,000 | ..ooooreveens 1,910,866 0 (26,686) 0 [0 |00 7.000 {5471 [AOuccis | v ....132,300 | 07/18/2000. | 10/01/2016.
928827 DG 6 |VOLUSIA CNTY FLA ARPT SYS VOLUSIA CNTY F ...109.787 2,223,187 2,025,000 2,074,221 0 (26,173) 0 07/18/2000. | 10/01/2017.
928827 DH 4 |VOLUSIA CNTY FLA ARPT SYS VOLUSIA CNTY F ...114.501 2,478,047 2,165,000 2,243,897 0 (25,935) 0 07/18/2000. | 10/01/2018.
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928827 DJ 0 [VOLUSIA CNTY FLA ARPT SYS VOLUSIA CNTY F WFE ..118.780 2,320,000 2,429,913 0 (25,733) 0 07/18/2000. | 10/01/2019.
928827 DK 7 |VOLUSIA CNTY FLA ARPT SYS VOLUSIA CNTY F ...122.665 2,475,000 2,616,510 0 (25,392) 0 07/18/2000. | 10/01/2020.
928827 DL 5 |VOLUSIA CNTY FLA ARPT SYS VOLUSIA CNTY F ...125.926 2,650,000 2,827,338 0 (25,524) 0 07/18/2000. | 10/01/2021.
929833 AM 3 |WACO TEX EDL FIN CORP WACO EDUCATIONAL F ...107.848 2,250,000 2,282,673 0 (14,142) 0 12/03/2010. | 03/01/2028.
929833 AX 9 |WACO TEX EDL FIN CORP WACO EDUCATIONAL F ..111.252 8,000,000 8,623,215 0 (89,026) 0 02/02/2012. | 03/01/2043.
93978E A9 3 |WASHINGTON ST HLTH CARE FACS A ...108.646 ..1,500,000 0 0 0 . 03/10/2008. | 10/01/2033.
944514  FL 7 |WAYNE CNTY MICH ARPT AUTH Wayne Charter. ...104.355 . . reerenenr 11,290,000 0 0 0 0 [ 5.000 JD....... 47,042 01/17/2008. | 12/01/2037.
956597 BQ 0 |WEST VIRGINIA ST BLDG COMMN WEST VIRGINI 107572 | ............4,007,057 | ............. 3,725,000 | .ooocveviennes 3,715,010 0 11,872 0 0 [ 5.375 o 100,109 08/19/1999. | 07/01/2018.
958697 JS 4 |WESTERN MINN MUN PWR AGY MINN ...113.653 5,000,000 5,460,803 0 (48,756) 0 0 07/02/2014. | 01/01/2046.
958697 JT 2 |[WESTERN MINN MUN PWR AGY MINN .. 117.443 2,500,000 2,765,105 0 (28,297) 0 0 06/27/2014. | 01/01/2035.
958697 JU 9 |WESTERN MINN MUN PWR AGY MINN ...116.073 2,500,000 2,757,749 0 (27,461) 0 0 . 06/27/2014. | 01/01/2036.
98322P 3P 2 |WYOMING CMNTY DEV AUTH ...100.490 9,795,000 9,816,174 0 (51,359) 0 0 . ...38,364 | .. ..460,365 | 05/28/2014. | 06/01/2031.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: XXX 2,203,935,000 2,245,309,804 2,379,724 (6,168,496) 5,000,000 0 XXX XXX 30,737,349 105,254,001 XXX XXX
U.S. Special Revenue & Special A Obligati and all N Obli eir U.S. Politit Backed
31283H NA 9 |FHLMC GOLD Pool G01285 7.5% 12-01-30. L2 ...116.862 1,412 1,412 0 0 0 06/22/2001. | 12/01/2030.
31283H NE 1 |FHLMC GOLD Pool G01289 8% 10-01-30. 117178 124 124 0 (1) 0 06/22/2001. | 10/01/2030.
31402C 5L 2 |[FNMA Pool 725451 6.5% 12-01-31 ...116.056 41,428 40,053 0 (78) 0 04/21/2004. | 12/01/2031.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. XXX 42,964 41,589 0 (79) 0 XXX XXX
U.S. Special Revenue & Special A Obligati and all Ni Obli and Their U.S. Political ed and
161239  AM 0 |CHARTER MAC EQUITY ISSUER TR V Charter M.........ccococosiiuisiiiiiiississississi s | o | ........... 1 [ ...... 1FE ...112.926 ....10,000,000 0 0 0 0 ... 6.300 05/12/2004. | 05/15/2019.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities. XXX 10,000,000 0 0 0 0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation XXX ,255,351,393 2,379,724 (6,168,575) 5,000,000 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00115*  AA 0 |AESILUMINALLC ] 2 [ 3| 4,623,998 | ... 85.497 | ....ceee...3,953,365 | ..ooveeecns 4,623,998 | ...cooouner 3,953,365 (670,633) 0 0 0 ... 6.000 MJISD.. | oo rereennn281,698 | 01/18/2013. | 03/26/2032.
00762V AE 9 |AECON GROUP INC. (o] p L 4z ...105.010 377,943 391,459 0 (1,681) 0 (19,496) | ...... 5.500 D | 21,295 | 10/01/2015. | 12/31/2018.
007643 AB 5 |AERCAP AVIATION SOLUTIONS BV. ...105.500 500,000 519,665 4,911 (13,371) 0 0. 6.375 MN...... ....31,875 | 02/06/2014. | 05/30/2017.
008474 A@ 7 |AGNICO-EAGLE MINES LTD. Agnico-Eagle Min ...103.315 6,000,000 6,000,000 0 0 0 0 ... 6.670 AOC...... .400,200 | 04/07/2010. | 04/07/2020.
00928Q AM 3 |AIRCASTLELTD. 103125 | 1,031,250 | e 1,000,000 | ...ooonvvee 1,000,000 0 0 0 0 [ 5.125 MS...... 51,250 |03/12/2014. | 03/15/2021.
02155F  AA 3 |ALTICE US FIN | CORP. ...100.375 400,000 400,000 0 0 0 0. 5.375 o 0 |05/29/2015. | 07/15/2023.
02364W AV 7 |AMERICA MOVIL SAB DE CV. ...108.528 518,000 512,539 0 1,123 0 0 . 5.000 MS...... 03/08/2011. | 03/30/2020.
02507 AB 0 |AMERICAN CENTURY COS INC AMERICAN CENTUR ...107.931 6,000,000 6,000,000 0 0 0 0 [ 5.580 MS...... 03/09/2011. | 03/09/2021.
02507 AC 8 | AMERICAN CENTURY COS INC AMERICAN CENTUR ...108.749 5,500,000 5,500,000 0 0 0 0. 5.730 MS...... 03/09/2011. | 03/09/2023.
03232P  AD 0 |AMSURG CORP........covvvirriiriicriinsrinssiisssissssissssssssssssssssssssssssssssssssssssssssssssssssssesssssssssensssnsssenss | eevses | oo | svvneee ] [ eFE | iiiininn..1,000,000 | ... 98.750 | ...cccverernrn987,500 | oo 1,000,000 987,500 (12,500) 0 0 0 5.625 o ...25,938 02/18/2015. | 07/15/2022.
03523T AP 3 | ANHEUSER-BUSCH INBEV WORLDWIDE ANHEUSER- 119.747 5,700,000 5,671,089 0 497 0 0 ... 6.375 o .167,556 10/13/2009. | 01/15/2040.
035287  AE 1 [ANIXTER INC.......ooiiiiiiiriiierinriesiessiesiessisesiesesissiesssssssissssssssssssssssssessssnssssssssnssssssnnns | coneees | | eevveeen ] | e 3FE [ 100,320,000 | ... 99.750 320,000 319,200 (800) 0 0 0 | 5.125 AO..coo. | o 09/18/2014. | 10/01/2021.
03674X  AD 8 | ANTERO RESOURCES CORP.........covvrermrirrrimerirereierisesessenisssesssesssssssssesssssssssensssssssesssnssssnesess. | seveee | oo | svneeien] [ eeie8FE | i 1,000,000 | ... 77.500 | .....coeee...... 775,000 | .............1,000,000 | oo 775,000 | ...coeeee (225,000) 0 0 0. 5.625 JD....... 39,688 | 03/03/2015. | 06/01/2023.
03938L AU 8 |ARCELORMITTAL ArcelorMittal CB 5.5% 3/1/..........ccovuucvuurrriicriinciiinriiseiiisniisssiisssiissnsssssssssssnsenns | cenenee | F [ eeivseiinens | c0een3FE | 201,080,000 | ... 79.625 796,250 (231,793) (6,957) 0 (U 6.250 MS...... 03/27/2013. | 03/01/2021.
044209 AF 1 [ASHLAND INC.....cooirriiririiiieniieiissnisisissssssesssessissssssssssssssssesssssssssnesssenssssessssssssssesssssssssesssonesses | conenee |0 | serenen] | eeen3FE [ iiiiiiinnn491,250 |, 97.500 500,000 487,500 (5,052) 927 0 (V) 4,750 FA...... 07/30/2014. | 08/15/2022.
05330A AA 5 |AUTOPISTA AUTOPISTA DEL MAIPO SOCIEDAD C ...105.538 5,507,100 5,786,140 0 (45,363) 0 0. 7.373 JD...... 04/17/2012. | 06/15/2022.
05542Y AA 7 |B COMMUNICATIONS LTD ...107.700 500,000 500,000 0 0 0 (V) 7.375 MN...... 02/10/2014. | 02/15/2021.
05578Q AB 9 [BPCE SA ...100.859 2,000,000 1,996,845 0 287 0 0. 5.150 o 01/13/2014. | 07/21/2024.
056752  AD 0 [BAIDU INC.......cccoiiriiiiicriiineiiesisnsissiesessisssisssisssssssisssssssssssssssssssssssssssnsssssssssnssns | o | R | eevveen ] | el IFE | 00011...993,200 | ... 99.363 | ....coccc.......993,633 | ..o 1,000,000 995,222 0 1,306 0 0 ... 2.750 JD...... 06/04/2014. | 06/09/2019.
056752 AG 3 [BAIDU INC......cevvericriitriseniiesiisssiessisssisssisssssessssssssssssssssssssssssssssssssssssssssssssssssssssssnes | vonenee | F | veveeennd | oone TFE | 000,998,300 | ... 99.149 | .................991,495 | ... 1,000,000 998,349 0 49 0 0 [ 4.125 JD....... 06/23/2015. | 06/30/2025.
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058498 AR 7 |BALL CORP BALL CORP 5% 3/15/2022 ...101.750 1,017,500 1,000,000 ..1,000,000 0 0 0 0 14,722 02/24/2012. | 03/15/2022.
058498 AT 3 |BALL CORP. ...102.000 ...7,140,000 ....7,000,000 ..7,000,000 0 0 0 0 .189,875 06/22/2015. | 07/01/2025.
05990G  AA 3 |BANCO DE CREDITO DEL PERU BANCO DE CREDL.........coevvvverrrriernnrerimsenresnnesresssesssssssessssssees | conneee | F | covvvsvennes | ceeeen2FE | 002,975,880 | ... 99.842 2,995,254 3,000,000 2,981,521 0 2,130 0 0 31,875 ...127,500 | 03/25/2013. | 04/01/2023.
060505 CS 1 |BANK OF AMERICA CORP 5.625% 10/14/2016. ...103.151 382,688 371,000 371,000 0 0 0 0 4,464 20,869 | 11/16/2011. | 10/14/2016.
06051G  DZ 9 |BANK OF AMERICA CORP BANK OF AMERICA COR ...115.664 911,433 788,000 788,000 0 0 0 0 5,007 60,085 | 12/05/2011.| 06/01/2019.
06051G EM 7 |BANK OF AMERICA CORP BANK OF AMERICA COR ...112.802 .18,894,275 ...17,510,735 .0 (105,829) 0 0 416,377 ..954,750 | 06/04/2012. | 01/24/2022.
06849U AD 7 |BARRICK PD AUSTRALIA FINANCE P BARRICK A......ccvvvrmrrrermnnrecrnmeresssssssssssssssssssssssssssssssssnnes | evvsee | F | consvereeinns [eern2FE | civrrrn0.3,902,840 ... 67.882 ..2,715,282 3,911,474 0 1,622 0 0 50,244 238,000 | 10/13/2009. | 10/15/2039.
07014Q AG 6 |BASS PRO GROUP LLC........coooviiriiriisriiseniissiisssisssisiesisssssisssssssssssssssssssssssssssssssssnssssnsssonssnes | soenee | oo | conveenniens | eeesdFE | o0 | 0.000 0 0 0 0 0 13,043 33 | 06/26/2015. | 06/19/2020.
077454 AG 1 [BELDEN INC....oourvevrmerrirmenriisieersessseesesssssssesssesssssssesssssesssssssssessesssnsessssssesssssssessssssesssssssesssssonees | coneene oo | sevvennesd | oeeieFE | iiiiiiin2.500,000 | s 92.750 463,750 500,000 463,750 (16,250) 0 0 0 12,104 | oo 27,563 | 06/24/2014. | 07/15/2024.
10552T  AE 7 | BRF SA 3.95% 5/22/2023..........ccoovvveeeerrecenerreiisseseisssesssssssssessssssssssssesssssssessssssessessssssssssssesssssnees | weenee | R | evevreevennes | eeesFE | evvivirinnnnn857,800 [ oo 89.750 ..897,500 ....1,000,000 880,818 12,526 0 0 4,279 39,500 |01/31/2014.| 05/22/2023.
10552T  AF 4 | BRF SA. i | senne | R | covveen ] | in2FE | 001,969,220 | ... 91.000 ..1,820,000 ....2,000,000 .1,973,161 2,530 0 06/24/2014. | 05/22/2024.
12505F  AF 8 | OUTFRONT MEDIA CAPITAL LLC 101.500 441,525 435,000 435,000 0 0 02/03/2015. | 03/15/2025.
131347 CF 1 [CALPINE CORP.....cevvveerrrrirerrriiierssisessssssesssissessssssssssssssssssssessssssssessssssssssssssssssesssssnssssees | eeveeee | oo | vevvveened e FE | i 1,000,000 | ... 87.750 | coveorrecrriennne 877,500 | ..ovvvrreerne 1,000,000 | .ooveoveerreenne 877,500 | ..oooune (122,500) 0 0 07/08/2014. | 01/15/2025.
136375 BD 3 | CANADIAN NATIONAL RAILWAY COMP 6.9% 7/ 132.262 547,563 414,000 443,560 (1,537) 0 09/06/2002. | 07/15/2028.
136635 AE 9 [ CANADIAN SOLAR INC......cvvovurrrieermrreriirsnsnrissnessesssnessisnsssssssessssnssssssnsssssssssssssnsessssssnssssnnees | eeveeee | A | covvveeninns [eevviveendd | ovnvevrirnnnn 547,626 | . 90.794 599,241 660,000 554,793 7,167 0 10/01/2015. | 02/15/2019.
151350 AF 6 |CENOVUS ENERGY INC CENOVUS ENERGY INC B......covvreveneernrirsniirnsessnssssnsessnssssssessssssensessnnesss | ceeneee | A evcissiiinans | 000 2FE | cee....3,984,800 | ... 95.302 3,812,070 4,000,000 3,986,473 703 0 09/15/2009. | 11/15/2039.
156700  AS 5 [CENTURYLINK INC.....ooovveerurrerirresiereisisessesssssssssssesssssssessssssesssssssessesssssssssssesssssssessssssessessans | avvenee | oo | cvosveeses [ eeriiFE | cvvererrennnns 1,000,000 ] oo 92.740 ..927,399 ....1,000,000 927,399 (72,601) 0 0 01/10/2014. | 03/15/2022.
163851  A* 9 |CHEMOURS COMPANY LLC.......ovvoeemeeeeeeeeneeeessieesessesssesssesesssesssssssssssssssnssssssssssnssssesssssnssssssssssnnsans | coneene | oo | evennsienes | eeneneBFE [ covienrennn8,918,931 | ... 91.375 8,182,631 8,955,000 8,182,631 | ... (736,498) 198 0 06/11/2015. | 05/07/2022.
16387P  AD 5 |CHEMTRADE LOGISTICS INCOME FUN........cccrmvrrirrirmerrerinnniienrinensiseninsssssssessesssssnsssssssssssssenss | eevenee | C | ovnend 13 [ | v 1,408,308 | ... 99.700 | ..ooovveune 1,313,448 | ... 1,317,400 | ...oooneene 1,313,448 (13,414) (449) 0 (80,998) 10/19/2015. | 06/30/2021.
165167 CQ 8 | CHESAPEAKE ENERGY CORPORATION........ccoooriiriiniiininniesississsissssssssssssssssssssssssssssssss | convene | [ evvenniennns | connnFE [ riii.621,120 | 48.250 ..624,355 ....1,294,000 622,157 1,037 0 0 12/23/2015. | 12/15/2022.
17178F  AA 4 | CIELO SA GTD-bY-CIl0 SA......crerrvirerrirmieriisnsesrissnsssssssessessnsessesssessessssessssssssssssnsesssssnssssssonnens | weenee | R [evervennnens | e 2FE | 931,250 [ o 82.750 ..827,500 ....1,000,000 937,686 6,436 0 0. 02/23/2015. | 11/16/2022.
17248R  AJ 5 |AT&T MOBILITY LLC AT&T MOBILITY LLC 7.12 122.044 9,763,496 8,000,000 7,938,428 2,014 0 0 R 08/09/2002. | 12/15/2031.
18451Q  AH 1 |CLEAR CHANNEL WORLDWIDE HOLDIN 7.625% 03..........ccomuvrvermmcrreernmeereessneesessenessessnensssssnsensennes | eeneene | oo | vevvesend [eereFE | 1,000,000 | ..., 92.500 | covevrrecrriennne 925,000 | v.ooverenrnn 1,000,000 925,000 (75,000) 0 0 0 [.nn7625 |.....7.625 [MS...... | covverre 22,451 | oo 76,250 | 02/29/2012. | 03/15/2020.
18538R  AH 6 | CLEARWATER PAPER CORP........covtrurrrirerirerireressesssessssssssessssssssesssssssssessssssssssssnssssesssonssssnns | conenee | o [ eeenserernee | creenedFE [ cvvrverernnnsn565,000 | ... 96.000 542,400 565,000 542,400 (14,125) 0 0 0 12,654 30,537 |07/24/2014. | 02/01/2025.
186108 BU 9 |CLEVELAND ELECTRIC ILLUMINATIN CLEVELAND 110.028 | .ovvovvre 1,650,423 | ..o 1,500,000 | ..o 1,501,734 (850) 0 0 [.nn7.880 ... 7811 [MN.cooos | o 19,700 ...118,200 | 04/10/2001. | 11/01/2017.
18883#  AA 8 | TCWooiiiicrciccsscisssisisssssi s ssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | soeine | oo [ svevsiiosnes | eeesFE | cvvviirennn 2,947,080 ... 97.500 2,866,500 2,940,000 2,866,500 (5,710 (1,640) 0 0 09/05/2014. | 02/06/2020.
202795 HK 9 [COMMONWEALTH EDISON COMMONWEALTH EDISON 119.637 3,589,120 3,000,000 3,158,829 (4,238) 0 0 09/17/2009. | 03/15/2036.
20337C  AB 1 |COMMSCOPE INC......ovooreeeriereessseississssssssssssssssssssesssssssssesssssssssssssssssssssessssssssssessssnssssessssnnsssns | anvssee | oo | consesssenses | a0 FE | coereieennnnn 1,996,247 | .00 99.156 1,978,168 +..1,995,000 | ..coovvvnnen 1,978,168 (18,512) 433 0 0 07/14/2015. | 05/21/2022.
20337Y  AA 5 [COMMSCOPE INC........coomerreeicrreenirsserissnessissssessssssesssssssesssssessssssssssssssssssssssessssssssssssonsessssonnens | eoveeee | oo | vevenneed [ e FE | 1,000,000 | ... 96.250 | ... ..962,500 | .. ....1,000,000 962,500 (37,500) 0 0 0 2,667 30,667 | 05/28/2015. | 06/15/2025.
20467B  AB 5 [COMPRESSCO PARTNERS LP.......ovverrviieneriirnrnrisnsnssssessisssessesssssssssessssssssssssssesssssnsessens | evveene | e | vevvenend e BFE | i 986,473 | . 73500 | oo 735,000 | vovvvvrrennne 1,000,000 735,000 (252,215) 742 0 0 [.nn7.250 |.....7.499 [FA..oee| vorrerrnnnn 27,389 | oo 36,250 | 07/20/2015. | 08/15/2022.
22112E AA 6 |COSAN LUXEMBOURG SA COSAN LUXEMBOURG SA......cccccomurvmmmrimenrirmeninssirssssnsssssssssssssssins | veveee |F | v [ndBFE | iiiii....988,390 | ... 82125 | oo 821,250 | ..oovvevecn. 1,000,000 821,250 (74,754) 1,004 0 0 03/07/2013. | 03/14/2023.
228227 BE 3 |CROWN CASTLE INTL CORP. ...103.625 2,072,500 2,000,000 1,991,827 1,086 0 0 04/01/2014. | 04/15/2022.
23290R AB 7 |DHCORP. ..102.500 | oo 1,847,671 | oo 1,802,606 | ....oooeoene 1,847,671 (69,380) (6,385) 0 (106,964) | ......5.000 |......3.188 |JD...ccrs [ corvevrurrrrinnnnd 493 | s 45,077 | 10/22/2015. | 09/30/2020.
23331A  BF 5 |DRHORTON INC D.R. HORTON INC 3.625% 2/. ...101.500 507,500 500,000 500,000 0 0 0 01/30/2013. | 02/15/2018.
242370  AA 2 |DEAN FOODS CO. DEAN FOODS CO 7% B/1/2016..........ccoouemrrirriinciiinniiscriiineiisesesisssssssssssssssnnsnes | cenenee | oo [ evvivneinens | ceeenBFE [0 e 0.000 0 0 0 0 0 0 0 12/31/2015. | 06/01/2016.
242370 AD 6 |DEAN FOODS CO 103,750 | oo 1,037,500 | ...coveouve 1,000,000 | ..oovvneene 1,000,000 0 0 0 0 02/20/2015. | 03/15/2023.
247126 AJ 4 |DELPHI CORP ..101.210 2,024,207 2,000,000 1,994,079 0 648 0 0 02/24/2014. | 03/15/2024.
268789 AB 0 |EON INTERNATIONAL FINANCE BV GTD-by-E.ON 111729 1,117,294 0 (2,926) 0 0 § 09/15/2009. | 04/30/2038.
277432 AK 6 |EASTMAN CHEMICAL COMPANY 4.5% 1/15/2021 ..105.522 | ... 12,557,063 0 10,894 0 0 246,925 535,500 | 01/26/2011. | 01/15/2021.
27876G  BE 7 |DISH DBS CORP Dish Network Corp 7.125% 2 ..100.375 | ..o 1,555,813 0 1,351 0 0 [enn7125 | 7214 [FAcc | v 46,016 ...110,438 | 01/26/2006. | 02/01/2016.
286181 AA 0 [ELEMENT FINANCIAL CORP ...116.000 ...1,306,889 0 (13,562) 0 (67,811) 10/01/2015. | 06/30/2020.
286181 AB 8 |ELEMENT FINANCIAL CORP ...102.530 ..1,741,925 " 0 (6,055) 0 (123,317) ....42,331 | 10/19/2015. | 06/30/2020.
29379V AG 8 |ENTERPRISE PRODUCTS OPERATING ENTERPRISE..........cc.covmvirmriienrirnsssnsssensssssssssnssssssssssnsssns | envsee | oo | cvesnsiennns | e0rin2FE | 2,981,580 ..., 90.894 2,726,823 3,000,000 2,983,147 0 307 0 0 ....183,750 | 09/24/2009. | 10/15/2039.
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29444U AL 0 |EQUINIX INC 4.875% 4/1/2020. ...103.500 517,500 500,000 500,000 2,500 0 0 02/28/2013. | 04/01/2020.
30227C  AD 9 |EXTERRAN PARTNERS LP.........oviiirimmriineriinrninerissseisenesnssseessssssssesssssssssssesnsssssesssssssssesssenseses | eoveee | oo | eevenen 13 | eeriedFE | i 1,477,460 | ... 81.500 | ..cooveouns 1,222,500 | ..ocovooucn. 1,500,000 | ..ooovnevne 1,222,500 (257,206) 2,246 0 02/11/2015. | 10/01/2022.
31620M AH 9 |FIDELITY NATIONAL INFORMATION ...103.625 | ... ....1,000,000 ..1,000,000 0 0 0 03/05/2012. | 03/15/2022.
33938E AQ 0 |FLEXTRONICS INTERNATIONAL LTD ..103.375 | ... ..1,762,544 | .. 1,705,000 | ..............1,702,724 0 450 0 08/11/2014. | 02/15/2020.
345838 AE 6 |FOREST LABS INC L A07.750 | e 1,077,500 | .ooooors 1,000,000 | ..oooverreeee 1,000,000 0 0 0 01/27/2014. | 02/15/2021.
361841  AF 6 |GLP CAPITALLP......ooriirrriecrrirncnnrieessisecssisssssnsssessssssssssssssssssssssssssssssssssssssssssssssnsesssns | ooneene oo | cervveesd [ 0eeen3FE | 495,000 | 97.250 486,250 500,000 486,250 (8,750) (274) 0 01/29/2014. | 11/01/2023.
364725 BC 4 |GANNETT CO INC ...100.125 185,231 185,000 183,432 0 159 0 09/03/2014. | 09/15/2024.
37045X AL 0 [ GENERAL MOTORS FINANCIAL CO IN......ccuurrvermmrreiimnreessmenresssensesssesnsssssensssssseessssssessssssneessssnns | eeveeee | oo | veveeeeed [eei@FE | i 1,453,125 | ... 98.750 1,481,250 ....1,500,000 0 4,305 0 01/21/2014. | 05/15/2023.
37954F  AB 0 |GLOBAL PARTNERS INC......coomirrvirmrriimenneiisenesissensssssensssssssssssssesssssssssssssssssssssessssssssssssonsens | soneene | R | sveveseerees | voeenFE | 00,992,626 | oo 80.000 ..800,000 | ..............1,000,000 | .................800,000 | ........... (193,312) 685 0 . 04/21/2015. | 07/15/2022.
37957T AH 4 |GLOBO COMUNICACAQ E PARTICIPAC 4.875% 41.......covvvevrnrreerrerverisnerresssesneisssessesssesssssssessenans | coneene | R| v [0t 2FE | ineen...990,260 | ... 97.125 971,250 993,341 0 885 0 [0 | 004875 {......5.000 [AO..... | covvrrverrnnne 10,833 | oo 48,750 | 04/05/2012. | 04/11/2022.
38141G  GS 7 |GOLDMAN SACHS GROUP INCTHE GOLDMAN SACHS 113719 16,375,476 14,683,488 0 (38,944) 0 361,100 828,000 | 04/25/2012. | 01/24/2022.
383909 AE 8 |WR GRACE&CO - CONN ..101.250 | ... ..1,012,500 | .. 0 0 0 12,813 53,385 |09/11/2014. | 10/01/2021.
40049 AV 9 |GRUPO TELEVISA S.AB. . 114.038 | .o 1,140,380 | ..oooovvvves 1,000,000 988,067 0 977 0 08/31/2005. | 03/18/2025.
404119 BN 8 |HCA-THE HEALTHCARE CO . ...100.000 805,000 805,000 805,000 (1,356) (132) 0 07/16/2014. | 03/15/2024.
A04TAL AK 5 [HCP..oooiieeeeereeieeissssiss s | s . 995,370 99.553 995,534 1,000,000 996,080 0 395 0 ....42,000 | 02/12/2014. | 03/01/2024.
44043V AD 0 |HORIZON PHARMA INC. OO ..3,972,538 |..... 92.750 3,691,450 3,980,000 3,691,450 | ... (14) 0 .114,923 | 05/20/2015. | 04/29/2021.
454889  AM 8 |Indiana Michigan Power Co INDIANA MICHIG...........covcumreemmrreieenreesiessesssessessssesssssssssesssssensesens | coneees . . 113.770 2,275,395 2,000,000 2,042,128 0 (984) 0 revveen 121,000 | 09/09/2009. | 03/15/2037.
458204 AP 9 |INTELSAT LUXEMBOURG SA INTELSAT LUXEMBOU............commerrvernrerrirsenressnsessessssesesssessessssessess | coveene | F | cevvcenns 000 BFE | iiiiinnr2.500,000 | ... 46.500 232,500 500,000 232,500 267,500) 0 0 [ ovvvverrvereerrnend0 | 7.750 {17750 [IDucies | vervverrrnenn3,229 [ e 38,750 |03/20/2013.| 06/01/2021.
460599 AC 7 [INTERNATIONAL GAME TECHNOLOGY........ccverrirmerireerisrireesississssssesisssssssssssssssssssssssssssssssssss | coneees ] e | WBFE ...l 1,000,000 88.000 | ...cvvvrerrerne 880,000 | ..ccooeveene. 1,000,000 | ...ovvererernen 880,000 | ... 120,000) 0 0 32,861 | 04/07/2015. | 02/15/2025.
46556L  AK 0 [ITAU UNIBANCO HOLDING SA........commvrviemnrrriiermnrisnnesissnessisnsesssssssssessssessssssssssssssssessssssssssssnnees | coneene | R | wveveseerees | veeen3FE | 999,710 [ 94.919 949,188 ....1,000,000 949,188 (50,578) 56 0 ....14,250 | 05/18/2015. | 05/26/2018.
46625H JQ 4 |JPMORGAN CHASE&CO. POV ..108.125 | ... 27,031,250 | ............25,000,000 24,997,483 0 (2,517) 0 ,687,500 | 01/14/2014. | 12/31/2049.
47032@ AH 4 |JAMES CAMPBELL CO LLC.......ooirieiicreiiicceieissseeisseesissssssssssesssssssessssnesssssssssssssessssssssssssens. | coneees . 98.994 989,939 1,000,000 | ... 0 0 0 09/26/2014. | 09/30/2026.
47032@ AJ 0 |JAMES CAMPBELL CO LLC.....oouuuiieiiimrreiimeneiesnessssseessissssssssssessssssssssssssssssesssssssessssssssssssens. | coveees e | 2| 01,000,000 ... 98.761 | covvorrecrreennne 987,607 | ..o 1,000,000 | ..o 1,000,000 0 0 0 09/26/2014. | 09/30/2027.
471109 AB 4 |JARDEN CORP JARDEN CORP 7.5% 05/01/2017.......cceveemrvemmerermeresmeressesssesessssssesssssssssssssssesssseseses | coneees . . ...102.250 511,250 500,000 498,881 0 77 0 .6,250 ...37,500 | 02/11/2010. | 05/01/2017.
479142 C@ 8 |JOHNSON MATTHEY PLC Johnson Matthey PIC..........ccvwcuucrveemnrrvenmnerresmesressnensesssensessssesssssnennes | eeevees | D | covveeerienns 112,734 6,123,165 5,431,500 5,431,500 0 0 (U I (618,766)| ...... 4660 |...... 4.660 | .o | s 106,165 | ............260,180 | 01/31/2011.| 01/31/2021.
48273*  AD 1 [ Centerplate INC.........vvveeuurrieienriiiissiiicrsisis s | srreies e | FE [0 [ 0.000 0 0 0 0 0 0 0. 0.000 |...... 0.000 [N/A..cc. [ oo (VN [ 11,973 | 12/31/2015. | 11/26/2019.
494550 BD 7 |KINDER MORGAN ENER PART KINDER MORGAN EN..........covsvrvrirmrmmiirnrismnessisnsesssssnessssneesees | coveeee e | e 2FE | i 513,325 | 83.169 415,846 500,000 512,217 0 (220) 0 0 [ 6.500 |...... 6.300 [MS...... 10,833 32,500 |02/23/2010. | 09/01/2039.
501044  CR 0 [KROGER CO THE.......ccosuuumiierriermeesesssssssseessss st sssssssses st s sssssssssssssssssssessssesssssssssssssssessssnsssns | soneees . ...102.069 2,041,376 2,000,000 1,993,617 0 (2,838) 0 (V) 5.000 |..... 5.022 |AO...... 04/10/2012. | 04/15/2042.
501889 AB 5 [LKQ CORP.......cvveiiurreeriaeressssressisessessssesssssssssssssesssssss s ssssss s sess s sssssssssessssssssssssnness | coseins | et |l BFE | nnnn..945,000 . 93.875 | oo 938,750 | ..o 1,000,000 938,750 (15,614) 4,906 0 (V) 4750 |...... 5512 [MN...... 01/16/2014. | 05/15/2023.
521865 AV 7 [LEAR CORP.....ccooouireiiirmreiisisreiise s sss s | ceneres . 202,750 | oo 1,027,500 | ..ovoonees 1,000,000 | ..o 1,000,000 0 0 0 (V) 5375 |...... 5.375 |MS...... 03/11/2014. | 03/15/2024.
527298  BD 4 [LEVEL 3 FINANCING INC......covuiriiuiriieriiieniieseiiesise i ssse s i sssessse s sssse s ssssessssessssssssins. | eneees . ...101.500 3,045,000 3,000,000 2,985,035 0 1,761 0 (V) 5.375 |..... 5465 [MN......| cccvvorrenne 20,604 | ............161,250 |02/05/2015. | 08/15/2022.
52729K  AM 8 [LEVEL 3 FINANCING INC......ovveeermrieeimmireeessrneessseseessssesssssssessssssssssssssesssssssssssssseessssssesssssssssensess | evveees e | e BFE | e 5,488,750 ... 98.229 5,402,606 5,500,000 5,402,606 (85,392) (752) 0 (V) 3500 |..... 0.000 [N/A..... 27,425 90,952 | 06/02/2015. | 05/31/2022.
532716 AM 9 [Ltd Brands Inc LIMITED BRANDS 6.9% 07/15........cccurrremmmerreimenereismsessessssesssssssesssssesesssssssesssssssessess | coveees ol ...107.250 160,875 150,000 150,371 0 (245) 0 (VI 6.900 |...... 6.728 [JJovcers | i ATT3 | v 10,350 | 01/07/2010.| 07/15/2017.
561233  AA 5 [MALLINCKRODT INTERNATIONAL FIN.......ooirimmiemmmmmeiammrremssmnsssssnsessssssessssssssssssssssssssssssssssnnens | coneees R| eend [ 4FE | ... ..1,000,000 |..... 96.500 | wovvovvererennne 965,000 | ...oovereenn. 1,000,000 965,000 (35,000) 0 0 0 [ 5750 |...... 5.750 |FA....... 23,958 55,583 | 07/30/2014. | 08/01/2022.
56585A AD 4 |MARATHON PETROLEUM CORP 5.125% 3/1/2021.......ccvvumumurreemmereessmerseisenersessseessssenessesseessssssnens | ceveees I 1] 2FE | oo 11,993,640 |...105.004 | ...oooovueee 12,600,486 | ............ 12,000,000 | ...ooveeres 11,996,652 0 (1,044) 0 (V) 5125 |..... 5131 [MS..cco. | vovvvernnnee 205,000 | ............615,000 | 01/27/2011. | 03/01/2021.
591709 AM 2 [MetroPcs Wireless INc METROPCS WIRELESS...........cvvvieirrienmesiisnnssessssssesssssssssssssessssssssssnsess | soseees U [PPOOOOOOS I o 3FE ...103.125 2,062,500 2,000,000 2,000,000 0 0 0 0 [ 6.250 |...... 6.250 |AO...... 03/08/2013. | 04/01/2021.
591709 AP 5 MetroPcs Wireless Inc METROPCS WIRELESS..........cviiurriiemirniienesisnessissssssssssssssssssesssssseens | coneeee | e 3FE . 101.875 | LIV — 1,000,000 | ..o 1,000,000 0 0 0 (U 6.625 |...... 6.625 |AO...... 03/08/2013. | 04/01/2023.
603158  C* 5 [MINERALS TECH INC.....ovvoiuirrirrrrississesssssssssesssssssessssssssssssesssssssssssessssssssssssssssssssssssssnns | soseees e | e BFE [0 [ 0.000 0 0 0 0 0 0 0. 0.000 |...... 0.000 [N/A..... 06/12/2015. | 03/08/2021.
62943W  AB 5 |NRG YIELD OPERATING LLC........ocrrveeermrreiiierreissessisssesssesssessssssesmsssssessssssssssssssssessssssesssssennens | coveees | T |l BFE | 976,559 | 82.750 | wovvvrverrvennne 827,500 | ..ovvvvreene. 1,000,000 | ..ovooveerreenee 827,500 | ..oooone (149,989) 930 0 0 [ 5375 |..... 5709 |FA...... 07/22/2015. | 08/15/2024.
62952Q AB 6 |NXP SEMICONDUCTORS NV......cooiiuuiiimmriumiiimrissssisessssessssesssssssse s ssssesssssssse s sssessssssseensses | soveees F ...109.970 817,077 743,000 814,278 0 (1,529) 0 (V) 1.000 | ....(1.376) | JD....... 12/02/2015. | 12/01/2019.
641423  BM 9 [NEVADA PWR CO NEVADA POWER CO. 5.95% 3/1.......covveemrreiemcrresimsreesisessesssnessssssessssssssssssans | coneeee . ...100.926 201,851 200,000 199,987 0 67 0 0 5.950 5983 [MS..... 3,504 11,900 | 01/10/2006. | 03/15/2016.
67001B  AQ 6 [NOVELIS INCIGA.......covveerrieinerrecssereissessesssssessesssessssssssssssssssssssssessessssssssssssessessssesssssesssssnnens | eoveene | Lo | conseevniinns [ e FE | i 4,950,125 | ... 95219 | oo 4,737,135 | oo 4,975,000 | ....oooonee 4,737,135 (213,835) 845 0 0 [ 4.000 |...... 4144 NIA.... | oo 553 | ............116,636 | 06/03/2015. | 05/18/2022.
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67054L  AB 3 [NUMERICABLE GROUP SA ..1,000,000 |..... 96.500 | ... ..965,000 | .. ....1,000,000 965,000 (35,000) 0 0 04/23/2014. | 05/15/2022.
67054L  AC 1 [NUMERICABLE GROUP SA.......ccoomsiumirieriinenieseisesisesessnesssssssssessssessssessssesssssesssessssesssssssssssnnse | conenee | R | sevenen] | coecFE [ ciiiii...500,000 | ... 96.500 482,500 500,000 482,500 (17,500) 0 0 04/23/2014. | 05/15/2024.
675758  AC 0 |[ODEBRECHT FINANCE LTD......coosvvvriernrrriecreisrnesnissessssssessesssssssssssesssssssssssssssssssssssssssssessssnes | ooneeee | F | vevveires [ eeeie2FE | i 476,875 | s 55.375 276,875 500,000 488,285 0 2,228 0 10/29/2009. | 04/21/2020.
69073K AP 7 | OWENS-BROCKWAY GLASS CONTAINER........ccrvevrerreemmrreismeneeisenssesssenssssssssssssssssssssssesssssenees | evveene | oo | cvnssersenns [ eerii2FE | ovvverriennerr 995,008 | ... 99.525 992,762 997,500 995,047 0 41 0 09/02/2015. | 08/05/2022.
706451 BC 4 |PEMEX PROJECT FUNDING MASTER T PEMEX PRO ..1,027,000 |...113.393 | .............. 1,474,107 | oo 1,300,000 | ..o 1,115,068 0 13,835 0 02/10/2006. | 12/01/2023.
706451 BD 2 |PEMEX PROJECT FUNDING MASTER T PETROLEOS ..1,720,926 |...117.650 2,470,658 2,100,000 1,794,583 0 10,262 0 02/08/2006. | 09/15/2027.
723787 AF 4 |PIONEER NAT RES CO PIONEER NATURAL RESOU ...106.470 532,349 500,000 497,885 0 808 0 01/26/2010. | 05/01/2018.
T3179P AK 2 [POLYONE CORP.......coorrriirnrismmsssissssssssssssssssssssssssssssssssssssssessssssssssssssssssssssssssssssssssnnessens | evveees | oo | cvvssesssssns [ eerieFE | ovsverrenrnnnn 300,625 | ovee 97.750 488,750 500,000 488,750 (11,720) (65) 0 02/13/2013. | 03/15/2023.
74264*  AB 2 [PRISALHCLLC ..2,000,000 |..... 99.767 | ..............1,995,341 2,000,000 2,000,000 0 0 0 04/15/2014. | 04/15/2026.
74273@ AC 7 |PRIT CORE REALTY HOLDINGS LLC PRIT CORE ..1,500,000 |..... 97.429 ...1,461,439 ....1,500,000 ..1,500,000 0 0 0 02/14/2013. | 02/14/2025.
74347@ AA 3 |PROSIGHT GLOBAL INC ..1,000,000 |...113.033 | ... ..1,130,329 | .. ....1,000,000 | ..............1,000,000 0 0 0 11/27/2013. | 11/26/2020.
743663  B* 6 [PROTECTION ONE INC.......oovooereeereeeeeesesisssssssssssssssssssssssssssssssssssssssssssssensssssssssnsssssssssnssssnssssons | soenees | o [ evsenrsiiens | coenidbFE [ rovreriiessiiseniinnnnns0 [ 0.000 0 0 0 0 0 0 12/31/2015. | 03/21/2019.
74876W AP 0 | QUINTILES TRANSNATIONAL CORP........ccvvvrumrreimereisinersessenessesssesssssssensssssesssssssesssssssessssssessssss | wesene | o0 [ eevveeernnnes | e3P E | cvrvrirennnn 8,932,613 [ o 99.625 8,921,419 8,955,000 8,921,419 (10,753) (441) 0 05/28/2015. | 04/29/2022.
751277 AN 4 |NESTLE PURINA PETCARE CO NESTLE PURINA P 2129621 | e 6,273,652 | ...oocvrnne 4,840,000 | ..ocvrvenes 4,955,607 0 (16,427) 0 . . 09/06/1994. | 05/01/2021.
751277 AR 5 |NESTLE PURINA PETCARE CO NESTLE PURINA P, ...128.488 6,424,423 5,000,000 4,884,942 0 11,400 (VN FUOURRRRRORPRROON | I IO 8125 |.....8.565 |FA....| cooverreerne 169,271 406,250 | 09/01/1994. | 02/01/2023.
767754 CH 5 |RITE AID CORP ...103.125 206,250 200,000 200,000 0 0 0 9,188 03/19/2015. | 04/01/2023.
780153 AU 6 |Royal Caribbean Cruises Ltd ...103.000 | ..coovereene 1,030,000 | ..ooooovns 1,000,000 | ..oocovevneeee 1,014,310 0 (1,703) 0 03/26/2013. | 11/15/2022.
79575@ AK 3 | SALTCHUK RESOURCES INC 4.270% 6/25/2028...........coovvvveemreereiennereonsesseissssssesesssssessssssssssosssssssies | eoveeee | oo | covneeii | vocvenneni | eevvirernnnns1,500,000 | ... 93413 ...1,401,196 ....1,500,000 ..1,500,000 0 0 0 06/25/2013. | 06/25/2028.
79575@ AL 1 |SALTCHUK RESOURCES INC.......cooosiiiriereieenieneeisenesnesseesesssssisssssssnessssssssssssssssssssssssssnsssnnnss. | eeveee | ae | cvvveeii | eevvveneii | coneererennnn 1,500,000 | ..o 93.215 ..1,398,227 | .. 1,500,000 | ..............1,500,000 0 0 0 09/02/2014. | 09/02/2029.
80918T AA 7 |SCORPIO TANKERS INC 255,209 279,000 255,209 (29,681) (404) 0 10/01/2015. | 07/01/2019.
81211K AU 4 |SEALED AIR CORPORATION SEALED AIR CORP 5 1,020,000 | .. 1,000,000 | ..............1,000,000 0 0 0 03/07/2013. | 04/01/2023.
81725W  AG 8 | SENSATA TECHNOLOGIES BV 4.875% 10/15/202..........cccccmvvvricranerrirsrenrenssensssssensessssessssssessessnnes | eovene | F [ eoveveiinnes | ereeBFE | ivviiiiinnnn 958,750 | ... 97.250 | .... ..972,500 | .. ....1,000,000 965,403 0 3,495 0 01/22/2014. | 10/15/2023.
81725W  AJ 2 | SENSATA TECHNOLOGIES BV........cccvvverrrricrriinsenriesssissssssisssssssssssssssssessssssssessesssensss. | vevene | R | covvern] | in3FE | v 400,000 | ..o 96.500 386,000 400,000 386,000 (14,000) 0 0 03/19/2015. | 10/01/2025.
829259 AR 1 [SINCLAIR TELEVISION GROUP INC.......ooorriurermerererermeresseessenssssessenssnsssssesssssessensssssssenssssssnes | coneree | | severnen] | coeendFE | 11,000,000 | ... 97.000 | ..vvrvererrenne 970,000 | ...oooevuvn. 1,000,000 970,000 2,500 0 0 07/09/2014. | 08/01/2024.
82926# AF 2 |SINCLAIR TELEVISION GROUP INC.......cevrvermurreemmmnreesierressmsersessssessessssensessssesssssssessssssesssssssensees | coveene | ee | wvesveseesees | veee3FE | e 2,981,269 | . 99.000 2,955,150 2,985,000 2,955,150 (26,028) (90) 0 05/08/2015. | 07/31/2021.
83379  AD 7 [SODEXO INC..oovooorieriieeeiieseisssissesesssesssesssssessssssssssssssssssssssssssssssassssssssssesssssnssssessssssssssssssssssanssss | vonnees | o [evvssesiens | cosmvereen [ ciiennnnnn5,000,000 | ... 93.510 ...4,675,524 5,000,000 5,000,000 0 0 0 . 03/04/2014. | 03/04/2026.
84762N BB 6 [ SPECTRUM BRANDS INC.......coooourreeimmrresimereessneesesssssssssssessssssesssssssesssssssesssssssssssssnessssssesssssnns | evveiee | o | consverssss [ eeriiOFE | coneeerrennns 1,683,698 | .oe. 99.482 | ... 1,679,326 | oo 1,688,069 | .....cccooe... 1,679,326 (3,944) (428) 0 ....17,581 | 08/20/2015. | 06/09/2022.
848609 AA 1 [SPIRITS OF ST.LOUIS BASKETBALL.......ooeeeeeeeeeeeeeeseeeeereeseseeenesssesessnesssesssssssssnesssssssessssnsssesnenes | ceneree | oo | svvieerni2 | ceeeni2FE | oo 5,413,308 | ... 95.533 5,171,482 5,413,308 5,413,308 0 0 0 286,905 | 02/20/2014. | 03/31/2033.
85205T AF 7 |SPIRIT AROSYSTMS .102.250 | oo 1,022,500 | ..oooooens 1,000,000 | ..oocovenreees 1,000,000 0 0 0 52,500 |03/04/2014.| 03/15/2022.
852060 AD 4 |SPRINT CAPITAL CORPORATION........cccommmrveemrmrmeiemmermeiesnnesssssensesssnssssssessesssssssssssessesssnesssssnnnss | coveene oo | eevverresd | eeeenFE | iiiiiii.869,675 | ... 69.750 599,850 860,000 599,850 | ..ooooue (156,513) (437) 0 [ o0 | 0008875 {18750 [MNcoes | e 7,555 [ e 59,125 | 07/16/2014. | 11/15/2028.
85571N  AB 5 |STARZLLC STARZ FINANCE CORP 5% & 9/15/. ...101.250 506,250 500,000 501,995 597 (1,102) 0 [0 | 0005000 {4753 [MSe | e 7,361 [ . 25,000 |02/13/2013. | 09/15/2019.
858119  BC 3 [STEEL DYNAMICS INC.....vvveerrrriireeriisneerisesessssnessisssssssssssessesssssssssssssssssssssssssssssssnsssssssonsess | coneene | oe | wveeveseerees | ceeeFE | wireennnnn 1,000,000 | 92.625 | ..o 926,250 | ..ooovvreenne 1,000,000 926,250 (73,750) 0 0 25,625 | 05/12/2015.| 10/01/2021.
85915 AB 9 | STERIGENICS-NORDION HOLDINGS L 0 0 0 0 0 0 12/31/2015. | 04/27/2022.
86614D  AG 3 [SUMMIT MATERIALS LLC.......ovvverrrriinrereisresrissnessssssesssssssessssssesssssssessssssssssssossesssssnssssssnsensees | evveeee | oo | cvvnvensen [ oo AFE | 990,025 | ... 98.688 981,941 995,000 981,941 (8,235) 150 0 . . 08/04/2015. | 06/24/2022.
86828P AG 8 [SUPERIOR PLUS CORP ...101.150 418,697 413,937 418,697 (4,259) (1,396) 0 (21,065) | ...... 6.000 |.....4.554 [JD...cc. | covermrrrrirninnnn 68 | oo 12,421 | 10/01/2015. | 06/30/2019.
877249  AD 4 [MONARCH COMMUNITIES INC.......overermrrircrirrrinererssinersssnsssneessesssssesssessssessssenssssesssensssessneness | conenee | o [eereeees 16 | e dFE | 11,000,000 | ... 95.875 ..958,750 958,750 3,750 0 (VT [OOSR | N IO 5.625 18,750 56,250 | 02/28/2014.| 03/01/2024.
88031N  AA 5 | TENASKA ALABAMA Tenaska Alabama Partners ...103.500 | ... ,800,985 | .............1,740,082 | .............. 1,753,780 0 (2,355) (0 [SOURRROONN | B IOO 7.000 |......8.760 [MJISD..| ..coverrreerrnene 338 ...121,806 | 07/25/2007. | 06/30/2021.
881609 AZ 4 |TESORO CORP ...100.000 35,000 35,000 0 0 (VI [OOORONN | B I 5.375 08/06/2014. | 10/01/2022.
883203 BU 4 |TEXTRON INC ...101.892 3,566,237 3,500,000 3,494,046 0 598 (U FUOUSRRPRORPRPOON | IO 4.300 01/23/2014. | 03/01/2024.
893570 BW 0 |Transcontinental Gas Pipe Line TRANSCONT ...101.023 202,046 200,000 200,000 0 0 (VN VORI | I IO 6.400 04/06/2006. | 04/15/2016.
89675* AP 2 | TRITON CONTAINER INTERNATIONAL Triton Co .106.798 | ............ 11,427,404 | ............ 10,700,000 | ............ 10,700,000 0 0 (VN SUUORRRRIRRROROON | IO 6.600 119,662 04/30/2010. | 04/30/2022.
89675* AR 8 | TRITON CONTAINER INTERNATIONAL Triton Co ...106.990 3,530,657 3,300,000 3,300,000 0 0 0 [0 e 6.650 06/30/2010. | 04/30/2022.
90011Q  AA 8 | TUTK TEIBKOMUN.......vveuereeerrriinririsrieisesiesiessiesssssisessssssssssssssssssssssssssssssssssesssssssssesss | eevenee | R | vevvvnenins | e 2FE | i, 996,120 | .o 98.500 | ..oorvereiinnes 985,000 | ...ovovuvn. 1,000,000 997,234 0 735 (VN [OURPORRORRRROOON | N IO 3.750 06/12/2014. | 06/19/2019.
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911365 AX 2 |UNITED RENTALS NORTH AMERICA | ..102.125 541,263 530,000 541,263 (1,620) (2,207) 0 ....32,463 | 08/01/2014. | 06/15/2023.
911365 BB 9 |UNITED RENTALS NORTH AMERICA | 98.500 | ..oovevuvn 1,477,500 | ..covooecen. 1,500,000 | ..o 1,477,500 (22,500) 0 0 03/12/2014. | 11/15/2024.
911365 BD 5 |UNITED RENTALS NORTH AMERICA | 97.500 390,000 400,000 390,000 (10,000) 0 0 03/12/2015. | 07/15/2025.
912920 AC 9 |US West Communications QWEST CORP 6.875% 96.750 48,375 50,000 36,790 0 263 0 09/27/2002. | 09/15/2033.
94353@ AB 0 |WAVEDIVISION HOLDINGS LLC. 98.500 ,954,885 | .............1,984,655 | ... 1,954,885 (34,011) (720) 0 07/17/2015. | 09/10/2019.
97314X  AK 0 |WIND ACQUISITION FINANCE SA 93.625 ..936,250 936,250 (1,875) 0 0 04/08/2014. | 04/23/2021.
98954# AB 2 |ZIEGLERINC 95.449 954,489 (45,511) 0 0 04/22/2014. | 04/17/2024.
999999 99 8 | SUMMArY AQIUSIMENL ... sessesnssssssesssssssesssssessssssssssssnesssssnns | coneene | oo | wesesnensees | eoreeii@Z | evvvverennenne(141,912) | e 0.000 ...(141,912) 132,271 (147,024) 0 12/31/2015. | 01/01/2017.
BOROM3 AC 3 |BARRY CALLEBAUT. ..103.545 | ... ,035,451 | .. ..1,014,595 0 (1,562) 0 01/16/2014. | 06/15/2023.
000000 00 O [KSHOLDINGS CORP. ...123.362 410,198 332,516 398,135 0 (4,566) 0 10/01/2015. | 12/20/2019.
000000 00 0 [HARRIS CORPORATION ...100.000 973,077 973,077 973,077 0 0 0 07/06/2015. | 02/24/2018.
000000 00 O [SCIENCE APPLICATIONS INTERNATL. ..c.rvveermmrrrerrnerrissnsssssnnnsssssssnssssssnsssssnsssssssssssssssnsssssssnssss | senvees | oo | svervnnned [e0re8FE | civvnrrrnnnns 1,985,025 |.0.99.917 | 1ovvrvnienns 1,988,342 | ..covovuvn. 1,990,000 | ..ovvvvevne 1,984,784 0 (241) 0 05/28/2015. | 04/21/2022.
000000 00 O |PRIMESOURCE BUILDING PRODUCTS 0 0 0 0 0 0 12/31/2015. | 05/01/2022.
000000 00 O [A. SCHULMAN INC 983,806 995,000 983,806 (8,725) 19 0 . 06/17/2015. | 05/11/2022.
000000 00 O [CHS/COMMUNITY HEALTH SYSTEMS | 975,255 995,000 975,255 (19,745) 0 0 [ ovvrerirsenrnens0 | 004.000 |.....4.065 [N/A..... | oo 11 | 22,571 | 06/10/2015. | 01/27/2021.
000000 00 O [BURGER KING WORLDWIDE INC 492,438 495,847 492,438 (2,168) 2) 0 10,537 | 06/10/2015. | 12/12/2021.
000000 00 O [CALPINE CORP. 3,773,538 3,980,000 3,773,538 (187,189) 626 0 [ o0 [ 00.3.500 |......3.636 [N/A..... | o387 [ e, 77,002 | 06/15/2015. | 05/22/2022.
000000 00 O |CONVATEC INC 978,002 995,000 978,002 (14,631) 121 0 22,323 | 06/24/2015. | 06/04/2020.
000000 00 O [ENDO PHARMACEUTICAL INC.......oocureemrerereimerisessssesisasesssesssesessseneseesssnesssesensssesssssesssesssnesssnne | venene | oo | eeveenerirns | cereei8FE | cvvivrrrrernn 1,995,000 | .....98.500 | cvvoorvvevneee 1,970,000 | ...cvoouee. 2,000,000 | .....ccoeene. 1,970,000 (25,032) 32 0 [0 [ 13.750 |.....0.000 [ N/AL | o208 | e 19,167 | 09/30/2015. | 06/24/2022.
000000 00 O [MINERALS TECH INC 698,596 699,471 698,596 (3,121) (354) 0 [ o0 [0 3768 {......0.000 [N/A..... | coveoiriceeenn 578 [ e 13,619 | 06/24/2015. | 05/09/2021.
000000 00 O |WEST CORP. ...1,995,000 ..1,980,123 0 123 0 0 |12/11/2015. | 11/20/2021.
000000 00 O |[BAOSTEEL HONG KONG INVESTMENT. 588,150 598,931 0 31 0 0 | 11/25/2015.| 12/01/2018.
C9824@ AF 7 |WORLEYPARSONS CANADIAN FINANCE 3.45% 09/.........couvevvermmrrermsenrinmsesssssssnsssssesssssnsessessens | eeevee | A | covvveerinns [ e | ovveerrnnnn4,300,000 | .....96.994 | ..ooovcons 4,170,731 | oo 4,300,000 | ..ooovonne 4,300,000 0 0 0 0 [.3450 |.....3.450 [MS......| cooveorrenrs 44,505 weerr. 148,350 | 09/13/2012. | 09/13/2019.
D2736# AJ 8 | FRITZ DRAXLMAIER GMBH & CO KG: ...100.314 2,724,271 2,715,750 2,715,750 0 0 0 (309,383) 23,969 98,880 | 04/02/2014. | 04/02/2021.
D2736# AK 5 |FRITZ DRAXLMAIER GMBH & CO KG ...100.711 547,010 543,150 543,150 0 0 0 (61,877) 04/02/2014. | 04/02/2024.
E2R224 AA 5 |CAJA DE AHORROS Y PENSIONES DE ...101.759 773,786 760,410 773,786 (16,726) (4,152) 0 (24,815) 10/01/2015. | 11/25/2017.
E35471 AA 4 [SACYRSA 79.969 434,352 543,150 434,352 (18,871) 5,811 0 (14,227) 10/01/2015. | 05/08/2019.
E7650Q AA 3 [NHHOTEL GROUP SA ...122.653 799,428 651,780 773,525 0 (11,399) 0 (24,282) 10/01/2015. | 11/08/2018.
EJ5883  $0 1 |BELDEN INC BELDEN INC 5.5% 4/15/2023 ..100.693 | .............. 1,093,828 | ....ccoovvenes 1,086,300 | ...cooovneees 1,086,300 0 0 0 (123,753) 03/14/2013. | 04/15/2023.
F1453Y AC 3 |CEGEDIM . 105.817 | e 1,149,490 | ..ooovevrnres 1,086,300 | ..oooverneeee 1,129,021 0 (15,367) 0 (126,649) 04/07/2014. | 04/01/2020.
G2967* AA 8 |AVAGO TECHNOLOGIES LTD. 99.813 11,879,216 | coooveveene 11,901,532 | ...ooonce. 11,928,605 0 (2,738) 0 0 08/21/2015. | 05/06/2021.
G3646# AC 7 |FORTH PORTS LTD 109.778 | ... 10,678,948 9,727,740 9,727,740 0 0 0 (563,374) 12/05/2013. | 12/05/2031.
G9105# AA 2 |PORTMAN ESTATE FUND 20 PORTMAN ESTATE FU 99.914 824,671 825,384 825,384 0 0 0 (47,801) 03/05/2013. | 03/05/2028.
G9105* AA 6 |PORTMAN ESTATE FUND 26 PORTMAN ESTATE FU 99.914 | oo 1,060,292 | ..ooooovres 1,061,208 | ...cooevveeee 1,061,208 0 0 0 (61,459) 03/05/2013. | 03/05/2028.
G9105@ AA 4 |PORTMAN ESTATE FUND 22 PORTMAN ESTATE FU 99.914 | oo 1,060,292 | ..ovoovvees 1,061,208 | ..ocoverreene 1,061,208 0 0 0 (61,459) 03/05/2013. | 03/05/2028.
J23426  AA 7 |IIDACOLTD ...112.,537 467,754 415,645 445,204 0 (1,726) 0 (2,419) 10/01/2015. | 06/18/2020.
J3893W  AE 3 |LIXIL GROUP CORP. 101,625 | ..ocoveee 1,774,076 | ..ovooes 1,745,708 | ..covevveeee 1,748,540 0 157 0 2,659 11/05/2015. | 03/04/2022.
J43293  AA 7 [MISUMI GROUP INC ...123.425 493,700 400,000 434,580 0 (3,220 0 0 10/01/2015. | 10/22/2018.
J47399  CB 4 [NAGOYARR CO .110.387 | 1,651,744 | ..o 1,496,321 | ..ccovenneees 1,619,275 0 (2,561 0 5,709 11/05/2015. | 12/11/2024.
J49162  AK 6 [NHK SPRING CO LTD ...107.262 375417 350,000 375,417 (2,447) (611 0 0 12/08/2015. | 09/20/2019.
J63581  AB 8 |PARK24 COLTD ...119.262 693,989 581,903 613,579 0 (4,130 0 (3,333) 10/01/2015. | 04/26/2018.
J67588 AB 9 |RESORT TRUST INC ..118.762 592,354 498,774 581,049 0 (3,781 0 (3,157) 10/01/2015. | 12/01/2021.
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J72768  AG 9 [SHIMIZU CORP. @.... 2z .886,952 |...106.500 885,324 831,290 894,224 0 (2,215) 0 ....(1.630) 0 0 | 11/04/2015. | 10/16/2020.
J77454 AL 0 | SUMITOMO FORESTRY CO LTD. @.... ...107.537 536,366 498,774 508,928 0 (1,199) 0 ...(0.934) 0 0 [10/01/2015. | 08/24/2018.
J81195 BD 0 | TAKASHIMAYA CO LTD @.... LALTET | s 1,486,838 | ............. 1,330,064 | .............. 1,459,568 (1,897) (4,655) 0 ...(1.902) 0 0 | 11/05/2015. | 12/11/2020.
J8177B AA 3 |T&D HOLDINGS INC @.... ..102.125 339,582 332,516 337,649 0 (311) 0 ....(0.366) 0 0 | 10/01/2015. | 06/05/2020.
J82270 AU 3 |TENINLTD. @.... ...116.262 676,532 581,903 648,769 0 (6,046) 0 ....(3.657) 0 0 [ 10/01/2015. | 12/12/2018.
J82270 AV 1 |TEMINLTD. @.... ...120.350 600,274 498,774 567,863 0 (3,125) 0 .(21471) 0 0 | 10/01/2015. | 12/10/2021.
J83173  AH 7 | TERUMO CORPORATION @.... ...118.975 791,222 665,032 754,522 0 (4,048) 0 .(2.118) 0 0 [10/01/2015. | 12/06/2021.
J94104 AK 2 |UNICHARM CORP. @.... ...121.000 502,930 415,645 473,966 0 (3,316) 0 ...(2.755) 0 0 [ 10/01/2015. | 09/25/2020.
L0426@ AA 9 |AWAS FINANCE LUXEMBOURG 2012.........coovveemrrermeereiesnsisnssssenesssssssesssssssssnssssnnesssensssssssssnsssenes | envieee | R | consevrsnies | 0000 3FE | cinriiinnes 1,165,983 | .... 99.500 | ....cooee.... 1,157,145 | ... 1,162,960 | .............. 1,157,145 (8,213) (626) 0 [0 [.3.500 ... 0.000 [N/A..... | coovevirerianns 8,706 | ..oovvvvnee 13,794 | 06/16/2015. | 07/16/2018.
L1185  AB 8 |BOSTONMED ACQUISITION GMBH.........ccccovriiirinriinciinnriissiisssissiisssisssssssssssssssssssssssssssssssnnses | eovinee | oo | convevnnenees | e BFE | 991,024 | L 98.000 969,565 989,352 969,565 (22,075) (284) 0 3.990 3,408 11,213 | 08/21/2015. | 08/28/2019.
L3439R  AA 0 |FF GROUP FINANCE LUXEMBOURG SA.......ccccoourviriiminiiniinnniisnsisssinsssssssiisssssssssssssssssnssssnnns | eevveee | D | voveevvnenns | voveencBZ | v 1,745,637 | oo 83.125 1,715,675 .1,700,362 0 20,601 0 (65,876) | .. 17,961 0 [10/21/2015. | 07/03/2019.
L4669Z AA 1 [GVMDEBENTURES LUX 1 SA......oviiirrierrinreeeneinsesensssnssessssesssssnsssesssssssssssssssssssssssssssssssssssnns | conenee | D [ eevvnverrnee | coneeeeidZ | i 1,067,859 | ... 83.250 | ... ..994,779 994,779 (60,651) 13,084 0 (25,513) 26,282 0 [10/23/2015. | 02/14/2018.
M0000C AC 3 |AABAR INVESTMENTS PJSC........ccoomriiriiiniiinsisnnississnississssissssessssssssssssssssssessssssssesssnsness. | eenveee | D | ovnevveenns [eevieeni2Z | i 932,432 | .00 93.806 815,212 891,406 0 (694) 0 (40,332) 6,648 0 [ 10/21/2015. | 03/27/2022.
M1495G  AB 6 |AROUNDTOWN PROPERTY HOLDINGS P ..125.000 | .covvoonvend 2,172,600 | ..ooovvrnnee 1,738,080 2,020,331 0 (11,334) 0 (81,382)]......3.000 | ....(0.693) [MN...... | weoorrevrnnee 34,334 | .o 26,072 | 10/21/2015. | 05/05/2020.
N1614R  AX 9 [BRITISH TRANSCO INTERNATIONAL GTD-bY-Mul.........coovvvirnricriinriinniccnniiencsenivsnsissniisnnsisnis | @ | F [ | e AFE | 3,909,640 ... 78.945 | ..o 5,526,150 | ....cccoouue 7,000,000 | ..ooooevvenees 5,102,025 0 268,883 0 0 0 [01/27/2011. | 11/04/2021.
N6667A  AA 1 |OCINV. ...113.750 617,833 543,150 617,833 (17,333) (6,971) 0 (28,738)| .. 5,636 0 [ 10/21/2015. | 09/25/2018.
N81408 AA 9 |SONAE INVESTMENTS BV........coovviiiriiriinriinncsninnississessissssssisssssssssssssssssssssssssssnssees. | aovseee | D | ovvvvinnens | coveencBZ | i 551,097 | L 98.463 534,799 543,150 534,799 (110) 603 0 (16,791) 084 [JD....... | oo 506 | oo 4,468 | 10/01/2015. | 06/11/2019.
Q3535# AD 8 |[ENVESTRA VICTORIA PTY LTD Envestra Victo 114444 11,444,446 | ............ 10,000,000 | ............ 10,000,000 0 0 0 [ coiierireicnen0 [ 8520 | .o 6.520 [JJ.coes| v 326,000 | ............652,000 |07/01/2010. | 07/01/2027.
X61161 AW 9 [OUTOKUMPU OYJ.....oouirierinsinnerissssessssssessssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | eoneene | D | consseneenns |evneenesssd | covsnrnrennnenn 178,568 | oovee 78.064 169,602 217,260 169,602 (5,691) 2,228 0 .(5,503)].....3.250 |...... 8.914 5,971 0 | 10/01/2015. | 02/26/2020.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: XXX oo 444,772,575 | ... 432,592,821 | .......... 425,908,424 (5,108,838) | ........... (103,780) | ooovvvveiririinane 0[.....(2,725,845) XXX | XXX | e 5473105 | ....... 19,476,462 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
05990T AU 1 |BANC OF AMERICA FUNDING CORPOR...........ccccoommmvimmminniiinniiinnnisnnsinseinsssssssssnnssnssssnsssssssssnns | coneeee | | avvieenni | e IFM | i 4,467,153 | ... 99435 | ..coovvenv 4,441,897 | ...ccoovnnnn 4,467,153 | ............. 4,467,153 0 0 0 [0 [3.750 | 3.826 [MON... | ..cccccccooeee 13,960 | ............139,599 | 02/10/2015. | 02/01/2037.
126694 3B 2 |CWHL_06-8 CWHL 2006-8 TAT.......ccvvuiririiiinniisciiissiisssiisssisssssssssissssssssssssessssssssessssssssesssnsssnes | coenee | oo | eeviveeni | conee3FM | 00,950,705 | ... 96.600 917,758 950,056 917,758 24,678 1,247 0 [ coiierineieeen0 [ ..8.000 ... 6.004 [MON... | ..coooonrrunnas 4750 | oo 57,010 | 03/01/2006. | 05/01/2036.
52524V AQ 2 |LEHMAN XS TRUST LXS_07-15N.....ccrverrrrirrrirrnrierirsessnerssssssnsrssssssssssesssssssssssssessssssssssssssssssnens. | eeveee | oo | covneeii2 | eoree ITFM | iiiiiinne..6,314,622 | ... 67.817 6,240,315 9,201,635 6,326,287 0 11,665 0 [0 [ 1322 | 7.026 2,365 26,533 | 09/30/2015. | 08/26/2047.
68389F CG 7 |OPTION ONE MORTGAGE LOAN TRUST OOMLT 200.........ccccuemmieeriinniieniienienissnnisenessssieniis | enenee | | eevceenni | o TFM | ii00.110,393 [ 95.287 105,396 110,609 110,609 0 0 0 [0 [...0.962 | ..o 1.971 09/24/2002. | 08/25/2032.
74958E  AC 0 |RESIDENTIAL ASSET SECURITIES C RFMSI 200..........c00cniiuieininerinssnisssiisenissssnsssesisssssssssssssnsssenes | coneees | oo | svenseinl | coneee IEM | i 367,428 ... 93.345 344,024 368,551 344,024 (15,234) (12) 0 | |......6.000 |...... 6.064 06/04/2007. | 12/25/2036.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities XXX [, 12,049,390 | ............ 15,098,004 | ............ 12,165,831 9,444 12,900 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
125910 AH 6 | COMM MORTGAGE TRUST COMMT4-UBS.........ccoooiriiriiicisresnnisneessesssissssssnisssssssssssnssens | coneeee | o [ eosseneieinns | coneee FM| 838,087 |...103.650 863,752 833,333 838,070 0 (17) 0 0]...4199 | ... 4.134 2,916 0 [12/21/2015. | 03/01/2047.
12591U  AJ 2 [COMM_T4-UBS2.......oiiiisii s ssssssssssssssenssssssins | connens | oo [ covsensiinns | conees 1FM 1,080,779 {...105.239 | .............. 1,130,364 | .............. 1,074,090 | ............. 1,080,756 0 (23) 0 0]...4701 |.... 4.633 4,208 0 [12/21/2015. | 03/01/2047.
125910 AL 7 |COMM MORTGAGE TRUST COMMT4-UBS..........costviirrirriiniieneiesiiessinessiesssssssssssssssssesssssssssns | coneeee | oo [ eerierei2 | vvens 1FM ...101.867 603,641 592,577 596,304 0 (31) 0 0...4.983 | ... 4.975 2,461 0 |12/21/2015.| 03/01/2047.
17322A AL 6 |CITIGROUP COMMERCIAL MORTGAGE..........ccocoinriiriiniiniieninsienessssssesssssssssssssssssssnnies. | evvies | oo | eeeeri2 [ evvees 1FM ...102.397 2,559,937 2,500,000 2,541,227 0 (3,882) 0 0]...4.653 |... 4.481 [MON... | oo 9,693 | ...........116,828 | 02/28/2014.| 03/01/2047.
92976B DX 7 |WACHOVIA BANK COMMERCIAL MORTG........oveerrirreeneisneissessssssesssssssnssssssssssssssnsssssssssnsssnsssas | evvsee | oo | cerneri 2 [ ervens 1FM ...100.000 | ... ...1,256,780 ....1,256,780 ..1,256,780 0 (31,405) 0 0]...5515 |...... 3.781 07/29/2013.| 01/01/2045.
962217 AK 3 [WFRBS_T4-LCT4......ooccccss s sssssssssnnssnnns | connees | oo [ creeeens O | coneee 1FM . ..107.092 | ... 1,947,140 | . ...1,818,186 | .... ..1,864,240 0 (1,106) 0 0....4.907 |.... 4.538 10/15/2015. | 03/01/2047.
96221T AL 1 |WF-RBS COMMERCIAL MORTGAGE TRU........oooiiiiiiiiisiiissiissiissiissiisssssssisssssssssssssssssssnisnns | conenee | oo | ceneenn 28 o 1FM 1,003,739 |..... 97452 | .........c.... 1,022,243 | ............. 1,048,976 | .............. 1,004,665 0 926 0 [0 |...4.344 | 5.019 10/15/2015. | 03/01/2047.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. 9,262,977 XXX 9,383,857 9,123,942 9,182,042 0 (35,538) 0 XXX XXX XXX
Industrial & Miscell; (Unaffiliated) - Other Loan-Backed and d it
02377A  AA 6 |AMERICAN AIRLINES ...100.000 | .covoerenne 1,309,136 | ..ocovvvuvn. 1,309,136 | .cccovvvevne 1,309,136 0 0 0 0 {....3.700 |...... 3.700 [AO...... | coorererrrenne 12,110 | oo 50,456 | 09/02/2014. | 10/01/2026.
1248EP  AZ 6 |CCO HOLDINGS LLC/CCO HOLDINGS CCO HLDGS, ...100.000 500,000 500,000 493,306 5,052 754 0 0]...5125 | ... 5.354 9,681 25,625 |02/22/2013. | 02/15/2023.
167885 A* 3 | CHICAGO PARKING METERS LLC ...101.857 611,143 600,000 600,000 0 0 0 0....4.520 |...... 4.520 [JD...coo. | s 75 | s 39,475 | 07/17/2014. | 07/15/2024.
247367 AX 3 |DELTAAIR LINES 2002-1 CLASS G Delta Atr. ..113.375 251,956 222,233 205,900 0 3,004 0 0]...6.718 |...... 8.810 [JJucves| oo TA423 | 14,930 | 02/05/2010. | 01/02/2023.
55659Y AA 1 |MADISON AVENUE STRUCTURED FINA MASF 1A C.......coevvvinriiriiinniiniiisnissneisssisnsisssssssssssnees | eeviee | F | cveeiveni [ BFE | i 16.919 105,744 625,000 0 0 0 0 0 [.2.952 |..... 0.000 0 5,999 | 12/05/2001. | 12/05/2036.
67572W AE 6 |OCTAGON INVESTMENT PARTNERS X OCT10 2006..........c0coervemerirnreieerisnnieersseensssersssenssesesenenes | seveee | F | vovnieni2 | eevens 1FE 2,000,000 |..... 98.349 | ... 1,966,980 2,000,000 2,000,000 0 0 0 0...089% |... 1.314 [JAJO... | v 2,896 | oo 13,006 | 08/10/2006. | 10/18/2020.
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909287 AA 2 |UAL PASS THROUGH TRUST SERIES UAL Corp C......cooovviieiiiiiiissiisssisssiessiesssissssiesssisssssiesssiees | oneeee | o | eenessn20 | 2FE .129,003 |...106.000 157,176 148,280 134,715 0 1,219 0 0 [..... 6.636 4,893 02/04/2010. | 01/02/2024.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities 4,727,732 XXX | e 4,902,135 | ..oocrrenncn 5,404,649 | .............. 4,743,057 5,052 4,977 0 0] XxX ...37,078 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)............cooiiiiiiiisiiii s | ensieaaes 461,566,655 XXX ..........471,107,957 462,219,416 | ......... 451,999,354 | ........ (5,094,342) | ........... (121,441) ] oo 0[.....(2725845)| XXX | XXX | XXX | ... 5,569,408 XXX XXX
Hybrid Securities - Other Loan-Backed and Structured Securities

524908 WZ 9 |LEHMAN BROTHERS HOLDINGS CAPIT LEHMAN BR |@ | . | ............. ‘ ........... {53 [ 0. 0.000 0 (1) 0 0 0. 0.000 0 0 [05/08/2007. | 05/31/2049.
4599999. Hybrid Securities - Other Loan-Backed and Structured Securities. 0 XXX 0 (1) 0 0 0 XXX 0 XXX XXX
4899999. Total - Hybrid Securities. 0 XXX 0 (1) 0 0 0 XXX 0 XXX XXX
Totals
7799999. Total - Issuer Obligation: .......2,910,468,271 XXX | 3,103,598,354 2,904,921,821 | ....... 2,894,789,832 | ........ (2,733,697) | ........ (5,278,763) | ............ 5,000,000 | .......(2,725,845) | XXX [ XXX | XXX | ... 38,384,007 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUILIES. ...........iiuuiiiisii s | cnseeesnees 12,612,088 XXX | e 12,525,019 | ............ 15,509,603 | .......... 12,570,821 9,444 12,300 0 0] XxX XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities 9,262,977 XXX 9,383,857 9,123,942 9,182,042 0 (35,538) 0 0] XxX XXX XXX
8099999. Total - Other Loan-Backed and StrUCtUTEd SECUIIES...........rvuurrusrerresirisseiessesisssesssesesseessessssesssessssensssessssenss st sesns st ssns s esnssssnssnses | ssssssssees 14,727,732 XXX | e 16,194,735 | ............ 30,404,649 | ............ 14,743,057 5,051 4,977 0 0] XxX ...38,828 XXX XXX
8399999. Grand Total - Bonds ....2,947,071,068 XXX ] 3,141,701,965 2,959,960,015 | ....... 2,931,285,752 | ........ (2,719,202) (5,297,024) 5,000,000 | ......(2,725845) | XXX | XXX | XXX | ... 38,484,487 XXX XXX
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Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
40428H 88 8 |HSBC USAINC HSBC USA INC 4% 01/01/2049.. | +.377,500.000 | .............25.00 |........0.000 | ...cccoooeeeeues 8,988,275 8,988,275 9,437,500 93,327 482,362 0 211,400 0 0 211,400 0 |...P2LFE | 10/06/2005.
486606 2# 2 |KAYNE ANDERSON MLP INVT CO Kayne Anderso. - [ -.....900,000.000 22,500,000 22,500,000 22,500,000 104,438 1,253,250 0 (2,152,799) 0 0 (2,152,799) 0 [RP1VFE | 05/07/2010.
48660P 2# 0 |Kayne Anderson Kayne Anderson Energy Tot 0.000 .13,892,857 | ........1.000 | ..coovernnne 13,892,857 | ...ccovvvue 13,892,857 0 0 0 0 0 0 0 0 |...P1VFE | 05/07/2010.
524ESC 72 0 |LEHMAN BROTHERS HOLDINGS INC LEHMAN BROS.. ..780,000.000 .0 0 0 0 0 0 (1) 0 0 (1) 0 03/06/2007.
857477 60 8 |STATE STREET CORPORATION ......600,000.000 ..16,626,000 | ......27.710 | ..o 16,626,000 | ............. 15,000,000 0 884,970 0 1,110,000 0 0 1,110,000 0 02/25/2014.
902973 15 5 |US BANCORP US BANCORP 3.5% 07/15/2049 ......600,000.000 13,068,000 | ......21.780 | ...ccccoeeerrs 13,068,000 9,000,000 131,250 666,456 0 (228,000) 0 0 (228,000) 0 01/17/2007.
902973 83 3 |USBANCORP ......100,000.000 2,873,000 2,873,000 2,690,000 0 162,500 0 (72,000) 0 0 (72,000) 0 08/14/2013.
949746 46 5 |WELLS FARGO & COMPANY. ....400,000.000 A . 11,388,000 | ......28.470 | ...ccccoeeeers 11,388,000 | .....ocooveeee 10,000,000 0 662,496 0 292,000 0 0 292,000 0 12/11/2013.
999999 99 8 | SUMMARY ADJUSTMENT. 0.000 0.00 0.000 0 . 0 0 (144,462) 148,399 0 0 0 0 0 0 12/31/2015.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) 89,336,132 XXX 89,336,132 82,520,357 184,553 4,260,433 0 (839,400) 0 0 (839,400) 0 XXX
8999999. Total - Preferred Stocks. 89,336,132 XXX 89,336,132 82,520,357 184,553 4,260,433 0 (839,400) 0 0 (839,400) 0 XXX
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1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F Rate per Current Year's Other- NAIC
or Share Used Than-Temporary Total Change in Total Foreign Market
ei Book/Adjusted to Obtain Fair Amount Received | Nonadmitted Declared| Unrealized Valuation Impairment B/AC.V. Exchange Changein | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Recognized (13-14) B./AC.V. (a) Acquired
Common Stocks - Parent, Subsidiaries and Affiliates
32000 10 3 [ECONOMY FIRE & CASUALTY CO....ccciiiiimimiisisssssssssisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesssssssssssssssie | svevessns | ces 600,000.000 375,451,818 | ........ 468.950 375,451,818 281,373,048 0 10,000,000 0 6,139,933 0 6,139,933 0 K| 05/01/2000.
59155# 10 5 |METLIFE AUTO & HOME INS AGY INC. 5,000.000 1,287,581 0.020 1,287,581 100 0 0 0 (17,299) 0 (17,299) 0 K| 12/15/1999.
59180 10 8 |METROPOLITAN CASUALTY INS CO 1,000.000 54,442,797 | ..41,329.520 54,442,797 41,329,518 0 0 0 1,561,090 0 1,561,090 0 K| 03/31/1982.
59188# 10 6 |METROPOLITAN DIRECT PROPERTY AND CASUALTY INS CO......coovvmvvrrmniminininsnnencsnsnenscsssnsssssssssssssssssssessses | v | e 1,000.000 31,216,620 | ...23,621.700 31,216,620 23,621,697 0 0 0 217,270 0 217,270 0 K | 08/31/2000.
591990 10 6 |METROPOLITION LLOYDS INC 1,000.000 1,000 |............1.000 1,000 1,000 0 0 0 0 0 0 0 K | 03/30/1993.
59200 10 4 |METROPOLITAN GENERAL INS CO 1,000.000 37,284,587 | ...26,373.500 37,284,587 26,373,500 0 0 0 1,201,364 0 1,201,364 0 K | 04/16/1981.
59214# 10 4 [METROPOLITAN GROUP PROPERTY AND CASUALTY INS CO.......ccovisimmrrisrrerisssnesssssnsssssssessssssesssssssesses | consenees | coe 1,000.000 379,165,867 | .195,546.560 ...379,165,867 | ............ 195,546,568 0 0 0 857,404 0 857,404 0 K| 12/31/1991.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliate: 878,850,270 XXX 878,850,270 568,245,431 0 10,000,000 0 9,959,761 0 9,959,761 0 XXX XXX
9799999. Total - Common Stock 878,850,270 XXX 878,850,270 568,245,431 0 10,000,000 0 9,959,761 0 9,959,761 0 XXX XXX
9899999. Total Common and Preferred Stock. 968,186,402 XXX 968,186,402 650,765,788 184,553 14,260,433 0 9,120,361 0 9,120,361 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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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.
912828  G3 8 |UNITED STATES TREASURY.......ccccovvvun 03/31/2015........ CITIGROUP GLOBAL MARKETS INC/.....ovuririrriiinirsieiseieiessssiessssssssssessessssiessessanes 565,490
912828 M8 0 |UNITED STATES TREASURY.......ccccovvunn 12/30/2015........ WELLS FARGO & CO 74,402,524
0599999.  Total - BONAS = U.S. GOVEIMMENL.........cuiueiiiiteiteisetesieiseieestessess et sesssesssssetsssessesssssssesssssessssessessessssessassessnss | sesesessessesassassessessesassassessssssessessessssessessessssessessessssassessessssessassessnsansessesssssnsassessnsanes 74,968,014
Bonds - All Other Government
05970A  AA 0 | BANCO NACIONAL DE COMERCIO EXT. 10/06/2015........ HSBC SECURITIES.........coiiiiiiirieeieieisriseseiissiesisesessssee s 1,994,380 | .o 2,000,000 | .eoveurereriiereieriereee e 0
455780 BV 7 |INDONESIA REPUBLIC OF  4.750% 01/08/26.........cccovvnivimririreinrinsisnrnnines 12/01/2015........ HSBC SECURITIES.........cocoviireiieiiieierceese e 995,990 | oo 1,000,000 | ....... 0
1099999.  Total - BONAS = All DI GOVEIMIMENLE. ... ...ttt ees etk E k160 f e s o0 E e R e E o0 E et 2,990,370 | .o 3,000,000 |....... 0
Bonds - U.S. Special Revenue and Special A
047870  NE 6 |ATLANTA GA WTR & WASTEWTR REV. .... | 03/03/2015........ LOOP CAPITAL MARKETS LLC... 11,475,501 ...10,100,000 |....... 0
167736 B8 9 | CHICAGO IL WATER SYSTEM .| 05/19/2015........ CANTOR FITZGERALD & CO. 1,192,473 1,110,000 3,238
235036 XM 7 |DALLAS FORT WORTH TEX INTL ARP 06/10/2015........ VaMIOUS. ..o 7,558,440 | ..o 7,200,000 35111
50943P  CE 7 |LAKE CNTY OHIO Lake County OH Hospital F 08/27/2015........ Tax Free Exchange... 832,185
50943P  CK 3 |LAKE CNTY OHIO Lake CNTY OH HOSP FACS RE 08/27/2015........ Tax Free Exchange... 158,512
57583U 6R 4 |MASSACHUSETTS ST DEV FIN AGY 04/01/2015........ MORGAN STANLEY & CO.....cocvvviirniiieerircieesesiseirerssissenes 5,403,000
57586N XX 4 |MASSACHUSETTS ST HSG FIN AGY.. 03/18/2015........ BARCLAYS CAPITAL INC.... 5,755,000
57586N XY 2 |MASSACHUSETTS ST HSG FIN AGY.. 03/18/2015........ BARCLAYS CAPITAL INC.... 3,000,000
575896 QH 1 |MASSACHUSETTS PORT AUTHORITY... 07/09/2015. CITIGROUP GLOBAL MARKETS INC/......coiiierriiiiiiniieristiseeesiseeesisesessesiessessssesessessaees 1,928,868
575896 QJ 7 |MASSACHUSETTS PORT AUTHORITY... 07/09/2015........ CITIGROUP GLOBAL MARKETS INC/.....ovuriiereriiisirsieissieiesssisssssssssssessesssiessesssees 1,093,510
592643 BQ 2 |METROPOLITAN WASHINGTON D C AR.....coovvviiinirereineireieniseines 01/05/2015........ CITIGROUP GLOBAL MARKETS INC/......ooiiiiriiiiniiiieiseiseeeise e ssseeessesnees 2,734,416
59333P L5 5 |MIAMI DADE CNTY FL AVIATION RE 03/16/2015........ CITIGROUP GLOBAL MARKETS INC/.......ouiiieriiniiiiiniieissiseeesissiesisse s essessees 4,482,720
59333P  R7 5 |MIAMI DADE CNTY FL AVIATION RE 06/10/2015........ RBC DOMINION SECURITIES INC.......ccovriiiniinirierierissiisssissiienienes 3,202,860
59447P 7S 4 |MICHIGAN STATE FINANCE AUTHORI 02/12/2015. MERRILL LYNCH & CO 1,771,056
59447P  7Z 8 | MICHIGAN STATE FINANCE AUTHORI 02/12/2015........ MERRILL LYNCH & CO......... 2,858,596
59465H RZ 1 |MICHIGAN ST HOSP FIN AUTH.. 03/06/2015........ MORGAN STANLEY & CO.....coeviiirmrinrerineieieeisereeiseesesesissenes 5,784,800
64542R  DJ 7 |NEW HOPE CULTURAL ED FACS FIN.....cccovvvvvirrninnee 07/16/2015........ RAYMOND JAMES FINANCIAL INC 10,156,200
64577B  HW 7 |NEW JERSEY ECONOMIC DEVELOPMEN 04/23/2015........ RBC DOMINION SECURITIES INC.. 2,382,525
64970H EU 4 |NEW YORKNY CITY HSG DEV CORP.... 01/07/2015. CANTOR FITZGERALD & CO.. 7,379,006
64972C  LJ 0 |NYC HDC MULTI-FAMILY HOUSINGR.... 06/18/2015........ JP MORGAN SECURITIES LTD LDN.....ovrriririiirirsieisneiesessssssseessssisesessesssssessesssesensns 3,500,000 0
64990E  YZ 4 |NEW YORK STATE PERSONAL INCOME.... 01/08/2015........ BARCLAYS CAPITAL INC.... 1,627,830 ....1,500,000 |....... 0
66285W  NL 6 | NORTH TEXAS TOLLWAY AUTHORITY. 04/09/2015........ JP MORGAN SECURITIES LTD LDN.....cvuiiririiiierrieineieseissesssiesssisesss e sssssessesssesenens 5,589,700 5,000,000 |....... 0
66285W  NM 4 | NORTH TEXAS TOLLWAY AUTHORITY.....ccoovivierirriririnris 04/09/2015........ JP MORGAN SECURITIES LTD LDN......vuurviiieniiriienisiseesesienseseseesesssesssssssesssenens 3,346,020 ....3,000,000 |....... 0
717794 AL 5 |PHILADELPHIA AUTHORITY FOR IND 06/24/2015........ CITIGROUP GLOBAL MARKETS INC/......ooiiieiriiiiriniierisrineeesissiesiesessesiessesiseeessssees 5,424,600 5,000,000 |....... 0
717794 AV 3 | PHILADELPHIA AUTHORITY FOR IND 06/24/2015........ CITIGROUP GLOBAL MARKETS INC/......ooiirirriiisiriieissiesessssisssssssssssessesssisessessanes 2,376,553 | ..o 2,145,000 | ....... 0
735240  G3 1 |PORT OF PORTLAND 5.000% 07/01/39.... 03/17/2015........ CANTOR FITZGERALD & CO. 2,232,500 102,000,000 | oo 21,944
735240 G4 9 |PORT OF PORTLAND 5.000% 07/01/44.... 04/02/2015........ CANTOR FITZGERALD & CO. 3,587,830
735240  J7 9 |PORT OF PORTLAND  5.000% 07/01/38........cccvvvremrirernineirernninninas 03/06/2015........ GOLDMAN SACHS & COMPANY 12,081,222
88283K  AY 4 | TEXAS TRANSPORTATION COMMISSIO 07/08/2015........ Various 17,217,040 g
88283K  AZ 1 | TEXAS TRANSPORTATION COMMISSIO 05/28/2015........ VaMIOUS. ... 15,891,718 | oo 14,395,000 | ..oovevveverercirrieicresseee 79,785
928077 HE 9 |VIRGINIAPORT AUTH 5.000% 07/01/36. .... | 03/05/2015........ MORGAN STANLEY & CO 2,803,025 .2,500,000 |...... 0
999999 99 8 | Summary Adjustment . [ 12/31/2015........ Various (127,154) L(127,154) | ... 0
3199999. Total - Bonds - U.S. SPECial REVENUE NG SPECIAI ASSESSMENES. ... v.rutuutriusrrereratserstestesesesseessestesesssssssts | eesssessessesassseseesseseseesseeeseeseseesseseeseseeeesee a0t eeseeeEseseEseeseeaeteeseeseeseseEseEeEeLEoe8LEseEseE4E8eE e R L8 oE 8o EALEeE 408 o0 S E e 408 £ 08 e eE o0 840 o0 e e eeEeEs e et aehes | 448edaetsesaeseesesaessnsersee et ensenerentsnrensnsses | fonsesssssesssansasserssessasss 154,700,552 | .ooooveviieecne 142,367,846 | ..o 312,343
Bonds - Industrial and Mi:
00762V AE 9 |AECON GROUP INC 5.500% 12/31/18 10/01/2015........ TIC 7AA 10399, 412,636
02155F  AA 3 |ALTICE USFIN | CORP 5.375% 07/15/23.. 05/29/2015. JP MORGAN SECURITIES LTD LDN.....cvuiirriiiieirierisiresesississeesisessesssssesssseessesssesenens 400,000
03232P  AD 0 |AMSURG CORP 5.625% 07/15/22 02/18/2015........ Tax Free EXChange..........cccveiniivciiniinniicnniseienns 1,000,000
03674X  AD 8 |ANTERO RESOURCES CORP  5.625% 06/01/23..........ccovvvvreniirernrininnes 03/03/2015........ JP MORGAN SECURITIES LTD LDN.....cvuiirririieiniieineieresississeesisessesessesssseessesssesenens 1,000,000
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056752 AG 3 |BAIDUINC 4.125% 06/30/25...... F 06/23/2015........ JP MORGAN SECURITIES LTD LDN.....cvurirriiiieiniieieeeiesesissiseeesisessessssesssseessesssesenens 998,300
058498 AT 3 |BALLCORP 5.250% 07/01/25.... 06/22/2015........ BANK OF AMERICA N.A.....coooviriiniiensieieninnin 7,000,000
05990T AU 1 |BANC OF AMERICA FUNDING CORPOR 02/10/2015........ BANK OF AMERICA N.A.. 5,000,000
12505F  AF 8 | OUTFRONT MEDIA CAPITALLLC.......vviiiieririicrericieriieeeienes 02/03/2015........ Tax Free Exchange 435,000
12591U  AH 6 | COMM MORTGAGE TRUST COMM14-UBS 12/21/12015........ ISSUING COMPANY 838,087
125910 AJ 2 [COMM_14-UBS2  4.701% 03/01/47......cooevoreieririreinrirererineinns 12/21/2015........ ISSUING COMPANY 1,080,779 . .
125910 AL 7 |COMM MORTGAGE TRUST COMM14-UBS 12/21/2015........ ISSUING COMPANY .....cuuiriieiiineierisissssessssssessessssesessssssssessenes 596,334 | ..o 592,577 | ....... 0
136635 AE 9 | CANADIAN SOLARINC  4.250% 02/15/19 10/01/2015........ TIC TAA 10399.......icereeeeeeereneenee 547,626 ....660,000 3,662
163851 A* 9 |CHEMOURS COMPANY LLC 05/07/22.. 06/11/2015........ JP MORGAN SECURITIES LTD LDN......cvuiiririiiierrieiseieieiisssssiesssssesss e sssssessesssesenens 8,963,750 .9,000,000 |....... 0
16387P  AD 5 |CHEMTRADE LOGISTICS INCOME FUN 10/19/2015........ Various 777,277 070,535 | oo 12,635
16387P  AD 5 |CHEMTRADE LOGISTICS INCOME FUN 10/01/2015........ Various 631,031 ....627,267 8,481
165167 CQ 8 | CHESAPEAKE ENERGY CORPORATION........ccoctiiuriimririeiiriaeiiessissseresssissisessesssesssesesseens 12/23/2015........ Taxable EXChANGE........c.cvriiiiiiicis e 621,120 | oo 1,294,000 |....... 0
17178F  AA 4 | CIELO SA GTD-by-Cielo SA........ccccouene. R 02/23/2015........ BNP PARIBAS..........cccoovvunee 931,250 21,000,000 | oo 10,417
20337C  AB 1 |COMMSCOPE INC 05/21/22 07/14/2015........ JP MORGAN SECURITIES LTD LDN.....couiiririiiierrieiseieieissesssiesssssesssiesssssessesssesenens 2,001,250 2,000,000 |....... 0
20337Y  AA 5 |COMMSCOPE INC 6.000% 06/15/25, 05/28/2015........ JP MORGAN SECURITIES LTD LDN.....cvuiirriiiriiiieiniieissississiesisessesessesssssessesssesenens 1,000,000 ....1,000,000 |...... 0
20467B  AB 5 | COMPRESSCO PARTNERS LP. 07/20/2015........ Tax Free EXChange.........c.ocuevieiierinirciseirerenincins 986,473 1,000,000 | ..ooovereeereriiceeeeeees 31,215
23290R  AB 7 |DHCORP 5.000% 09/30/20 10/22/2015........ Various 1,042,024
23290R AB 7 |DHCORP 5.000% 09/30/20. 10/01/2015 Various 988,377
242370  AD 6 |DEAN FOODS CO. 6.500% 03/15/23 02/20/2015........ MORGAN STANLEY & CO. 1,000,000 .
286181  AA 0 |ELEMENT FINANCIAL CORP... C 10/01/2015........ TIC 71A 10399, 1,442,941 82,739 | 15,491
286181  AB 8 |ELEMENT FINANCIAL CORP... [ 10/19/2015........ VAIHOUS. ... 1,671,675 1,541,070 26,016
286181  AB 8 |ELEMENT FINANCIAL CORP c 10/01/2015........ Various 291,412
30227C  AD 9 |EXTERRAN PARTNERS LP 6.000% 10/01/22. 02/11/2015. Tax Free Exchange... 1,477,460
37954F  AB 0 | GLOBAL PARTNERS INC  6.250% 07/15/22 . R 04/21/2015........ Tax Free Exchange... 992,626
44043V AD 0 |HORIZON PHARMA INC 04129121 05/20/2015........ CITIGROUP GLOBAL MARKETS INC/.....ovuiiieriieiieineierseieesesissiesiesessesiesseseseeessessaes 3,992,500 .
460599  AC 7 |INTERNATIONAL GAME TECHNOLOGY 04/07/2015........ Tax Free EXChange.........ccvvueviivciirinireiseieresineins 1,000,000 1,000,000 9,750
46556L  AK 0 [ITAU UNIBANCO HOLDING SA R 05/18/2015........ CITIGROUP GLOBAL MARKETS INC/......ouvirriimirimiiaiiieiiesiiesiesissesesisesssessesesssseniens 999,710 ....1,000,000 |....... 0
52524V AQ 2 |LEHMAN XS TRUST LXS_07-15N 09/30/2015. CITIGROUP GLOBAL MARKETS INC/......ouiieeriiiiieiniieristiseseiisseesiesessesieseesisseessssees 6,429,079 .9,368,421 2,847
527298 BD 4 |LEVEL 3 FINANCING INC  5.375% 08/15/22.........cccsvervrrmirivinrirerinrinnins 02/05/2015........ Tax Free EXchange.......c.cccocviecnininicrncnicciens 2,983,275 .....3,000,000 35,833
52729K  AM 8 |LEVEL 3 FINANCING INC 05/31/22 06/02/2015........ BANK OF AMERICA N.A.. 5,488,750 ....5,500,000 |....... 0
62943W  AB 5 |NRG YIELD OPERATING LLC 07/22/12015........ Tax Free Exchange 976,559 1,000,000 23,441
62952Q AB 6 |NXP SEMICONDUCTORS NV = 1.000% 12/01/19......cuumivirrimirinirerierireseeissisesienssesienesssenns F 12/02/2015........ Tax Free Exchange 815,808
67001B  AQ 6 |NOVELIS INC/GA 05/18/22............. | 06/03/2015........ BANK OF AMERICA N.A.. 4,975,000
69073K AP 7 | OWENS-BROCKWAY GLASS CONTAINER.........ccviiireimririrnrierssieiesississsessssssssssesessssiessessanes 09/02/2015........ DEUTSCHE BANK SECURITIES INC.......ovoviiiiiiineieninisirsninnns 997,500
74876W AP 0 | QUINTILES TRANSNATIONAL CORP. 05/28/2015........ JP MORGAN SECURITIES LTD LDN.....ccvuiirriiiiernnieineiereiissiseeesisessese e ssseeessesssesenens 8,977,500
767754 CH 5 |RITE AID CORP  6.125% 04/01/23........ccvvrvrrirrinrirnns 03/19/2015........ CITIGROUP GLOBAL MARKETS INC/......cviuriiiiiiiiiiciieniicsissisiesisssiessssisssisssiens 200,000
80918T  AA 7 |SCORPIO TANKERS INC  2.375% 07/01/19......couiiireiieiieinieeieeisee s Ruinn 10/01/2015........ TIC 71A 10399, 386,528
81725W  AJ 2 | SENSATA TECHNOLOGIES BV. R 03/19/2015........ MORGAN STANLEY & CO... 400,000 ....400,000 | ....... 0
82926#  AF 2 | SINCLAIR TELEVISION GROUP INC......cvuiriiirierniieiinieieissiesessssesessssssessssssssssssssessessssssessons. | oessesesessnes 05/08/2015........ JP MORGAN SECURITIES LTD LDN......oorriririiririieisneieiessssssseesssssesessesssssessessssesensns 2,996,250 | ..o 3,000,000 {....... 0
84762N BB 6 | SPECTRUM BRANDS INC 06/09/22.... 08/20/2015........ DEUTSCHE BANK SECURITIES INC... 1,926,034 1,931,034 | ....... 0
858119  BC 3 |STEELDYNAMICS INC  5.125% 10/01/21......ivemriieiiiciieniiiinissiceiiesiesisssisessissienisnens 05/12/2015........ Tax Free Exchange 1,000,000 1,000,000 5,837
86614D AG 3 | SUMMIT MATERIALS LLC 06/24/22.... 08/04/2015........ BANK OF AMERICA N.A.. 995,000 | ..ooovreervrrereirrirenennn. 1,000,000 | .. 0
86828P AG 8 | SUPERIOR PLUS CORP  6.000% 06/30/19 C 10/01/2015........ TIC 71A 10399 445,416 6,715
911365 BD 5 |UNITED RENTALS NORTH AMERICA | 03/12/2015........ WELLS FARGO & CO 400,000 | ..ccvvvrerirrrreeirienennn 400,000 | e 0
94353@ AB 0 | WAVEDIVISION HOLDINGS LLC 07/17/2015. WELLS FARGO & CO 1,999,872 | oo, 1,994,885 | L 0
962217  AK 3 |WFRBS_14-LC14  4.907% 03/01/47......vvvvirrreriririrereiseirerieines 10/15/2015........ ISSUING COMPANY ...ttt sssesessenes 1,865,345 | ..o 1,818,186 | 0
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96221T AL 1 |WF-RBS COMMERCIAL MORTGAGE TRU .| 10/15/2015........ ISSUING COMPANY 1,003,739 1,048,976 | ....... 0
000000 00 0 |KSHOLDINGS CORP 0.000% 12/20/19 10/01/2015........ TIC TAA 10399, 506,080 417,903 | ... 0
000000 00 O |HARRIS CORPORATION 02/24/18 07/06/2015........ MORGAN STANLEY & CO.....c.evvriirnrinrieeireieieeeresiseererienissenes 1,950,000 .....1,950,000 |....... 0
000000 00 O |SCIENCE APPLICATIONS INTERNAT......coiiiiiiiririiiciieieresiseienissieisesiessssssiessesssssessssnnens | sesesiensnsies 05/28/2015........ CITIGROUP GLOBAL MARKETS INC/......vuiiuiirriiiiiiniieiseiseeesissiesissesssiese s ensessees 1,995,000 | ...coocvvrriirnrieinennn.2,000,000 | ... 0
000000 00 O |A.SCHULMAN INC 05/11/22 06/17/2015........ JP MORGAN SECURITIES LTD LDN.....ovuiiririiiieiiieiniieiesissiseeesissiseses e sssssessessnesenens 997,500 .....1,000,000 |....... 0
000000 00 O |CHS/COMMUNITY HEALTH SYSTEMS I.. 06/10/2015........ CREDIT SUISSE SECURITIES USA L.....ccovvvieiereriinnns 1,000,000 1,000,000 | ..oovorireriirerree s 0
000000 00 O |BURGER KING WORLDWIDE INC.......cociuiriiirneriieirnisieisisssessessssesessssssessssssssssassesssssssssessons | seesssessossns 06/10/2015........ JP MORGAN SECURITIES LTD LDN....... BT RRPTTPRON 498,750 | oo 500,000 | ....... 0
000000 00 O |CALPINE CORP 05/22/22.... 06/15/2015........ MORGAN STANLEY & CO.....coevuriirnrinrierireieineiseresiseeseseniseenes 3,980,000 .....4,000,000 |....... 0
000000 00 0 |CONVATEC INC 06/04/20... 06/24/2015........ JP MORGAN SECURITIES LTD LDN......cvvuiiiiiiiiiisissisiissiiesisesseisisesssssiesinens 997,500 1,000,000 |....... 0
000000 00 O |ENDO PHARMACEUTICAL INC 09/30/2015........ DEUTSCHE BANK SECURITIES INC... 1,995,000 .2,000,000 |....... 0
000000 00 O |MINERALS TECH INC. 06/24/2015........ Tax Free Exchange . 774,002 L IT1134 | 0
000000 00 O |WEST CORP 120121 12/111/2015........ DEUTSCHE BANK SECURITIES INC.......cccvvrimrimirienieinriinnins 1,980,000 | ..o 2,000,000 |...... 0
000000 00 O |BAOSTEEL HONG KONG INVESTMENT.......c.cccrirmrimrirerinerenrnnirernrinnenes F 11/25/2015........ OAKTREE CAPITAL 598,900 ....600,000 | ....... 0
E2R224  AA 5 | CAJADE AHORROS Y PENSIONES DE.........ccoiiiiiriieirrieiseieierissisessssissssssessssiessssssessne D 10/01/2015........ TIC 71A 10399, 1,170,684 .1,120,400 3,958
E35471 AA 4 |SACYRSA 4.000% 05/08/19 D 10/01/2015........ TIC 71A 10399, 461,638
E7650Q AA 3 |NHHOTEL GROUP SA 4.000% 11/08/18... D 10/01/2015........ TIC 71A 10399, 809,206
G2967*  AA 8 |AVAGO TECHNOLOGIES LTD................ R 08/21/2015........ VaMIOUS. ..o 12,001,034
J23426  AA 7 |lIIDACOLTD 0.000% 06/18/20. D 10/01/2015 TIC 71A 10399, 449,348
J3893W  AE 3 |LIXIL GROUP CORP  0.000% 03/04/22.........cccovrmrrmirrinrirernrinninns D 11/05/2015........ VaMIOUS. ... 756,046
J3893W  AE 3 |LIXIL GROUP CORP 0.000% 03/04/22 D 10/01/2015........ VMIOUS. ..o 989,678
J43293  AA 7 |MISUMI GROUP INC  0.000% 10/22/18. F 10/01/2015........ TIC 71A 10399 437,800
J47399  CB 4 |[NAGOYARRCO 0.000% 12/11/24. D 11/05/2015........ Various 902,937
J47399  CB 4 |NAGOYARRCO 0.000% 12/11/24. D 10/01/2015 Various 713,190
J49162  AK 6 |NHK SPRING COLTD 0.000% 09/20/19 F 12/08/2015........ OAKTREE CAPITAL. 378,475
J63581 AB 8 |PARK24 COLTD 0.000% 04/26/18 D 10/01/2015........ TIC 71A 10399, 621,043
J67588  AB 9 |RESORT TRUST INC 0.000% 12/01/21.. D 10/01/2015........ TIC 71A 10399, 587,987
J72768  AG 9 |SHIMIZU CORP 0.000% 10/16/20. D 11/04/2015........ OAKTREE CAPITAL 886,952
J77454 AL 0 | SUMITOMO FORESTRY CO LTD D 10/01/2015 TIC 71A 10399, 512,892
J81195  BD 0 | TAKASHIMAYA COLTD  0.000% 12/11/20......ccevrreriririeriniriirerisisesesiessssssisessssesesssssssssnenes D 11/05/2015........ Various 924,406
J81195  BD 0 | TAKASHIMAYA COLTD  0.000% 12/11/20......cccvmmiererrierrieiireriseiseieeiesissseeeseseeessessesenesenes D 10/01/2015........ VAMIOUS. ..ot 534,830
J8177B AA 3 | T&D HOLDINGS INC  0.000% 06/05/20 D 10/01/2015........ TIC 71A 10399, 339,795
J82270 AU 3 |TEMINLTD 0.000% 12/12/18. D 10/01/2015........ TIC 71A 10399, 658,340
J82270 AV 1 |TENINLTD 0.000% 12/10/21. D 10/01/2015........ TIC 71A 10399, 574,073
J83173  AH 7 | TERUMO CORPORATION  0.000% 12/06/21..........coorrvmrrnrirerrerinrerinrnnines D 10/01/2015........ TIC 7AA 10399, 762,670
J94104  AK 2 |UNICHARM CORP  0.000% 09/25/20.........cocorerererrirernrinrererirernes D 10/01/2015........ TIC 71A 10399, 479,857
L0426@ AA 9 [AWAS FINANCE LUXEMBOURG 2012.......cuuiiieriiiniisierissisienissiesessss s sssessses R 06/16/2015........ GOLDMAN SACHS & COMPANY. 1,313,399
L1185  AB 8 |BOSTONMED ACQUISITION GMBH 08/21/2015........ JP MORGAN SECURITIES LTD LDN.....ovoiirriiiiiiiieiniieiesissiseeesissisesessesssssessesssesenens 991,924
L3439R  AA 0 |FF GROUP FINANCE LUXEMBOURG SA D 10/21/2015........ VAHOUS. ..ot 933,908
L3439R  AA 0 |FF GROUP FINANCE LUXEMBOURG SA........ccoocmimmmimmiieiniieississiensnines D 10/01/2015........ V@TOUS. ...ttt 811,730
L4669Z AA 1 |GVM DEBENTURES LUX 1 SA D 10/23/2015........ Various 485,430
L4669Z AA 1 |GVM DEBENTURES LUX 1 SA D 10/01/2015........ Various 582,429
MO0000C AC 3 |AABAR INVESTMENTS PJSC D 10/21/2015........ OAKTREE CAPITAL 932,432
M1495G  AB 6 | AROUNDTOWN PROPERTY HOLDINGS P.. (DN 10/21/2015........ Various 1,363,903 | oo 1,135,450 | 15,828
M1495G  AB 6 | AROUNDTOWN PROPERTY HOLDINGS P.. D 10/01/2015........ Various 749,144 8,220
N6667A  AA 1 |OCINV  3.875% 09/25/18........oveveirirererierirereineierinennns D 10/21/2015 OAKTREE CAPITAL. 670,875
N81408  AA 9 | SONAE INVESTMENTS BV  1.625% 06/11/19........ D 10/01/2015........ TIC 71A 10399 551,007
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Annual Statement for the year 2015ofthe  IVl€@tropolitan 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
X61161 AW 9 | OUTOKUMPU OYJ  3.250% 02/26/20 D 10/01/2015........ TIC 71A 10399, 446,419 ....560,200

3899999. Total - Bonds - INAUSHIAl BNA MISCEIIBNEOUS............iuiiiiieiis itttk 4 ehs e h o8 h 8080808868080 8 8080804108800 1 0808080840000 4080800080800 8008080080808 E k00 e0E e bbb bbbt | shinsssns it enses 148,439,596 150,978,158

8399997, TOtAl - BONMS = P 3.ttt f R eEfe0E o0 eEEEE o0 fEeE8oEEoEE o0 E SRR foEE e E R SEE£EE SRR D £EE R R LR E LR E SRR SRR f L E R SEE R f e E LR £E R LR R E e E LR E LR eEE R e R R et R senE e er et r ettt | eenet ettt 381,098,532 371,896,004

8399998. Total - Bonds - Summary Iltem from Part 5..........cccocovvivinieeieccsi s . 51,886,684 49,348,338

8399999, TOAl = BONGS............oooovrveicverieiieveeeeieeeseeeeesieseestesseessesseseaessesaessseasssesssseasessssssasesesssssssesssessesssssesassasnssnsass  eaesssssssssesassssssssssessesss e esess s es e sesesee et es e e e s e s e e ettt nsen e enaenins vearesensennainsnsanseesesnsesennesnsesnsnainsnns | ceviesesieseeniesneneerasras 432,985,216 | oo 421,244,342

9799998. Total - Common Stocks - Summary Item from Part 5... 7,216 XXX

9799999, TOtAl = COMIMON SEOCKS..........cvuiveivieeiecteieiieieciete ettt stes et sasaess s st ssesse b e ssessessesessensessessssssessess  eesesessessesssesssessessesassessebses et esssesebses et ebee s et s s st e b et ensebsess e et enseb e s st essesses st ensessesartns 7,216 XXX ] 0
9899999. Total - Preferred and Common Stocks.......... 7,216 XXX e 0
9999999. Total - Bonds, Preferred and COMMON SIOCKS............c.evueveireeeeeeseietressesssessessssessesssssessessssesssssessesssssssnes  seessesssssesassessssesesssasssssesasssssesesesssssssssetssassesaseseeessesseesesassessnesseessassessesassassessnesesasses et s s asses s e e s assess et s e essessne et anees et neansasanesnsanans  eesmtasesssesssssntassessetanssnsasssssesenssnsnsnens | essesssssissessessnsensinses e 432,992,432 XXX e 1,010,091
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SCHEDULE D - PART 4

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
el Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain|  Total Gain Dividends Stated
g Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment B/ACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification Descripti n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
Bonds - U.S. Government
362258  QJ 0 |GINNIE MAE | GNMA17.000% 781357........coovvueriericrinrinninnias .. | 12/01/2015. | Paydown 30,004 29,689 0 315 0 315 0 30,004 0 0 (1 I 1,008 | 10/15/2025.
36225B QL 5 |GINNIE MAE | GNMA | 6.500% 781359. .| 12/01/2015. | Paydown 25,083 24,757 0 326 0 326 0 25,083 0 0 0 866 | 12/15/2025.
36225B QN 1 | GINNIE MAE | GNMA 17.500% 781361. .. | 12/01/2015. | Paydown ......44,982 44,283 0 699 0 699 0 44,982 0 0 0 [ 1,873 | 12/15/2025.
36225B QP 6 |GINNIE MAE | GNMA | 8.000% 781362. .| 12/01/2015. | Paydown ....10,310 10,310 0 0 0 0 0 10,310 0 0 (V1 [ 437 |12/15/2019.
36225B QR 2 |GINNIE MAE | GNMA | 8.000% 781364. . | 12/01/2015. | Paydown 225 225 227 0 (2) 0 (2) 0 225 0 0 0 9 | 12/15/2030.
362258 QV 3 |GINNIE MAE | GNMA 19.000% 781368. .. | 12/01/2015. | Paydown 7,762 7,762 7,697 0 65 0 65 0 7,762 0 0 0 391 | 12/15/2019.
912828 EN 6 |UNITED STATES TREASURY. o | 111512015, | MBIUFIY. ... | e | coveeniens 550,000 | ........... 550,000 549,741 0 259 0 259 0 550,000 0 0 0. 24,750 | 11/15/2015.
912828 G3 8 |UNITED STATES TREASURY .. 1 03/31/2015. | CITIGROUP GLOBAL MARKETS INC/......ccoocvuciicnis [ e [ 15,373,206 |....... 15,000,000 |.......15,096,130 | ......... 15,096,130 0 (2,019 0 (2,019) 0 e 15,094,111 | v 0. 279,095 |........ 279,095 | .....126,796 | 11/15/2024.
912828 UT 5 |UNITED STATES TREASURY. . 1 03/31/2015. | Maturity 94,000 | .. ...94,000 | ... ..94,077 94,016 0 (16) 0 (16) 0 94,000 0 0 0 [, 118 | 03/31/2015.
0599999. TOtal - BONAS = U.S. GOVEIMMENE. ... teetiiieiseeisseisseisseis st sees et seessess s seesseesseessEE e 8 seEE 16 eE8 L8 L8 L E L8 E L E L E A E 4L E AL E L E L E 8L E bbbttt nnias | cnisns 16,135,572 |....... 15,762,366 | ....... 15,853,627 ..15,856,850 0 (373) 0 (373) 0] s 15,856,477 |..covovenl0 | oo 279,095 |........ 279,095 | .....156,248 XXX
Bonds - All Other Government
105756 AP 5 |BRAZIL FEDERATIVE REPUBLIC OF BRAZIL. .| F[08/17/2015. [ Call ~ 100.0000.........0crmmermriemerireiiceissssisssisnnies [ eoseressesisenesssiens | cereieeend 600,000 | ........... 600,000 | ........... 479,700 | oo 483,132 | v 0 [ 116,868 | ....ocvvvenacent 0 [ 116,868 0 600,000 0 0 0 08/17/2040.
362420 AA 9 |GABON GOVERNMENT OF GABONESE REPUBLIC 8 . |R|02/09/2015. | JPMORGAN SECURITIES LTD LDN 530,000 500,000 538,125 516,816 0 (686) 0 (686) 0 516,130 0 12/12/2017.
455780 BL 9 [INDONESIA REPUBLIC OF 3.375% 04/15/23 F | 12/01/2015.| BARCLAYS BANK PLC 933,750 | ........ 1,000,000 928,000 932,297 0 6,416 0 6,416 0 938,713 0 04/15/2023.
857524 AC 6 |POLAND REPUBLIC OF 4.000% 01/22/24..... .| F | 03/30/2015. | GOLDMAN SACHS & COMPANY ...2,195,000 | ....... 2,000,000 1,983,880 1,985,135 0 344 0 344 0 11,985,480 | ... 01/22/2024.
917288 AZ 5 |REPUBLIC OF URUGUAY URUGUA 7 1/2 03/15/ ... | F [ 03/15/2015. | Maturity. 200,000 200,000 .148,000 198,321 | (V[N 1,679 0 1,679 0 200,000 0 0 0 03/15/2015.
988895 AE 8 |ZAMBIA REPUBLIC OF 8.500% 04/14/24..........ccccccoouvvvviiiennnnn. R| 06/18/2015. | MORGAN STANLEY & CO .......1,030,000 | ........ 1,000,000 991,740 992,342 0 59 0 59 0 992,400 0. 37,600 04/14/2024.
1099999. Total - Bonds - All Other Govemnment. ....5/488,750 | ........ 5,300,000 .....5,069,445 | .........5108,043 | .................. 0] 124,680 | ...cccoocnencend 0 [ 124,680 |................. 0 [ 5,232,723 | ..o 0. 256,027 |. ....233,595 XXX
Bonds - U.S. States, Territories and P
13062R JA 7 |CALIFORNIA STATE OF CALIFORNIA ST - Vete. .| 12/01/2015.|Call ~ 100.0000 2,305,000 2,305,000 247,028 ....2,305,000 0 0 0 |.....75,371 | 12/01/2036.
13063B S8 6 |CALIFORNIA STATE OF California State Of. .| .. | 11/20/2015. | SIEBERT BRANDFORD..........cooimreeirrinriinciiieniis [ eovnemiiisneicsciienines [ oo 14,096,280 |....... 12,000,000 |... O (141,636) | ... 213294911 | 0f... 801,369 |........ 801,369 | .....790,000 | 02/01/2029.
339733 DM 6 |WISCONSIN ST Wisconsin Trust K40..........coocooimiiuniiisiiissiis .. 1 06/30/2015. | Call  100.0000.........ccmmeumiieniiiissiissiisssiisssissiins | oo | coseeniens 940,000 | ........... 940,000 940,165 0 (165) 940,000 0 0 0 58,295 | 05/01/2031.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. ..o oo | caniees 17,341,280 |...... 15,245,000 | .......16,643,137 | ......... 16,434,684 | .................. 0] 105,227 | o0 10000 105,227 |0 [ e 16,539,911 | .oovvvviinns 0. 801,369 |........ 801,369 | .....923,666 XXX
Bonds - U.S. Political Subdivisions of States
280785 PB 6 |Edinburg TX Consolidated Indep Edinburg............ccocoviiniiniinninnne, I ‘ 02/17/2015. | Call _ 100.0000 3,000,000 | ........3,000,000 3,003,464 ..(3,464) 0 (3,464) 0 .3,000,000 0 0 0. 75,000 | 02/15/2030.
2499999. Total - Bonds - U.S. Political Subdivisions of States ........3,000,000 | ........ 3,000,000 3,003,464 ...(3,464) 0 (3,464) 0 .3,000,000 0 0 0] 75,000 XXX
Bonds - U.S. Special Revenue and Special A
01030R FA 5 [ALABAMA HSG FIN AUTH Alabama Housing Fin..............ccccco...... .1 10/01/2015.| Call  100.0000...........ocoerrveermrerrriinmriinniesnrinnies | o | e 625,000 | ........... 625,000 | ........... 625,000 625,000 0 0 0 0 0 625,000 0 0 0. 28,755 | 10/01/2038.
011832 S8 6 |ALASKA ST HSG FIN CORP. .| 12/01/2015. | Call  100.0000. 2,285,000 2,285,000 2,303,257 2,298,311 0| (13,311) ] oo (U O (13,311) | e (U I 2,285,000 0 0 0. 56,085 | 12/01/2037.
011908 DD 9 |ALASKA INDL DEV & EXPT AUTH ALASKA INDL .| 09/25/2015. | Call  100.0000. 5,590,000 5,590,000 ...5,519,957 | ..........5,569,210 | ..ccoccvnnnc (1N IO 30,790 0 30,790 0 .5,590,000 0 0 0]...361,953 |01/01/2022.
04780T AJ 3 |Atlanta Ga Airport Authority Atlanta GA .| 01/02/2015. | Call  100.0000. 3,500,000 | ........ 3,500,000 3,538,400 3,500,000 0 0 0 0 0f. .3,500,000 0 0 0. 87,500 | 01/01/2034.
130178 VU 7 |CALIFORNIA EDL FACS AUTH REV California. .| 04/08/2015. | MERRILL LYNCH PIERCE FENNER &........cocovcviuenins | cervieriiesiineniireens | v 13,880,200 |....... 10,000,000 13,782,600 13,617,071 0 (26,618) 0 (26,618) 0 e 13,590,453 |..coovviins 0. 289,747 |........ 289,747 | .....280,000 | 04/01/2040.
13033A CE 9 |CALIFORNIA HEALTH FACS FING AU CALIFORNI. .|.. | 10/01/2015. | Redemption ~ 100.0000..........cccoemmmmmmmermmirmmiriinni [ crvireriieneiieriiennns | e 500,000 492,587 | oo (V1N 7413 0 7413 0 500,000 0 0 0. 28,750 | 10/01/2023.
130536 MJ 1 [CAPOLLUTION CONTROL FINANCING CA POLLUT........cccooeuuec .| 04/01/2015. | Redemption  100.0000. 5,000,000 5,000,000 0 0 0 0 (V1 5,000,000 0 0 0 [ 46,875 | 04/01/2025.
167592 F9 0 |CHICAGO OHARE INTERNATIONAL Al Chicago O.. .. | 11/16/2015.|Call ~ 100.0000 .rr...1,250,000 1,250,000 0 0 0 0 0 .1,250,000 0 0 0 90,234 | 01/01/2024.
17131H BC 1 |CHULA VISTA CALIF CHULA VISTA CALIF - Sa. .| .. | 08/28/2015. | Call ~ 101.0000 ........5,050,000 R 5,000,000 | .oooocrvvennnd 0 [ oo 50,000 0 50,000 (N .5,050,000 0 0 0 |....203,958 | 12/01/2021.
181004 CZ 3 |CLARK COUNTY NV INDUSTRIAL DEV Clark Cou .| 06/21/2015. | Call  100.0000. ...4,500,000 ....4,500,000 .....4,526,730 ....4,500,000 0 0 0 0 (V1 4,500,000 0 0 0] ...106,250 |12/01/2033.
31283H NA 9 [FEDERAL HOME LOAN MORTGAGE COR FHLMC 7. .| 12/01/2015. | Paydown 254 254 254 254 0 0 0 0 0 254 0 0 0 10 | 12/01/2030.
31283H NE 1 [FEDERAL HOME LOAN MORTGAGE COR........cccooomeriumirireriinns .| 12/01/2015. | Paydown 7 7 8 7 0 0 0 0 0 7 0 0 0 0 | 10/01/2030.
31402C 5L 2 |FEDERAL NATIONAL MORTGAGE ASSO FNMA 6.50. .| 12/01/2015. | Paydown v 11,122 L2 | 10,664 10,774 0 348 0 348 0 11,122 0 0 0 339 | 12/01/2031.
339733 AZ 0 |MASSACHUSETTS HOUSING FINANCE Massachuse. .. 06/01/2015.|Call  100.0000. ........5,485,000 | ........5,485,000 5,522,024 5,520,600 (VR (35,600) 0 (35,600) (U I 5,485,000 0 0 0 |....272,135 | 12/01/2048.
339733 BB 2 |MINNESOTA ST HSG FIN AGY Minnesota Housi............cccc......... .1 09/15/2015. | Call  100.0000. ....3,480,000 ....3,480,000 ....3,490,440 3,480,829 0 (829) 0 (829) (V1 3,480,000 0 0 0]...381,858 |07/01/2036.
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339733 DP 9 |ALABAMA HSG FIN AUTH Alabama Housing Fin.. .| 10/01/2015.|Call ~ 99.9936. . .849,946 .850,000 843,790 0 6,156 0 6,156 0 849,946 0 0 0 |.....49,241 | 04/01/2038.
45129Y SA 5 |IDAHO HSG & FIN ASSN Idaho Housing & Fin.. .. | 07/01/2015. | Redemption  100.0000 . ...45,000 | .. ...45,000 45,000 0 0 0 0 0 45,000 0 0 (1 I 1,666 | 01/01/2029.
45201Y QU 4 |ILLINOIS HSG DEV AUTH lllinois Housing D. .| 11/02/2015. | Call  100.0000. w0err1,365,000 | ... 1,355,000 cvvennn.. 1,355,000 0 0 0 0 0 .1,355,000 0 0 0. 41,625 | 08/01/2036.
45201Y UH 8 |ILLINOIS HSG DEV AUTH lllinois Housing D. .. | 11/02/2015. | Call ~ 100.0000 002,975,000 | ........2,975,000 | .. 2,975,000 0 0 0 0 0 .2,975,000 0 0 0] ...168,408 |08/01/2032.
454806 AX 8 |INDIANA HOUSING & COMMUNITY DE Indiana H .1 07/01/2015. | Call  100.0000...........ccocrmeermrerrrienmriinniennriisniens | o | oo 520,000 | ........... 520,000 520,000 520,000 0 0 0 0 0 520,000 0 0 0. 16,875 | 01/01/2037.
454806 BZ 2 |INDIANA HOUSING & COMMUNITY DE .. 07/01/2015. | Call  100.0000. weree 1,180,000 | .......1,180,000 1,187,658 | ... 1,185,776 .0 0 (5,776) 0 .1,180,000 0 0 0.....43,855 | 07/01/2037.
462467 AU 5 |lowa Finance Authority lowa Finance Auth. .. 107/01/2015. | Call  100.0000..........coerrrrririerierierierienierieesiens [ e | ceieniens 870,000 | ........... 870,000 | ...........872,733 870,000 0 0 0 0 0 870,000 0 0 (] IO 35,145 | 07/01/2037.
462590 JJ 0 [IOWA STUDENT LN LIQUIDITY CORP IOWA STUD.... .1 12/01/2015. | Call  100.0000...........coueurvierierneiinerisssiisesisnniens | e | e 355,000 | ........... 355,000 | ........... 355,000 355,000 0 0 0 0 0 355,000 0 0 0. 13,515 | 12/01/2023.
462590 JK 7 [IOWA STUDENT LN LIQUIDITY CORP IOWA STUD.... .. 12/01/2015.|Call  100.0000 355,000 355,000 355,000 355,000 0 0 0 0 0 355,000 0 0 0. 13,770 | 12/01/2024.
462590 JM 3 [IOWA STUDENT LN LIQUIDITY CORP IOWA STUD.... .1 12/01/2015. | Call  100.0000...........ccoerveermrerrrienmriisriessriisniens | o | e 710,000 | ........... 710,000 | ........... 710,000 710,000 0 0 0 0 0 710,000 0 0 0. 28,700 | 12/01/2026.
462590 JN 1 [IOWA STUDENT LN LIQUIDITY CORP IOWA STUD .| 12/01/2015. | Call  100.0000. 360,000 360,000 360,000 360,000 0 0 0 0 0 360,000 0 0 0 |.....14,820 | 12/01/2027.
46613P M4 5 | JACKSONVILLE ELECTRIC AUTHORIT JACKSONVI.. .| .. | 04/08/2015. | MORGAN STANLEY & CO 8,249,251 | ... 7,160,000 | ........8,213,308 | ...........7,929,252 0 (31,632) 0| v 7,897,619 | .o 0. 351,631 |........ 351,631 | .....190,933 | 10/01/2030.
50943P BH 1 |LAKE CNTY OHIO Lake County. .| 08/27/2015. | Tax Free EXChaNge...........cccvcvvueereiiciieniiseniieniiies | coerevesiiesiieniiiens | oo 988,864 | ........ 1,000,000 981,240 988,042 0 822 0 988,864 0 0 0. 56,833 | 08/15/2024.
525184 CD 7 |MAINE STATE HOUSING AUTHORITY Maine Stat...........cccccouuen .. | 11/16/2015.|Call  100.0000 +0rr,665,000 | ........ 5,655,000 | ........5,698,184 5,660,614 0 (5,614) (U I 5,655,000 0 0 0 [ .....519,062 | 11/15/2036.
525184 DV 6 |NEW YORK ST MORTGAGE AGENCY New York Sta.. .1 10/01/2015. | Call  100.0000...........cooemmrermrieicriieniissieeseiissieins | cereresiiesesissiienes | e 11,185,000 |....... 11,185,000 |.......11,191,209 1,185,649 0 (649) 0 e 11,185,000 0 0 0 | .....947,510 | 10/01/2031.
525184 EF 0 [GWINNETT CNTY GA HSG AUTH Gwinnett Count... .| 09/01/2015.|Call  100.0000. .165,000 .165,000 167,416 | ... ...166,670 0 (1,670 0 165,000 0 0 0 |.....11,442 | 03/01/2037.
525184 MB 0 |TEXAS DEPARTMENT OF HOUSING & Texas Depa. .| 04/01/2015.|Call  100.0000. . . 577,181 562,956 0 (2,956) 0 560,000 0 0 0. 19,318 | 03/01/2038.
525184 NX 1 |WISCONSIN HSG & ECONOMIC DEV A Wisconsin.. .1 09/01/2015. | Call  100.0000...........coueurrvercriierrirneiisensisesiisnsins | crereiesiieseisesieens | ceveeriens 780,000 | ........... 780,000 .798,416 ..183,178 0 (3,178) 0 780,000 0 0 0. 57,412 | 09/01/2037.
53945C BK 5 |LOS ANGELES CALIF WASTEWTR SYS LOS ANGEL. .. | 11/20/2015. | BARCLAYS CAPITAL INC. 6,351,698 | ........ 5,420,000 | .. ,201,076 | ... 6,096,325 (V1 DO (63,766) | .....ccoonene (VN 6,032,559 | .....ccccceo.ud 0. 319,139 |........ 319,139 | .....266,483 | 06/01/2031.
544495 A5 3 |LOS ANGELES CALIF DEPT WTR & P Los Angel.... .|.. | 11/20/2015. | BARCLAYS CAPITAL INC 09,497,195 | L 8,150,000 | ........9,435,092 | ...........9,259,800 0 [ (104,013) | ..o 0 9,155,787 | oo 0f... 341,408 |....... 341,408 | .....570,500 | 07/01/2032.
54810C S2 7 [LOWER COLORADO RIVER AUTHORIT Lower Col. . | 10/05/2015. | Call ~ 100.0000 8,935,000 | ........8,935,000 8,951,270 8,935,000 0 0 0 0 (. .8,935,000 0 0 0 05/15/2019.
57563R  GR 4 |MASSACHUSETTS EDL FING AUTH Massachusett .1 07/01/2015. | Call  100.0000...........ccoermeermrernriinmreisriennriinniens | oo | e 545,000 | ........... 545,000 | ........... 545,000 545,000 0 0 0 0 0 545,000 0 0 0 01/01/2028.
57563R  JC 4 [MASSACHUSETTS EDL FING AUTH Massachusett. .. 07/01/2015. | Call  100.0000. 380,000 380,000 381,425 380,000 0 0 0 0 0 380,000 0 0 (V] I 17,385 | 01/01/2031.
57586P DZ 6 |Massachusetts Housing Finance Massachuse .|..106/01/2015. | Call  100.0000. v 4,795,000 | 4,795,000 | ........4,795,000 | ...........4,795,000 0 0 0 0 (V] IO 4,795,000 0 0 0 |...111,328 | 12/01/2031.
57586P FD 3 |MASSACHUSETTS ST HSG FIN AGY Massachuset..................... .| 12/18/2015.|Call  100.0000. ... 1,605,000 | ........ 1,605,000 | ........1,611,019 | ...........1,605,000 0 0 0 0 (U I 1,605,000 0 0 0 69,348 | 12/01/2031.
57587A DN 5 |MASSACHUSETTS ST HSG FIN AGY.. .. 03/02/2015. | Call  100.0000. 240,000 240,000 240,000 240,000 0 0 0 0 0 240,000 0 0 0 2,580 | 12/01/2034.
57587A  DP 0 [MASSACHUSETTS ST HSG FIN AGY.. .| 03/02/2015. | Call  100.0000. 205,000 205,000 205,000 205,000 0 0 0 0 0 205,000 0 0 0 2,306 | 12/01/2039.
592248 AY 4 |METROPOLITAN PIER & EXPOSITION ..| 07/07/2015. | BANK OF AMERICA N.A 2,004,915 2,990,000 ..1,760,691 1,820,161 0 LALBT8 | 0 | d1,878 | 0. 11,862,039 0] 142,876 |........ 142,876 | ... 0 |06/15/2026.
59259Y QN 2 [METROPOLITAN TRANS AUTHN Y Metropolitan. .| | 10/01/2015. | MESIROW FINANCIAL e 3ATTA20 | 3,000,000 | .. ,456,690 | ... 3,364,007 | ... .0 ......(31,409) 0 (31,409) 0f. .3,332,597 0] 144523 | ... 144,523 | ....133,750 | 11/15/2028.
61212R  XP 6 [MONTANASTBRD HSG 4.950% 06/01/37.........ccocvveerrrieriinne .| 12/01/2015. | Call  100.0000. ........5,405,000 | ........ 5,405,000 5,338,410 5,340,124 0 [ 64,876 0 64,876 0 [ oo 5,405,000 0 0 0 |...265,815 | 06/01/2037.
631660 CZ 8 |NASSAUCNTY NY INDL DEV AGY Nassau Coun... .| 11/20/2015. | Call  100.0000. 5,000,000 | ........5,000,000 | ........4,908,250 | ...........4,937,216 0 62,784 0 62,784 0].. .5,000,000 0 0 0| ....254,479 | 06/01/2027.
63968A TH 8 |NEBRASKA PUBLIC POWER DISTRICT NE PUBLIC .| 11/18/2015.| CANTOR FITZGERALD & CO. 2,254,860 | ........ 2,000,000 2,289,980 2,216,104 0 (25,545) 0 (25,545) 0f. 2,190,559 | ....ccceoveenc 0 ... 64,301 | ......... 64,301 | .....139,444 | 01/01/2032.
64468T 6X 0 |NEWHAMPSHIRE ST HSG FIN AUTH ..| 12/01/2015. | Call  100.0000, 520,000 520,000 500,349 501,340 0| s 18,660 | .ooocveuiacend 0].....18660 0 520,000 0 0 (1 I 34,550 | 07/01/2036.
64468T 7X 9 |New Hampshire Housing Finance New Hampsh. .| 07/01/2015. | Call  100.0000. orrr1,265,000 | oo 1,255,000 | ........1,255,753 | ...........1,255,036 0 (36) 0 (36) (U I 1,255,000 0 0 0 ....118,386 | 07/01/2025.
64468T 7Y 7 |New Hampshire Housing Finance New Hampsh............cc..ccccoveinnne .. 07/01/2015. | Call  100.0000. 3,505,000 | ........ 3,505,000 | ........3,470,826 | ...........3,474,080 | ........cc....... 0| s 30,920 0 30,920 0. 3,505,000 0 0 0 |....329,319 | 07/01/2036.
64468T 7Z 4 |New Hampshire Housing Finance New Hampsh. .. | 07/01/2015. [ Call  100.0000. v 1,865,000 | ... 1,865,000 1,840,050 0 0 24,950 0. 11,865,000 0 0 0 |...170,460 |01/01/2027.
64469D BY 6 |NEW HAMPSHIRE ST HSG FIN AUTH .| .. | 12/01/2015. | Call  100.0000 w0 1,225,000 | ... 1,225,000 1,209,675 0 [ .ie15,325 | i 0 15325 | 0 .1,225,000 0 0 0. 72,662 | 01/01/2037.
646080 HH 7 |NEW JERSEY ST HIGHER ED ASSIST New Jerse. .. 10/01/2015.|Call  100.0000 orrrn.2,040,000 | ........2,040,000 2,040,000 0 0 0 0 0 .2,040,000 0 0 0. 68,336 | 06/01/2030.
646139 YC 3 |NEW JERSEY ST TURNPIKE AUTHORI NEW JERSE. .|.. | 01/01/2015. | Redemption  100.0000 ... 1,805,000 | ........ 1,805,000 ....1,805,000 0 0 0 0 0f. .1,805,000 0 0 0. 58,663 | 01/01/2016.
647200 MY 7 |NEW MEXICO MTG FIN AUTH New Mexico Mortg............ccc....c.... .. 01/02/2015. | Call  100.0000. cereenennne 19,000 | i 75,000 75,000 0 0 0 0 0 75,000 0 0 0 | 1,875 | 07/01/2037.
647200 SF 2 |NEW MEXICO MTG FIN AUTH New Mexico Mortg... .. 01/02/2015. | Call  100.0000. ...70,000 69,615 0 385 0 385 0 70,000 0 0 0 1,750 | 07/01/2038.
647200 TK 0 [NEWMEXICO MTG FIN AUTH New Mexico Mortg... .|..102/01/2015.|Call ~ 100.0000 . . .105,000 | ... 104,359 0 641 0 641 0 105,000 0 0 0| 2,691 |01/01/2039.
649834 AS 7 |NY STATE DORMITORY AUTHORITY S New York..........ccccoeunene .. | 05/15/2015. | Redemption  100.0000 ........1,085,000 | ........1,065,000 | ........1,060,644 | ..........1,064,862 0 138 0 138 (V1 1,065,000 0 0 0] 27,956 | 05/15/2015.
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64988P T8 9 [New York State Mortgage Agency New York.. .| 04/01/2015.|Call ~ 100.0000 . .635,000 620,071 624,036 0.....10964 | ... L0 10,964 0 635,000 0 0 0. 15,081 | 04/01/2029.
658207 AP 0 |NORTH CAROLINA HSG FIN AGY North Caroli .. 10/01/2015. | Call  100.0000. . 620,000 620,880 620,000 0 0 0 0 0 620,000 0 0 0 32,258 |01/01/2038.
67886M EQ 8 |OKLAHOMA HSG FIN AGY Oklahoma Housing Fi.... .| 03/02/2015. | Call  100.0000. ceeveennn. 15,000 ...15,000 15,000 0 0 0 0 0 15,000 0 0 0 390 | 09/01/2038.
686087 EJ 2 |[OREGON ST HSG & CMNTY SVCS DEP Oregon St. .. 10/01/2015.|Call ~ 100.0000 402,020,000 | ........2,020,000 | .. 2,020,000 0 0 0 0 (V] IO 2,020,000 0 0 0]...118,234 | 01/01/2038.
71883M JC 9 |PHOENIX SKY HARBOR INTL ARPT PHOENIX CIV.... .| 11/17/2015.| CANTOR FITZGERALD & CO.......cooooirrennriinriinniis | o | v 14,501,685 |....... 12,865,000 |.......14,935,493 | ........ 14,616,458 | ................ 0. (161,647) | coooovnnnd 0 [ (161,647) | ..o 0 | o 14,454.811 | 0 ... 46,874 | ........ 46,874 | .....891,616 | 07/01/2029.
71883M JF 2 |PHOENIX SKY HARBOR INTL ARPT PHOENIX CIV. ..| 11/18/2015. | CANTOR FITZGERALD & CO. ..2,375,828 ..2,135,000 2,407,004 0 (25,228) (25,228) 0 (5,948) (5,948) | .....148,857 | 07/01/2032.
735439 MR 9 |PORT TACOMA WASH Port of Tacoma WA. .1 12/01/2015. [ Call  100.0000..........cocrrerreeerirerierierinreerierieriens | eereesensenirensenienes [ e 18,420,000 |....... 18,420,000 |.......18,420,000 | ......... 18,420,000 0 0 0 0 0 0 .....921,000 |12/01/2030.
762212 3B 2 |RHODE ISLAND HSG & MTG FIN COR Rhode Isl.... .. 10/01/2015. | Call  100.0000. ........ 1,800,000 | ........ 1,800,000 1,800,000 0 0 0 0 0 0 ... 90,000 | 10/01/2036.
762315 HU 6 |RHODE ISLAND ST STUDENT LN AUT Rhode Isl.... .. | 08/31/2015.|Call ~ 100.0000 werer 1,405,000 | ........1,405,000 | .. 1,405,000 0 0 0 . 0 0 0 ... 50,978 |06/01/2028.
765639 AB 5 |RICKENBACHER OHIO PORT AUTH Rickenbacker...................... .1 07/01/2015. | Call  100.0000...........ccoerviermrerrrienmriisriessriinnies | oo | oo 110,000 | ........... 110,000 | ........... 110,000 110,000 0 0 0 110,000 0 0 0| 4,031 |01/01/2032.
784420 AB 7 |SLCLT 2005-1 SLCLT 2005-1 A2 .. | 05/15/2015. | Paydown 601,967 601,967 597,829 599,010 0 2,957 2,957 601,967 0 0 0 540 | 11/15/2021.
79020F AM 8 |ST JOHN BAPTIST PARISH LA St John Baptis.........cccocccovvuunnueeae .| 01/13/2015. | CITIGROUP GLOBAL MARKETS INC/ 03,170,280 | ... 3,000,000 3,024,000 3,007,012 0 (119) (119) (V1 [ 3,006,893 | ......ccocoennnd 0. 163,387 |........ 163,387 | ....... 19,219 | 06/01/2037.
79574C AB 9 [SALT RIVER PROJECT AGRICULTURA SALT RIVE... .| 09/11/2015. | GOLDMAN SACHS & COMPANY.........coommvemmirieriirs | corvireniieneiieniienes | v 11,445,100 |....... 10,000,000 |.......11,645,500 11,256,761 | ...ooovcvveeen | e (108,238) | ... .(108,238) | .. 11,148,523 | ....ccccceee0 | e 296,577 |........ 296,577 | .....395,833 | 12/01/2030.
79574C AC 7 |SALT RIVER PROJECT AGRICULTURA SALT RIVE... .. 1 09/11/2015. | GOLDMAN SACHS & COMPANY vn8,549175 | L 7,500,000 8,416,189 | ..ccooccvvean0 | i (78,772)] ... .(T8,772) | .. 8,337,417 | ... L0 211,758 |....... 211,758 | .....296,875 | 12/01/2031.
796842 DF 6 |SANBERNARDINO CNTY CALIF SING SAN BERNA... .| 11/03/2015. | Call ~ 42.7821 49,199 | L 115,000 46,705 2,495 2,495 49,199 0 0 0 0 |05/01/2031.
835588 AP 9 |SONOMA MARIN AREA RAIL TRANSIT SONOMA MA . | 11/20/2015. | MORGAN STANLEY & CO cereeen 1,094,580 | ........6,000,000 6,653,843 | .... L0 (74,020) | ... ..(74,020) | .. 6,579,823 | ... 0] 514,757 |........ 514,757 | .....370,000 | 03/01/2028.
83712D MX 1 |South Carolina Housing Finance South Car................ .| 07/09/2015. | Call  100.0000. oorre4,130,000 | ... 4,130,000 4,130,000 0 0 0 .4,130,000 0 0 0 | .....214,473 | 07/01/2032.
874476 DM 3 |TALLAHASSEE FLA ENERGY SYS REV TALLAHASS. .. 10/01/2015. | Call  100.0000. 9,500,000 | ........ 9,500,000 ..9,143,888 | o 0| s 356,112 356,112 .9,500,000 0 0 0 |.....475,000 | 10/01/2035.
875301 EP 4 |TAMPA-HILLSBOROUGH CNTY FLA EX TAMPA HIL.. .. | 04/07/2015. | MERRILL LYNCH PIERCE FENNER & 5,034,175 | ........ 4,765,000 5,017,326 0 (8,214) (8,214) 5,009,112 | oo 0. 25,063 | .......... 25,063 | .....147,715 | 07/01/2029.
876385 EA 9 |TARRANT CNTY TEX HEALTH FACS D TARRANT C.. .| 09/01/2015. | Redemption  100.0000...........ccooummumimmieimniinniienis | oererenniieneeeniiens | o 380,000 | ........... 380,000 402,359 0 (22,359) (22,359) 380,000 0 0 0 22,800 |09/01/2024.
876443 HE 5 |TARRANT REGL WTR DIST TEX TARRANT REGION. .1 09/18/2015. | CANTOR FITZGERALD & CO.......oovvvuurrirriiseriinenns | worereiresieeseinensies | cevees 11,162,900 10,000,000 |.......11,340,250 | .........11,067,236 | .......cccccc...0 | correece (97,166) (97,166) 0 e 10,970,070 |.....ccccoeeenl0 | e 192,830 |........ 192,830 | .....530,556 |03/01/2037.
880459 5L 2 |TENNESSEE HSG DEV AGY Tennessee Housing .| 09/01/2015. | Call  100.0000. 85,000 | .............85,000 0 0 0 0 85,000 0 0. 3,471 | 07/01/2031.
880459 5N 8 |TENNESSEE HSG DEV AGY Tennessee Housing.... .1 09/01/2015. | Call  100.0000...........coueurmrercriierrirneriseniiseriisnsins | coereieesiiesesienieens | ceveeniens 110,000 | ........... 110,000 110,000 0 0 0 0 110,000 0 0 | oo 4,496 |01/01/2037.
88045R DN 9 | TENNESSEE HSG DEV AGY Tennessee Housing.... w || 12/01/2015.| Call ~ 100.0000 v 1,620,000 | ....... 1,620,000 | .. ,624,050 | ...........1,620,000 0 0 0 (V1 T 1,620,000 0 0. 86,488 | 07/01/2038.
88275F MU 0 |TEXAS ST DEPT HSG & CMNTY AFFA Texas Dep.........c.ccccuuuuuee .1 10/01/2015. | Call  100.0000...........coueurrieuerirreiierisnniiserissniins | e | e 370,000 | ........... 370,000 | ........... 376,475 370,000 0 0 0 0 370,000 0 0. 15,539 | 03/01/2039.
92812Q LL 9 |Virginia Housing Development A Virginia .| 02/02/2015. | Call  100.0000. werrn.8,455,000 | ........8,455,000 8,390,319 8,445,523 0 9,477 9,477 0 .8,455,000 0 0 | .....211,375 | 02/01/2035.
928827 DE 1 |VOLUSIA CNTY FLA ARPT SYS VOLUSIA CNTY F. .. | 10/01/2015. | Maturity orrr 1,765,000 | ..o 1,765,000 | ........2,052,201 | ...........1,785,295 0 (20,295) (20,295) 0 1,765,000 0 0 |....123,550 | 10/01/2015.
93978T CC 1 |WASHINGTON STATE HOUSING FINAN. .1 12/16/2015. | Call  100.0000...........couemrrermriercriierierserisessisesiies | cereisenisessisesiseees | s 12,170,000 |....... 12,170,000 |.......12,179,128 12,174,301 | oo (1] I (4,301) (4,301) 0 12,170,000 0 0 |....605,001 | 12/01/2031.
956597 BQ 0 |WEST VIRGINIA ST BLDG COMMN WEST VIRGINI <... | . | 07/01/2015. | Redemption  100.0000. «rr1,120,000 | e 1,120,000 | .......1,097,174 | ... 1,113,427 0 6,573 6,573 0f. .1,120,000 0 0. 60,200 | 07/01/2018.
98322P 3P 2 |WYOMING CMNTY DEV AUTH .. 06/01/2015.|Call  100.0000. 0000.2,700,000 | ........ 2,700,000 | .......2,727,324 | .........2,719,994 | .. 0| (19,994) | oo (U O (19,994) | .....occvvenec (U I 2,700,000 0 0. 63,450 | 06/01/2031.
999999 99 8 |Summary Adjustment - [ 12/31/2015. | VANOUS......oooorvervieriesiiseciesesesisesissiiecins | v | cvvins (132,387) 0 0 0 0 0 0 0 v 114,789 | L 1,448 (263) ] ...cevv. 1,185 [ 0 | 01/01/2017.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: 283,822,934 |..... 269,918,350 |.....284,172,112 | ...... 281,084,691 0 (228,291) 0 (228,291) .280,971,186 ..3,098,660 | .....3,100,108 | 13,276,996 XXX
Bonds - Industrial and Miscellaneous
00115*  AA 0 [AESILUMINALLC 6.000% 03/26/32..........ccoovuemruerreirnriinriinns .| 12/31/2015. | Redemption ~ 100.0000...........ccocoemmumrnmiemiiinniienns | o | e 165,996 | ........... 165,99 | .......... 165,996 165,996 0 0 0 0 0 165,996 0 0 0 5,263 | 03/26/2032.
00130H BU 8 [AESCORP 5.500% 03/15/24. .| 04/14/2015. | GOLDMAN SACHS & COMPANY. e 1,006,250 | ....... 1,000,000 | ........1,000,000 | ...........1,000,000 0 0 0 0 (V8 [ 1,000,000 0 6,250 6,250 32,389 | 03/15/2024.
00434N  AB 1 |ACCESS MIDSTREAM PARTNERS LP/A. .. | 11718/2015. |BARCLAYS CAPITAL INC.......corrrssssssssssssssssssssssns | coveeeeeeeeneeenenseneeeees | coveeeeee 885,000 ..1,000,000 ....1,000,000 0 0 0 0 (U [P 1,000,000 ..o 0 | ...(115,000){ ...... (115,000 | ....... 57,958 | 03/15/2024.
02377A  AA 6 [AMERICAN AIRLINES 3.700% 10/01/26 .| 10/01/2015. | Redemption  100.0000. 80,864 ...80,864 80,864 0 0 0 0 0 80,864 0 0 0 2,363 | 10/01/2026.
03232P AC 2 |AMSURG CORP 5.625% 07/15/22 .. | 02/18/2015. | Tax Free Exchange. .......1,000,000 | .......1,000,000 1,000,000 0 0 0 0 0. .1,000,000 0 0 0| e 33,125 | 07/15/2022.
03674X AA 4 |ANTERO RESOURCES CORP  5.125% 12/01/2: .| 03/02/2015. | Tax Free Exchange. 2,504,756 | ........ 2,500,000 2,362,500 |....... 142,354 | ..o [(S15) 1 I 0 [ 142,256 | ..o 0f. .2,504,756 0 0 0 32,387 | 12/01/2022.
04939M AL 3 |ATLAS PIPELINE FINANCE CORP.........c.cooovuumrrimniririiireniinnnes 1| 02/27/2015. | DIRECT....ooocviiriiciiieniinesiiessisesiissssisesssessssesiienss | coesesiesiisssssnessiees | coveesions 466,746 | ........... 500,000 466,119 0 643 0 643 0 466,762 0 (16) (16) | ......... 6,729 | 11/15/2021.
05330A AA 5 [AUTOPISTA AUTOPISTA DEL MAIPO SOCIEDAD C . |F | 12/15/2015. | Redemption ~ 100.0000..........ccooormmmivemmiimmriinniinnns | ommerenisnniinsiiens | coveeniees 628,567 | ........... 628,567 | ........... 678,852 | .....cceeeen. 665,594 | ................. (VN (37,027) 0 (37,027) 0 628,567 0 0 0. 38,163 | 06/15/2022.
05540K AA 9 [BFF International Ltd BFF INTERNATIONAL............. F | 06/03/2015. | DIRECT. 995,161 | ........ 1,000,000 991,270 994,790 0 366 0 366 0 995,156 0 5 5 . 61,424 | 01/28/2020.
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056752 AD 0 [BAIDUINC 2.750% 06/09/19. R| 06/23/2015. | GOLDMAN SACHS & COMPANY. <0er...1,000,770 | .......1,000,000 993,200 993,916 0 628 0 628 0 994,544 0 6,226 6,226 ..15,049 | 06/09/2019.
05969L AA 9 [BANCO INBURSA SA INSTITUCIOND........ccovvvereicriirrinnniinns R| 10/06/2015. | Variou: 2,937,500 | ........ 3,000,000 | ........2,960,580 2,962,406 0 2,038 0 2,038 (V8 [ 2,964,444 | ........... 0]...(26944) | ........ (26,944) | ....... 85,250 | 06/06/2024.
05990T AU 1 |BANC OF AMERICA FUNDING CORPOR .| 12/01/2015. | Paydown 532,847 532,847 532,847 532,847 0 0 0 0 0 532,847 0 0 0 9,999 |02/01/2037.
06051G EM 7 |BANK OF AMERICA CORP BANK OF AMERICA COR. .| 11/18/2015. | BANK OF AMERICA NA......oovoiiiiiiciciicciiiciiccins [ coivenienissiissiieniinns | o 11,371,700 |....... 10,000,000 |....... 10,696,100 | ......... 10,533,184 0 (58,168) 0| e 10,475,016 | ..cccoovvrenne 0. 896,684 ...158,417 | 01/24/2022.
06051G  FB 0 |BANK OF AMERICA CORP  4.125% 01/22/24 .| 09/03/2015. | BANK OF AMERICA N.A 9,884,560 | ........ 9,500,000 ,493,065 9,493,595 0 410 19,494,005 | ... 0 | 390,555 |. ....443,036 | 01/22/2024.
09657Q AA 7 |BM&F BOVESPA SA BOLSA DE VALOR 5.5% 7/16. F | 02/23/2015. | MORGAN STANLEY & CO 402,700,000 | ........2,500,000 ,706,250 2,647,764 0 (3,689) .2,644,075 .55,925 ..84,028 | 07/16/2020.
097751 BJ 9 |BOMBARDIERINC 6.000% 10/15/22 A|10/28/2015. | MORGAN STANLEY & CO v 1,602,500 | ....... 2,000,000 ..2,000,000 2,000,000 0 0 .2,000,000 |.... .0 [...(397,500) | ...... ....125,667 | 10/15/2022.
10552T AF 4 |BRFSA 4.750% 05/22/24 R| 05/13/2015.|J.P. MORGAN SEC INC e 1,011,250 | 1,000,000 984,220 984,977 0 483 985,460 0 ... 25,790 | ........25790 | ....... 23,222 | 05/22/2024.
12505F AE 1 |CBS OUTDOOR AMERICAS CAPITAL L......cccccocvricnricnricnrinninnnes | .. | 02/03/2015. [ Tax Free EXChaNGe..........c.cocvvveiciiciiiciieiicciicniiciiens [ o | o 435,000 | ........... 435,000 | ........... 435,000 435,000 0 0 435,000 0 0 (11 I 8,661 | 03/15/2025.
125910 AK 9 |COMM MORTGAGE TRUST COMM14-UBS. .| 12/21/2015. | ISSUING COMPANY. ...2,515200 | ........ 2,500,000 ..2,518,594 2,517,205 0 (1,949) .2,515,256 0 (57) (57) .....115,425 | 03/01/2047.
126117 AS 9 |CNAFINANCIAL CORP  3.950% 05/15/24.. . | 09/04/2015. | KEYBANC CAPITAL MARKETS INC. 1,497,315 | ... 1,500,000 ..1,499,820 1,499,820 0 0 11,499,820 0 (2,505) (2,505) | .......48,552 | 05/15/2024.
126694 3B 2 |CWHL_06-8 CWHL 2006-8 1A1 .| 12/01/2015. | Paydown 222,605 222,757 208,963 0 | (12,913) 196,050 0 0 0 | 6,485 | 05/01/2036.
163851 A* 9 |CHEMOURS COMPANY LLC 05/07/22. .| 12/31/2015. | Redemption  100.0000. ...45,000 ..44.819 44,819 0 181 45,000 0 0 (V1N 794 | 05/07/2022.
165167 CF 2 | CHESAPEAKE ENERGY CORPORATION CHESAPEAKE .. | 11110/2015. | BANK OF AMERICA N.A cerren500,000 | ..........549,375 535,000 0 (1,754) 533,246 0 ]...(215,746) | .....(215,746) | .......41,498 | 08/15/2020.
165167 CG 0 |CHESAPEAKE ENERGY CORPORATION CHESAPEAKE .. | 12/23/2015. | Taxable Exchange. 276,960 | ........ 1,000,000 ....1,057,500 ....1,046,452 0 (6,457) .1,039,995 .0 ]...(763,035) ] ...... (763,035) | ....... 61,250 | 02/15/2021.
165167 CN 5 |CHESAPEAKE ENERGY CORPORATION.... . | 12/23/2015. | Various. ....1,296,660 2,270,000 2,268,650 2,218,925 .0 49,945 .2,268,870 0 ]...(972,210) | ...... (972,210) | ....... 91,298 | 04/15/2022.
18883# AA 8 |TCW 02/06/20 .| 12/31/2015. | Redemption  100.0000. 30,000 | ....cooec 30,000 29,325 0 675 30,000 0 0 0 568 | 02/06/2020.
196522 AK 2 |COLORADO INTERSTATE GAS CO LLC COLORADO .| 11/15/2015. | Maturity 401,000,000 | ... 7,000,000 . 6,999,930 0 70 .7,000,000 0 0 0 |.....476,000 | 11/15/2015.
203372 AL 1 [COMMSCOPE INC 5.000% 06/15/21.............ccc...c0c .. 06/01/2015. | MORGAN STANLEY & CO.......ccovvvririirrinninninninns [ | v 997,500 | ........ 1,000,000 ,000,000 | ....ccveuee. 990,000 0 110,000 | i 0 .1,000,000 0 (2,500) (2,500) | ....... 23,472 | 06/15/2021.
20337C AB 1 [COMMSCOPE INC 05/21/22 .| 12/29/2015. | Redemption  100.0000. 5,000 5,000 5,003 5,003 0 0 5,000 0 0 0 89 | 05/21/2022.
20467B AA 7 [COMPRESSCO PARTNERS LP .| 07/20/2015. | Tax Free Exchange. ........1,000,000 .985,080 860,000 |. 0 0 986,473 0 0 0 ... 69,681 | 08/15/2022.
20854P AJ 8 |CONSOL ENERGY INC. 5.875% 04/15/22..........ccccooovvvvrrri. ..| 01/14/2015. | Tax Free Exchange. 2,025,785 | ........ 2,000,000 | .. ,027,500 1,865,000 0] 160,785 | (U I 2,025,785 0 0 0 29,049 | 04/15/2022.
242370 AA 2 |DEAN FOODS CO. DEAN FOODS CO 7% 6/1/2016. .| 03/27/2015. | DIRECT. we 1,424,109 ..1,425,000 ...1,419,357 ....1,423,937 0 (VN 1,424,107 0 3 3| 32,142 | 06/01/2016.
247367 AX 3 |DELTAAIR LINES 2002-1 CLASS G Delta Air. .. | 01/02/2015. | Redemption  100.0000 cerenen 10,929 | ...10,929 9,755 9,978 0 0 10,929 0 0 0 367 |01/02/2023.
256677 AC 9 |DOLLAR GENERAL CORPORATION..........ccocovurummriveniinnnianens | .. | 09/03/2015. | RBC DOMINION SECURITIES INC. ...1,902,860 | ........ 2,000,000 ....1,859,760 . 1871773 0 9,083 (U I 1,880,856 0 22,004 22,004 58,500 | 04/15/2023.
257559 AC 8 |DOMTAR CORP DOMTAR CORP 7.125% 08/15/201 .. | 08/15/2015. | Maturity. 500,000 500,000 501,250 500,167 0 (167) 0 500,000 0 0 0 35,625 | 08/15/2015.
29379V BB 8 |ENTERPRISE PRODUCTS OPERATING ..| 11/18/2015.| BARCLAYS CAPITAL INC worr1,953,480 | ... 2,000,000 ....1,996,220 .......1,996,493 0 292 (U I 1,996,785 |.....coccvvenen. 0 |....(43,305) | ........ (43,305) ] ........ 99,233 | 02/15/2024.
30227C AC 1 |EXTERRAN PTNRS LP/EXLP FIN C ..| 02/11/2015. | Tax Free Exchange. e 1,477,460 | ... 1,500,000 1,475,565 ....1,305,000 0 [ 172,460 |................. (V1 1,477,460 0 0 0 32,500 |10/01/2022.
350235 AA 5 |FOSTER Wheeler Coque Verde LP FOSTER WHE .| .- 04/15/2015. | Redemption ~ 100.0000...........ccooumurmmrmmiemmiinriiinns | conrerieriiereisesiiens | oo 126,000 | ........... 126,000 | ...........126,000 126,000 0 0 0 0 0 126,000 0 0 0. 14,418 | 04/15/2015.
35906A AQ 1 [FRONTIER COMMUNICATIONS CORP.........cccooumriiiriiariiieniens .| 09/03/2015. | CITIGROUP GLOBAL MARKETS INC/ 663,325 | .......... 785,000 | ........... 785,000 | .............. 783,038 | .......... 1,963 0 0 1,963 0 785,000 0 [...(121,679)| ...... (121,675) | ....... 52,769 | 01/15/2025.
36252R  AZ 2 |GSMS_14-GC18 4.383% 01/01/47. .. | 12/01/2015. | SANDLER O'NEILL PARTNERS orrrn.6,973,535 | ........6,500,000 6,678,715 | ..ccovcrcercn0 [ (16,781) | ovvvvrvcrnd (1N IO (16,781) | oo 0 6,661,934 |......c..e.....0 | . 311,601 |........ 311,601 | .....287,269 |01/01/2047.
36252R BC 2 [GSMS_14-GC18 4.885% 01/01/47. o[ 12/01/2015. |WELLS FARGO & CO......ccecoviiiriinciisnriisciissniinns | cereiseniiesisisssisenes | e 10,380,338 | ........ 9,563,000 | ........ 9,826,822 JRLU I I (24,214) 0 (24,214) 0 19,802,607 | ...coovveennn0 | 577,730 |........ 577,730 | .....471,045 | 01/01/2047.
36962G W7 5 |GENERAL ELECTRIC CAPITAL CORP GENERAL EL.................. ..| 09/03/2015. | MORGAN STANLEY & CO ...1,867,310 | ........ 2,000,000 ....2,000,000 2,000,000 0 0 0 0 0 .2,000,000 ..(132,690) | ......(132,690) | ....... 10,966 | 05/05/2026.
40052V AC 8 [GRUPO BIMBO SAB DE CAV. R| 03/09/2015. | BANK OF AMERICA N.A 3,037,770 | ........ 3,000,000 2,987,700 2,988,220 0 202 0 202 0 .2,988,422 0 [...49,348 | .......49,348 | ....... 24,219 | 06/27/2024.
40414L  AK 5 [HCP 4.200% 03/01/24 . | 11/18/2015. | SUNTRUST ROBINSON HUMPHREY ....1,982,660 | ........ 2,000,000 ....1,990,740 1,991,370 0 704 0 704 (V8 [ 1,992,074 | ............... 0| (9,414) | .......... (9,414)| .....103,133 | 03/01/2024.
404280 AL 3 |HSBCHOLDINGS PLC 4.875% 01/14/22 .| F | 09/04/2015. |HSBC SECURITIES, 3,288,510 ..3,000,000 3,146,674 | 0| e (12,556) | oo 0 [ (12,556) | oo (V8 O 3,134,118 | 0. 154,392 |........ 154,392 | .....169,000 | 01/14/2022.
44043V AD 0 |HORIZON PHARMA INC 04/29/21... . | 12/31/2015. | Redemption  100.0000 20,000 | .. ...20,000 19,963 0 38 0 38 0 20,000 0 0 0 [ 462 | 04/29/2021.
45687A  AJ 1 |INGERSOLL-RAND GLOBAL HOLDING . 09/03/2015. | SOCIETE GENERALE v 1,022,060 | .......1,000,000 . 1,008,138 0 (565) 0 (565) 0 1,007,573 [0 | s 14,487 A4,487 | ... 31,167 | 06/15/2023.
46625H JC 5 |JPMORGAN CHASE&CO JPMORGAN CHASE & CO 4. .. | 09/04/2015. | SUSQUEHANNA FINANCIAL GROUP LL ...1,608,150 | ........ 1,500,000 ,547,520 1,535,424 | ................ 0| oo (3,348) 0 (3,348) 0 11,632,076 w0 [ 76,074 76,074 | ... 69,781 | 08/15/2021.
48207W AA 7 |JURASSIC HOLDINGS Il INC .| 03/16/2015. | MORGAN STANLEY & CO 880,000 | ........ 1,000,000 940,000 62,100 (94) 0 62,006 (V1 1,002,006 |................ 0 [...(122,006) | ...... (122,006) | ....... 40,868 | 02/15/2021.
48273* AD 1 |Centerplate Inc 11/26/19 .| 06/13/2015. | Various. L2143 1,283,799 ...1,256,518 | ......... 27,280 0 0 27,280 (U I 1,283,799 | ..ccocvvens 0. (6,387) ] .......... (6,387)] ....... 15,181 | 11/26/2019.
52524V AQ 2 [LEHMAN XS TRUST LXS_07-15N.......ccovverriiniiiniiienieniiieniens < | 12/25/2015. | PAYAOWN.......ccoooiiriicriiericcieseiesiesiissiieneies. | e | oo 167,013 | .......... 166,786 | ... 114,457 0 52,556 0 52,556 0 167,013 0 0 0 281 | 08/26/2047.
52730G AA 0 |LEVEL 3ESCROW INC 5.375% 08/15/22.........cccccouvvivniiniinnnnns .. | 02/05/2015. | Tax Free Exchange. 2,983,275 ....3,000,000 ....2,982,500 2,983,094 0 181 0 181 (V1 2,983,275 0 0 0] s 35,833 | 08/15/2022.
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603374 AB 5 |MINERVA LUXEMBOURG SA MINERVA LUXEMBOURG F | 03/02/2015. | BANK OF AMERICA N.A <.......1,000,000 1,045,000 977,500 58,840 (832) 0 58,008 0 .1,035,508 .0 ]......(45,508) | ........(45,508) | .......46,285 | 01/31/2023.
629377 BX 9 |NRGENERGY INC 6.250% 05/01/24 .| 01/26/2015. | Tax Free Exchange. 3,000,000 | ........ 3,000,000 | ........3,000,000 3,000,000 0 0 0 0 0 .3,000,000 0 0 0 [ 44,271 | 05/01/2024.
62943W AA 7 |NRG YIELD OPERATING LLC .| 07/22/12015. | Tax Free Exchange. ........1,000,000 | ........ 1,000,000 | ........1,000,000 | ...........1,000,000 0 0 0 0 (U I 1,000,000 0 0 0 28,368 | 08/15/2024.
64110L AE 6 [NETFLIXINC NETFLIX INC 5.375% 2/1/2021........ccccevvvirnnrnnnnns .. 02/27/2015. | MORGAN STANLEY & CO.......cocovvrirriiriiniiniininns [ | o 515,000 500,000 500,000 500,000 0 0 0 0 0 500,000 0. 15,000 | ......... 15,000 | ....... 15,901 | 02/01/2021.
67001B AQ 6 [NOVELIS INC/GA 05/18/22 1. | 12/31/2015. | Redemption  100.0000. 25,000 | ............. 25,000 | ............. 24,875 24,875 0 125 0 125 0 25,000 0 0 (V1 [ 458 | 05/18/2022.
68389F CG 7 |OPTION ONE MORTGAGE LOAN TRUST OOMLT 200 . | 09/25/2015. | Paydown 6,821 6,821 6,808 6,821 0 0 0 0 0 6,821 0 0 0 16 | 08/25/2032.
69073K AP 7 |OWENS-BROCKWAY GLASS CONTAINER .|..|09/30/2015. | Redemption  100.0000. 2,500 2,500 2,494 2,494 0 6 0 6 0 2,500 0 0 0 7 | 08/05/2022.
69889 AA 9 [PARPHARMACEUTICAL CO INC .| 09/25/2015. | Redemption  100.0000. 1,947,480 | ... 1,947,480 1,895,546 | ......... 51,933 0 0 51,933 0 1,947,480 0 0 0. 57,847 | 09/28/2019.
743663 B* 6 |PROTECTION ONE INC 03/21/19.....ccvvviviivivicsiisiicseinnee | . | 07/01/2015. | Redemption  100.0000. ....1,224,863 ...1,224,863 1,211,849 | ... 13,014 | oo 0 | o 0 13,014 | 0 1,224,863 0 0 0| . 26,139 | 03/21/2019.
74876W AP 0 | QUINTILES TRANSNATIONAL CORP. .|| 12/31/2015. | Redemption  100.0000. ...45,000 5,000 44,888 0 113 0 113 0 45,000 0 0 0 695 | 04/29/2022.
74958E AC 0 |RESIDENTIAL ASSET SECURITIES C RFMSI 200... . | 12/01/2015. | Paydown ...77,860 7,860 .75,900 237 0 1,960 0 77,860 0 0 0. 2,675 |12/25/2036.
781172 AB 7 |RUBY PIPELINE LLC 6% 04/01/2022 . | 10/16/2015. | BARCLAYS CAPITAL INC 8,270,330 ..7,770,000 7,770,000 0 0 0 0 (V] IO 7,770,000 |.....ccoonnennd 0. 500,330 |........ 500,330 | .....480,931 |04/01/2022.
80918T AA 7 |SCORPIO TANKERS INC  2.375% 07/01/19, 12/16/2015. | OAKTREE CAPITAL 90,736 ...99,000 101,233 0 (124) 0 (124) 0 101,110 0 |...(10,374) | ........ (10,374) | ......... 1,100 | 07/01/2019.
82926# AF 2 |SINCLAIR TELEVISION GROUP INC. .. | 12/31/2015. | Redemption  100.0000 rvrn. 15,000 5,000 ..14,981 14,981 0 19 0 19 0 15,000 0 0 0 279 | 07/31/2021.
84762N BB 6 |SPECTRUM BRANDS INC 06/09/22 .| 12/31/2015. | Redemption  100.0000. 242,966 242,966 242,336 242,336 0 629 0 629 0 242,966 0 0 0 80 | 06/09/2022.
848609 AA 1 [SPIRITS OF ST.LOUIS BASKETBALL.. . | 12/31/2015. | Redemption  100.0000 53,998 3,998 53,998 0 0 0 0 0 53,998 0 0 0. 1,800 | 03/31/2033.
85171Y AE 9 [SPRINGLEAF MORTGAGE LOAN TRUST. .| 10/01/2015. | Paydown 9,250,000 | .......9,250,000 | .. 109,537,661 | o 0. (287,561) 0 (287,561) (U I 9,250,000 0 0 0 | .....408,542 | 12/02/2059.
85171Y AF 6 |SPRINGLEAF MORTGAGE LOAN TRUST. < | 10/01/2015. | PAYAOWN.......coouriecriiriiicniieceicsieeseisssiieniissiens. | cereisenisesssiesisnenes | ceseees 10,064,000 |....... 10,064,000 |.......10,441,400 10,428,122 | cocvvvcrinnd 0. (364,122) 0 (364,122) 0 10,064,000 0 0 0 |.....503,200 | 12/02/2059.
852061 AQ 3 |SPRINT COMMUNICATIONS INC 7% 03/01/2020 .. | 10/21/2015. | JP MORGAN SECURITIES LTD LDN woera 1,042,500 | 1,000,000 | ........1,000,000 | ... 1,000,000 0 0 0 0 0 21,000,000 |.....cccoouuend 0. 42,500 | ......... 42,500 | ....... 80,694 | 03/01/2020.
858119 BA 7 |STEELDYNAMICS INC 5.125% 10/01/21.. .|.. | 05/12/2015. | Tax Free Exchange ...1,000,000 | ........ 1,000,000 | ........1,000,000 | ...........1,000,000 0 0 0 0 (U I 1,000,000 0 0 0. 34,594 | 10/01/2021.
86614D AG 3 [SUMMIT MATERIALS LLC 06/24/22 . | 12/31/2015. | Redemption  100.0000 5,000 5,000 4,975 4,975 0 25 0 25 0 5,000 0 0 0 61 | 06/24/2022.
87875U AC 6 |TECO Finance Inc TECO FINANCE INC 6.75% < | 05/01/2015. | MAIUFY.........oveoerecieeereseeeseisesieneiins | e | oo 500,000 | ........... 500,000 500,000 500,000 0 0 0 0 0 500,000 0 0 0. 16,875 | 06/01/2015.
88031N  AA 5 | TENASKA ALABAMA Tenaska Alabama Partners. .| 12/30/2015. | Redemption  100.0000. 230,981 230,981 235,435 233,111 0 (2,131) 0 (2,131) 0 230,981 0 0 0 e 10,105 | 06/30/2021.
881609 BA 8 |[TESORO CORP 5.125% 04/01/24 .. | 09/25/2015. | JP MORGAN SECURITIES LTD LDN. 990,000 | ........ 1,000,000 | ........1,000,000 997,500 2,500 0 0 2,500 (U [P 1,000,000 | ..o 0 ....(10,000){ ........ (10,000) | ....... 51,108 | 04/01/2024.
893647 AR 8 |TransDigmInc 5.500% 10/15/20 .| 04/01/2015. | BARCLAYS CAPITAL INC........cocvvirriirnriisriincriinnies | e | o 990,000 | ........ 1,000,000 | ........... 995,000 | ......cccoe.. 982,500 | ......... 12,851 | oo 182 | 0 ...13,033 0 995,533 0 (5,533) (5,533) | ....... 26,278 | 10/15/2020.
909287 AA 2 |UAL PASS THROUGH TRUST SERIES UAL Corp C. .|.. | 07/02/2015. | Redemption ~ 100.0000. 9,198 9,198 8,003 8,281 0 917 0 917 0 9,198 0 0 (VN [ 436 |01/02/2024.
911365 AY 0 |United Rentals North America | UR FINANC .| .. | 04/13/2015. | DIRECT ...1,000,000 | ........ 1,000,000 | ........1,000,000 | ...........1,000,000 0 0 0 0 (U I 1,000,000 0 0 0. 42,806 | 07/15/2018.
912920 AC 9 |US West Communications QWEST CORP 6.875% .| 10/13/2015.|Call  100.7810, 9,070 9,000 6,255 6,575 0 2,495 0 2,495 0 9,070 0 0 09/15/2033.
92976B DX 7 |WACHOVIA BANK COMMERCIAL MORTG .| 12/01/2015. | Paydown 243,220 243,220 257,433 249,298 0| (6,078) 0 (6,078) 0 243,220 0 0 01/01/2045.
94353@ AB 0 |WAVEDIVISION HOLDINGS LLC .| 12/31/2015. | Redemption  100.0000. 10,230 | 10,230 | coooerviane 10,256 10,256 0 (26) 0 (26) 0 10,230 0 0 09/10/2019.
96221T AM 9 |WF-RBS COMMERCIAL MORTGAGE TRU.. .| 10/15/2015. | ISSUING COMPANY 5,053,911 ....5,000,000 5,064,000 5,058,791 0 (5,002) 0 (5,002) (V1 5,053,789 03/01/2047.
98212B AE 3 [WPXENERGY INC 5.250% 09/15/24 .| .. | 11117/2015. | BANK OF AMERICA N.A 228,250 275,000 275,000 257,125 | ......... 17,875 | v (U 0 .. 17,875 0 275,000 09/15/2024.
98313R  AA 4 |WYNNMACAULTD 5.250% 10/15/21.... F | 05/29/2015. | DEUTSCHE BANK SECURITIES INC 500,000 503,750 473,750 29,552 (259) 0 29,293 0 503,043 10/15/2021.
000000 00 0 [KSHOLDINGS CORP 0.000% 12/20/19. D| 12/08/2015. | OAKTREE CAPITAL ceeeenn 107,919 | 81,350 | ........... 101,216 101,216 0 (876) 0 (876) 0 97,662 12/20/2019.
000000 00 0 [HARRIS CORPORATION 02/24/18.....covernciicriinciees .| 12/31/2015. | Redemption ~ 100.0000...........cccouemmvuermrieemiiinnirinns | oereiieniieniineniiens | ceveeeiens 976,923 | ........... 976,923 | ........... 976,923 976,923 0 0 0 0 0 976,923 02/24/2018.
000000 00 O |SCIENCE APPLICATIONS INTERNATL......c.covvuevierireriericnienins .| 10/30/2015. | Redemption  100.0000. 010,000 | e 10,000 9,975 9,975 0 25 0 25 0 10,000 04/21/2022.
000000 00 O |A.SCHULMAN INC 05/11/22. .| 11/30/2015. | Redemption  100.0000. 5,000 5,000 4,988 4,988 0 13 0 13 0 5,000 05/11/2022.
000000 00 O [CHS/COMMUNITY HEALTH SYSTEMS L......cccooviiniiniiniiniiniis .. | 12/31/2015. | Redemption  100.0000 5,000 5,000 5,000 5,000 0 0 0 0 0 5,000 01/27/2021.
000000 00 0 [BURGER KING WORLDWIDE INC .| 12/31/2015. | Redemption  100.0000. 4,153 4,153 4,143 4,143 0 10 0 10 0 4,153 12/12/2021.
000000 00 O [CALPINE CORP 05/22/22. .| 12/31/2015. | Redemption  100.0000. 20,000 | oo 20,000 | ..ccoooun 19,900 19,900 0 100 0 100 0 20,000 05/22/2022.
000000 00 0 [CONVATECINC 06/04/20 .| 12/31/2015. | Redemption  100.0000. 5,000 5,000 4,988 4,988 0 13 0 13 0 5,000 06/04/2020.
000000 00 O |MINERALS TECH INC. 05/09/21.....oovieriericsnieni .. | 12/24/2015. | Redemption  100.0000. e 11,664 | 71,664 | ... 71,930 71,930 0 (266) 0 (266) 0 71,664 05/09/2021.
E2R224 AA 5 |CAJA DE AHORROS Y PENSIONES DE........c.cccovsuimmrirniiririrniins D| 12/08/2015. | OAKTREE CAPITAL 339,220 323,325 351,205 351,205 (1] I (1,300) 0 (1,300) 0 336,584 11/25/2017.
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G2967* AA 8 |AVAGO TECHNOLOGIES LTD R| 12/15/2015. | Redemption  100.0000 69,517 69,517 69,691 69,691 0 (174) 0 (174) 0 69,517 0 0 0 546 | 05/06/2021.
L0426@ AA 9 |AWAS FINANCE LUXEMBOURG 2012..........cocvuciiciiciicriciiciin R|10/16/2015. | Redemption ~ 100.0000..........ccoeruervmrimiieriieniieiis [ | cvveniens 147,034 | .. 147,034 147 416 147,416 0 (382) 0 (382) 0 147,034 0 0 0 [ 1,243 | 07/16/2018.
P0280A FG 1 |AMERICA MOVIL SAB DE CV. D| 04/01/2015. | CITIGROUP GLOBAL MARKETS INC/ wer1,301,081 | 1,312,831 | .......1,539,785 | ........... 1,353,252 0 152 0 [ 182 | i 186,609 | ........... 1,309,455 | ....(230,559) | ... .(238,933) | ....... 30,920 | 12/09/2024.
X61161 AW 9 [OUTOKUMPU OYJ  3.250% 02/26/20.........cccccomiiniiiiiniiniinninas D | 11/04/2015. | OAKTREE CAPITAL 263,952 333,875 267,852 267,852 0 605 0 0 266,656 | ........ (1,801) ] ... . (4.504)] ......... 1,546 | 02/26/2020.
3899999. Total - Bonds - Industrial and Miscellaneous ....151,891,734 | ..... 150,769,182 | .....153,225,135 | ....... 151,704,520 |........ 951,292 | ....... (783,223) ... 0].....168,069 | ...... 186,609 | ....... 151,810,839 | ....(248,357)| ......80,894 | ...... (167,463) | ..6,534,840 XXX
8399997. Total - Bonds - Part 4 .....477,680,270 |..... 459,994,898 | .....478,042,386 | ....... 473,192,252 | ........ 951,292 785,444) ......473,411,136 | ....(246,909) | ..4,516,045 | .....4,269,136 | 21,200,345 XXX
8399998. Total - Bonds - Summary [tem from Part 5..........c.iii it fee ettt | crirns 49,756,791 |....... 49,348,338 |....... 51,886,684 0 0. (122,409) | ... 20 e (122,409) [0 | e 51,764,275 | ...... (62,915) | .(1,944,569) | ...(2,007,484) | ..1,033,785 XXX
8399999. Total - Bonds .....527,437,061 |..... 509,343,236 | .....529,929,070 | ....... 473,192,252 |........ 951,292 | ....... (907,853) | ..oooovenunneead 0]......43,439 | ...... 53,102 | ....... 525,175,411 | ....(309,824) | ..2,571,476 | .....2,261,652 | 22,234,130 XXX
Preferred Stocks - Industrial and Miscellaneous
010392 51 2 |ALABAMA POWER CO ALABAMA POWER CO 5.625%... .| 06/15/2015. | Call  25.0000. .......400,000.000 |....... 10,000,000 | ................0.00 |....... 10,000,000 ..10,020,000 (20,000) 10,000,000 0 0 0 |...209,385 XXX
010392 56 1 |ALABAMA POWER CO ALABAMA POWER CO 5.3% 0 .| 05/15/2015. | Call  25.0000. . 48,000.000 11,200,000 11,312,000 1,383,680 1,312,000 | ... .0 ]...(112,000) | ...... (112,000) | .....220,931 XXX
48660P 2# 0 |Kayne Anderson Kayne Anderson Energy Tot................ .| 12/24/2015. | US PHASE 1 GENERAL.........ovvviiriierrcricrirenienine ....1,000,000.000 |....... 11,107,143 | .................0.00 |....... 25,000,000 ..27,028,000 11,107,143 0 0 0 | ..1,408,901 XXX
74251V 20 1 |PRINCIPAL FINL GROUP INC PRINCIPAL FINL.. .| 06/30/2015. | Call  100.0000. .......149,000.000 |....... 14,900,000 | ................0.00 |....... 14,937,399 ..14,937,399 0 e 14,937,399 | .....ccooo.euc 0 [...(37,399) | ........ (37,399) | .....414,444 XXX
74251V 30 0 [PRINCIPAL FINL GROUP INC PRINCIPAL FINL.. ... 1 06/30/2015. [ Call  25.0000 .......870,000.000 |........ 21,750,000 | ................0.00 |....... 21,750,000 1,750,000 0 [ e 21,750,000 0 0 0]...708,832 XXX
8499999. Total - Preferred Stocks - Industrial and MISCEHINEOUS...............uiuuiiieiiiisisciiciiin it | e 68,957,143 | XXX |.... 82,999,399 5,119,079 | ...(2,119,680)] ... ....(2,119,680) 0 69,106,542 0 [...(149,399)| ...... (149,399) | ..2,962,493 XXX
8999997. Total - Preferred Stocks - Part 4 68,957,143 82,999,399 5,119,079 | ...(2,119,680) 2,119,680) 0 69,106,542 0 [...(149,399) ......(149,399) | ..2,962,493 XXX
8999999. T0tal - Prefermed SHOCKS. ... e | e 68,957,143 | XXX ... 82,999,399 | ......... ..(2,119,680)| .... ....(2,119,680) 0 69,106,542 0 [...(149,399)] ...... (149,399) | ..2,962,493 XXX
9799998 Total - Common Stocks - Summary Item from Part 5. 5,507 XXX 7,216 0 0 0 0 7,216 0 . .(1,709) .0 XXX
9799999. Total - Common Stock: 5,507 XXX 7,216 0 0 0 0 7,216 0 . . .(1,709) .0 XXX
9899999. Total - Preferred and COMMON SHOCKS..........uuuuiieiiiiiesisi s eosiisie s | cosean 68,962,650 XXX e 83,006,615 | .........85,119,079 | ...(2,119,680) | .... ......(2,119,680) 0 69,113,758 0 [...(151,108)] ...... (151,108) | ..2,962,493 XXX
9999999. Total - Bonds, Preferred and Common Stocks .....596,399,711 XXX .....612,935,685 | ....... 558,311,331 | ...(1,168,388) ..(2,076,241)] ........ 53,102 | ....... 594,289,169 | ....(309,824) | ..2,420,368 | .....2,110,544 | 25,196,623 XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

Sl

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 Year's Other-
or Unrealized Than- Total Foreign Foreign Interest and Paid for
el Par Value (Bonds) Book/Adjusted Valuation Current Year's Temporary Total Change in | Exchange Exchange | Realized Gain Total Gain Dividends Accrued
g Date Disposal or Number of Carrying Value at Increase (Amortization) / | Impairment BJAC.V. Changein | Gain (Loss) (Loss) on (Loss) on Received | Interest and
CUSIP Identification Descripti n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) Accretion R i (12+13-14) BJA.C.V. on Disposal Disposal Disposal During Year | Dividends
Bonds - All Other Government
988895 AA 6 |ZAMBIA REPUBLIC OF 5.375% 09/20/22........cccccccoviviniiiniinniaas lR‘ 06/18/2015| MORGAN STANLEY & CO.......ccccevurneee 09/25/2015 | BARCLAYS BANK PLC........cccoociivciiunas o0 1,000,000 | ..o 885,000 | ............ 750,000 888,398 0 3,398 0 3,398 0 0 ... (138,398) | ......(138,398) | ....... 28,368 |..... 13,885
1099999. Total - Bonds - All Other GOVEIMMENL..........eei s et sssssssees | conansnes 1,000,000 | ........... 885,000 | ............ 750,000 888,398 0 3,398 0 3,398 0 0... (138,398) | ......(138,398) | ....... 28,368 |..... 13,885
Bonds - U.S. Special Revenue and Special A
311450 FJ 4 |[FARMINGTON NMUTIL SYS REV......ccccvimmviinniiinniinniisnciinns .| 03/20/2015| MORGAN STANLEY & CO.......c.ccccouvuuueee 04/06/2015 | MORGAN STANLEY & CO.......cccoovvvvvevans | veveens 5,000,000 | ......... 5,000,000 | ......... 4,999,500 5,000,000 0 0 0 0 0 0 (500) (500) 2,083 0
45203H S5 2 |IL FINAUTH RUSH UNIV MED CTR .| 03/31/2015| GOLDMAN SACHS & COMPANY.... .| 09/29/2015 | MORGAN STANLEY & CO.. .6,000,000 | ......... 6,768,940 6,564,240 6,736,414 (V1N I (32,526) 0 (32,526) 0 0. (172,174) | .....(172,174) | .....192,500 |..... 38,194
59447P  6M 8 |MICHIGAN STATE FINANCE AUTHOR .|--| 01/21/2015| RBC DOMINION SECURITIES INC. .| 09/16/2015 | WELLS FARGO & CO. e 1,000,000 | .. 8,150,660 | ......... 7,654,150 | ...........8,082,217 | ...ccccoonnc 0 e (68,443) | ....oovveeinns 0 | (68,443) | ....occecv 0 | 0. (428,067) | ......(428,067) | .....226,528 | ............. 0
59447P 6N 6 |MICHIGAN STATE FINANCE AUTHORL.........ocootvviciiiiiiiiannes .. | 01/21/2015 | RBC DOMINION SECURITIES INC......... 09/16/2015 | WELLS FARGO & CO.......cccoooovvvveiesriisnne | o 3,500,000 | ........ 4,065,880 | ......... 3,813,320 | ...........4,032,267 0 (33,613) 0 (33,613) 0 0 ... (218,947) | .....(218,947) | .....113,264 | ............. 0
3199999. Total - Bonds - U.S. Special Revenue and Special A LLC T OO OO PO PO O OO OO OO PUO PO PPOPOPOORPROROYY IPVPOPS 21,500,000 | ....... 23,985,480 | ....... 23,031,210 | .......... 23,850,898 | ...... 0]... (134,582) | ........ 0 (134,582) | ........ 0 0 ... (819,688) | ......(819,688) | .....534,375 |..... 38,194
Bonds - Industrial and Miscell
00130H BW 4 [AESCORP 5.500% 04/15/25. .| 04/14/2015 | GOLDMAN SACHS & COMPANY .| 10/28/2015 | GOLDMAN SACHS & COMPANY .1,000,000 927,500 992,850 0 350 0 350 0 0. (65,350) | ....... (65,350) | ....... 31472 |...... 1,681
03674X AC 0 |ANTERO RESOURCES CORP  5.125% 12/01/22..........cccccovuvene .. | 03/02/2015 | Tax Free Exchange. . | 03/04/2015| MORGAN STANLEY & CO | 2,500,000 | .........2,504,756 | ......... 2,446,250 2,504,751 0 (5) 0 (5) 0 0| e (58,501) | ........ (58,501) | ....... 34,451 |..... 32,387
04021L  AA 8 |ARGOS MERGER SUB INC  7.125% 03/15/23...........ccoevvovvrrrnneee .| 02/18/2015| BARCLAYS CAPITAL INC........cccccoovsrvurnae 04/01/2015 | GOLDMAN SACHS & COMPANY........cc.. | weouueee 1,000,000 | ......... 1,000,000 | ......... 1,038,750 | ...........1,000,000 0 0 0 0 0 0 38,750 38,750 6,531 0
07014Q AG 6 |BASS PRO GROUPLLC 06/19/20... .. | 06/26/2015 | JP MORGAN SECURITIES LTD LDN...... 12/07/2015 | Various 001,990,000 | e 1,985,025 | ......... 1,861,550 | ...........1,985,236 0 21 0 21 0 0. (123,686) | ......(123,686) | ....... 22,603 | ............. 0
07014Q AG 6 |BASS PRO GROUPLLC 06/19/20... . | 06/26/2015 | JP MORGAN SECURITIES LTD LDN...... 09/30/2015 | Various. 10,000 9,975 10,000 10,000 0 25 0 25 0 0 0 0 6 0
185669 AD 0 |CLEOPATRAFINANCELTD 6.500% 02/15/25. 02/09/2015 | CREDIT SUISSE SECURITIES USA L.... | 04/07/2015 | Tax Free Exchange. .1,000,000 | ......... 1,000,000 ...1,000,000 | ...........1,000,000 0 0 0 0 0 0 0 0 {9,750 | e 0
20854P AL 3 |CONSOL ENERGY INC. 5.875% 04/15/22 .|.. | 01/14/2015| Tax Free Exchange............cccccouevuveriverunece 02/05/2015 | BANK OF AMERICA N.A. | 2,000,000 | ... 2,025,785 ,815,000 2,025,490 0 (295) 0 (295) 0 0. (210,490) | ......(210,490) | .......37,535 | ..... 29,049
37954F AA 2 |GLOBAL PARTNERS LP/GLP FINANCE..........cccoooovmmiimnriiriiinens .| 03/05/2015 | ROBERT W. BAIRD & CO.........ccccooerren. 04/21/2015 | Tax Free Exchange...........ccccooecvvverinenins | voveeees 1,000,000 992,626 992,626 0 126 0 126 0 0 0 0....16,667 |..... 9,549
603158 C* 5 |MINERALS TECH INC. 03/08/21 .| 06/12/2015 | JP MORGAN SECURITIES LTD LDN...... 06/23/2015 | Various 228,866 228,866 228,866 0 (858) 0 (858) 0 0 0 0 | e 167 | i 0
603158 C* 5 |MINERALS TECH INC. 03/08/21 .| 06/12/2015 | JP MORGAN SECURITIES LTD LDN...... 06/24/2015 | VariOUS............ccveervveenieeneieneiineireniiinns | cvevennennn 771,134 | LTT4,026 | e 774,002 774,002 0 (24) 0 (24) 0 0 0 0 0
629377 BY 7 |NRGENERGY INC 6.250% 05/01/24 .|.. | 01/26/2015 | Tax Free Exchange. 12/01/2015 | BARCLAYS CAPITAL INC .3,000,000 | .........3,000,000 | ......... 2,730,000 3,000,000 0 0 0 0 0 0. (270,000) | ......(270,000) | .....204,688 |..... 44,271
62952Q AA 8 |NXP SEMICONDUCTORS NV  1.000% 12/01/19 .|F | 10/01/2015| TIC 71A 10399.... 12/02/2015 | Tax Free Exchange | e 743,000 | 815,808 815,808 0 (3,186) (V] I (3,186) 0 0 0 0...3,736 |....... 2,497
T4734L  AA 9 |QGOG ATLANTIC/ ALASKAN RIGS LT GTD-by-Mu.......ccoooreruueeee R| 06/12/2015 | BARCLAYS BANK PLC - LNBR............... 09/14/2015 | J.P. MORGAN SEC INC........cocovmrvvrmrrie | v 2,034,450 | ........ 1,892,039 | ......... 1,523,240 | ... 1,911,101 | s 0] 19,083 | o0 | 19,063 |0 | 0. (387,861) | ......(387,861) | ......31,695 |....... 5,044
80918T AA 7 |SCORPIO TANKERS INC 2.375% 07/01/19 .| R 10/01/2015 | TIC 71A 10399.......c0ccvmerrerinricrinnieiians 12/14/2015 | OAKTREE CAPITAL.......cocovvvviiniiniin sereene400,000 381,216 408,628 0 0 e (27,412) ] ...
85915) AB 9 |STERIGENICS-NORDION HOLDINGS L .| 06/10/2015 | JP MORGAN SECURITIES LTD LDN...... 11/06/2015 | JP MORGAN SECURITIES LTD LDN...... 4000.2,000,000 | .........1,995,000 | ......... 1,977,500 | ...........1,995,045 0 0. (17,545) | .......(17,545) | ......26,444 | .............
96221T AG 2 |WF-RBS COMMERCIAL MORTGAGE TRU.. .. | 10/15/2015 [ ISSUING COMPANY.........ccoovcrvcrirricniis 12/01/2015 | DEUTSCHE BANK SECURITIES INC...... 2,132,838 | 2,184,826 2,288,052 2,184,026 0 0 |........104,026
000000 00 0 [PRIMESOURCE BUILDING PRODUCTS.. . | 08/25/2015 | DEUTSCHE BANK SECURITIES INC. 09/01/2015 | DEUTSCHE BANK SECURITIES INC...... 2,985,000 2,985,000 2,985,008 0 0 (8)
E2R224 AA 5 |CAJA DE AHORROS Y PENSIONES DE.. . 10/01/2015 | TIC 71A 10399........coommrieriireriieriireniens 12/02/2015| OAKTREE CAPITAL........cocoormrrirnrrienees ceeennn 105,730 | 1 117,088 | 111,017 116,657 0 | e d12) | 0 | (12 |0 (6,570) 930
F0191J BE 0 |ALCATEL-LUCENT 0.125% 01/30/20. D| 10/01/2015 | TIC 71A 10399.... 12/02/2015 | OAKTREE CAPITAL.......ovviviiricrinrieens | overienins 413,895 505,179 486,167 O | oo 1797) | e | eecac(1,797) [0 | (20,482) | ......... 39,494 | ...
G3R233 AA 2 |GABRIEL FINANCE LP  2.000% 11/26/1 ... |D| 10/01/2015 [ TIC 71A 10399.... 11/30/2015 | OAKTREE CAPITAL 537,610 561,785 570,266 0 [ ooeeen(1,264) | o0 [ cie(1,264) | 0 (22,990) | ......... 14,500 | .........
J07098 JW 7 |CHUGOKU ELECTRIC POWER CO INC......cccovvviiviiriiricriciis D| 10/01/2015 [ TIC 71A 10399........cooovrverrirrirrirriris 12/02/2015 | OAKTREE CAPITAL 525,595 544,845 0 o (1856) | O (1456 0| (12,351) ] ...cc.....(6,899) | ... (19,250) | covvvvernan (1N IO 0
U4R77U AA 9 |HUNTSMAN INTERNATIONAL LLC 0| 03/19/2015 | GOLDMAN SACHS INTERNATIONAL.....| 11/30/2015| DEUTSCHE BANK AG LONDON . ..168,770 191,223 0 0 0 0 0 (522) (21,931) (22,453) 5,683 0
Y6421B BB 1 |OLAM INTERNATIONAL LTD F | 10/01/2015 | TIC 71A 10399.......cccmuuriicrisiriiasiis 12/10/2015 | OAKTREE CAPITAL 300,000 | ... 307,875 302,384 0 (560) 0 (560) 0 0 5,491 5491 | ... 11,950 |....... 8,350
3899999. Total - Bonds - INAUSHIAl BN IMISCEIIBNMEOUS. ... veovesieeieess s ss sttt ssssssssess oe4ssess st ees s s s E s s 88888888 £ £ 88888 £ 48888808ttt ettt ensnnnns | stsnses 26,848,338 | ....... 27,016,204 | ....... 25,975,581 27,024,979 0 8,775 0 8,775 0. (62,915)] ...... (986,483) | ...(1,049,398) | .....471,042 | ...139,552
8399998. OBl = BOMES.... L L | st 49,348,338 | ....... 51,886,684 | ....... 49,756,791 51,764,275 | .occcvvvenenn. 0 ... (122,409) | ..ooocvvvenenns 0 [ (122,409) | ........cccc..d 0 [... (62,915) | ...(1,944,569) | ...(2,007,484) | ..1,033,785 |...191,631
Common Stocks - Industrial and Miscell
10316T 10 4 [BOXINC | ‘ 07/21/2015 | PARTNERSHIP DISTRIBUTION. .| 09/03/2015 [ MERRILL LYNCH PIERCE FENNER &.... ....423.000 7,216 5,507 7,216 0 0 0 0 0 0 .0 0
9099999. Total - Common Stocks - Industrial and Miscellaneous. 7,216 5,507 7,216 0 0 0 0 0 0 .0 .0
9799998. Total - Common Stocks 7,216 5,507 7,216 0 0 0 0 0 () R .0 .0
9899999. Total - Preferred and Common Stocks. 7,216 5,507 7,216 0 0 0 0 0 0 [ .o(1,709) | ..........(1,709) | . 00
9999999. Total - Bonds, Preferred and COMMON SHOCKS..........ruuuiruririsiirisissisissis s sisssssss s oessssssssissssssess s ess oot | e 51,893,900 | ....... 49,762,298 | ......... 51,771,491 | . 0. (122,409) | ..ovvvvvnnd [V (122,409) | ....cooeccnn 0. (62,915)] ...(1,946,278) | ...(2,009,193)| ..1,033,785 |...191,631
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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 Manual |  Intangible Assets
Insurer of the NAIC Connected with
Description Identification | Investment Analysis|  Holding of Such Total Amount of Such Book/Adjusted Carrying

CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Number Office) Company's Stock? Intangible Assets Value Number of Shares |% of Ot
Common Stocks - U.S. Property and Casualty Insurer

32000* 10 3 | ECONOMY FIRE & CASUALTY CO.....cooorreemrvreisreeeesnresssssesssssssesssssssssssssnsssaeeses | svvsseseeees 22926 2ciB1 NO 0 375,451,818 600,000.000 ....100.0

59188# 10 6 |METROPOLITAN DIRECT PROPERTY & CAS INS CO. 25321 2ciB1 NO 0 31,216,620 1,000.000

59180 10 8 |METROPOLITAN CASUALTY INS CO 2ciB1 NO 0 54,442,797 1,000.000

59200* 10 4 |METROPOLITAN GENERAL INSURANCE CO, 2ciB1 NO 0 37,284,587 1,000.000

59214# 10 4 [METROPOLITAN GROUP PROPERTY & CAS INS CO.....coovorvvvvvveisssnmscsisiicessssissenns | covneesrssins | cevvevseeees 34339 2ciB1 NO 0 379,165,867 1,000.000 | ............100.0
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. 0 877,561,689 XXX XXX
Common Stocks - Other Affiliates

591990 10 6 | METROPOLITION LLOYDS INC COM 2ciB3 NO 0 1,000 1,000.000

59155# 10 5 [METLIFE AUTO & HOME INS AGY INC 2ciB3 NO 0 1,287,581 5,000.000
1799999. Total - Common Stocks - Other Affiliates. 0 1,288,581 XXX
1899999. Total - Common Stocks. 0 878,850,270 XXX
1999999. Total - Preferred and Common Stock 0 878,850,270 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: $.....2,246,659,761.

2. Total amount of intangible assets nonadmitted §..........0.

CUSIP Identification Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2

Name of Company Listed in Section 1
Which Controls Lower-Tier Company

4
Total Amount of
Intangible Assets

Included in Amount
Shown in Column 7,
Section 1

Stock in Lower-Tier Company Owned

Indirectly by Insurer on

Statement Date

5

Number of Shares

6

% of Outstanding

NONE

E16
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SCHEDULE DA - PART 1

ecember 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Owned D
6 7 8

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
F Current Year's Amount Due and
or Unrealized Other-Than- Total Foreign Accrued December
ei Valuation Current Year's Temporary Exchange 31 of Current Year
g Date Maturity Book/Adjusted Increase (Amortization) / Impairment Change in on Bond Notin | Nonadmitted Due Effective | When | Amount Received [ Paid for Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized BJ/A.C.V. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
U.S. Government Bonds - Issuer Obli
UNITED STATES TREASURY. ‘@ ....... | . | 10/09/2015. 03/24/2016. | ............... 599,927 0 72 0 0 600,000 599,855 0 0]....0.000 | ...... 0.053 [N/A....| oo (V] [ 0
0199999. U.S. Government Bonds - Issuer Obligation: 599,927 0 72 0 0 600,000 599,855 0 0 XXX XXX XXX
0599999. Total - U.S. Government Bonds 599,927 0 72 0 0 600,000 599,855 0 0 XXX XXX XXX
Total Bonds
7799999. Subtotals - Issuer Obligation: 0 72 0 0 600,000 599,855 0 0 XXX XXX XXX
8399999. Subtotals - Bond 599,927 0 72 0 0 600,000 599,855 0 0 XXX XXX XXX
9199999. Total - Short-Term Investment: 599,927 0 72 0 [ XXX 599,855 0 0 XXX XXX XXX
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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 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior|  Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /|  of Date of Strike Price, Year(s) Initial Initial Cost of o Valuation Exchange Current Year's Carrying Quality of | at Inception
Description of Iltems(s) Hedged, Used for Income|  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Year-
Description ion or Repli Identifier (a) or Central Clearinghouse Date Expirati Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.C.V. Accretion | Hedged Items Exposure Entity end (b)
Swaps - Hedging Effective - Foreign
Currency swap - Rec fixed USD [Pay 479142C@8 Johnson Matthey Plc Curren | Deutsche Bank 5.4700%
fixed EUR] 4.660% 01/31/2021 D1 cy AG TLTWFZYICNSX8D621K86.... | .02/24/2010 | .01/31/2021 | ............0 |...... 6,785,000 [4.6600%]| .. 122,974 1,353,500 | ..... ...1,261,340 0 ... 618,766 . 199100.........
Currency swap - Rec fixed USD [Pay D2736#AJ8 FRITZ DRAXLMAIER GMBH Curren 4.7160%
fixed EUR] & COKG D1.. cy Citibank NA......... E570DZWZTFF32TWEFAT6.. | .02/21/2014 | .04/02/2021 | ............ 0 ... 3,430,000 [3.5700%]| ....ovoovvvrnvnn 0 [ o 0 [ 65,609 | .....o.cccee. 714,250 | ... | ....... 699,118 | .covvveann 0 ... 309,383 0 0 39,324 100/100.......
Currency swap - Rec fixed USD [Pay PORTMAN ESTATE FUND 20 (Multiple Curren | Deutsche Bank 4.3475%
fixed GBP] Cusips) D1.... cy AG TLTWFZYICNSX8D621K86.... | .02/06/2013 | .03/05/2028 | ............ 0 ... 3,130,400 [4.1300%]| ...cvvovvrirnens 0 | oo (1 I 12,003 | .o 182,600 |.... | .o 142,110 | oo 0o 170,719 | i (11 IO (1N I 54,639 | ..coccovvinnns 95/100.........
Currency swap - Rec fixed USD [Pay G3646#AC7 FORTH PORTS FINANCE Curren 5.4800%
fixed GBP] LTD 5.030% 12/05/31 D1.... cy Citibank NA......... E570DZWZ7FF32TWEFAT6.. | .11/13/2013 | .12/05/2031 | ............ 0 ]...10,550,100 [6.0300%]] ...ooovvvnivnnnead 0 [ 0 ...822,360 |..... ..1,043,015 | 0 [ 563,374 | .o | 0 | i 210,604 |.......cco... 100/99.........
0879999. Total-Swaps-Hedging Effective-Foreign Exchange 0 0 3,072,710 [XXX....3,145,583 .0 [...1,662,242 . L0 381,109 XXX XXX
0909999. Total-Swaps-Hedging Effective 0 0].....277,589 | ........... 3,072,710 |XXX]....3,145,583 | ................ 0]..1,662242 | ................. 0] s (V) 381,109 XXX XXX
Swaps - Hedging Other - Foreign
Currency swap - Rec fixed USD [Pay Curren | Barclays Bank 6.0150%
fixed EUR] EJ5883501 Belden INC..........cvvevvcrvernnnne D1 cy PLC G5GSEF7VJP5I7OUKS573.... | .03/15/2013 | .04/15/2018 | ........... 0 [ 1,308,200 [5.5000%]| ...cvvovvevirnens 0 [ oo 0 [ e 19,638 | ...ovevvenne 213,958 |.... [ ... 213,958 | ........ 16,991 |....... 123,753 0 0 9,899 0001............
Currency swap - Rec fixed USD [Pay D2736#AK5 FRITZ DRAXLMAIER GMBH Curren 5.3160%
fixed EUR] & COKG D1.... cy Citibank N A......... ES70DZWZT7FF32TWEFAT6.. | .02/21/2014 | .04/02/2024 | ............ 0. 686,000 [4.0500%]| ....oovvvnevennnd 0 | oo (1 I 14,652 | oo 147,710 | oo | e 147,710 | ........ 22,435 | ........ 61,877 0 0 9,858 0001......cc0...
Currency swap - Rec fixed USD [Pay Curren 6.9600%
fixed EUR] F1453YAC3 CEGEDIM.........c.ccccoovvvvunen. D1... cy Citibank NA......... E570DZWZT7FF32TWEFAT6.. | .04/09/2014 | .04/01/2016 | ............ 0 ... 1,380,000 [6.7500%]| ....oooovvvennnne 0 [ 0 296,407 |..... 296,407 123,753 3,464 0001............
0939999. Total-Swaps-Hedging Other-Foreign Exchange. 0 0 ...658,075 658,075 309,383 23,221 XXX XXX
0969999. Total-Swaps-Hedging Other. 0 0 658,075 [XXX|....... 658,075 309,383 23,221 XXX XXX
1179999. Total-Swaps-Foreign Exchange. 0 0 335,894 3,730,785 [XXX|....3,803,659 | ........ 35,393 |..1,971624 | ..o | o0 | i 404,330 XXX XXX
1209999. Total-Swaps 0 0 335,894 3,730,785 |XXX]....3,803,659 | ........ 35,393 |...1,971,624 | .....cooccoeee0 [0 ] i 404,330 XXX XXX
Forwards - Hedging Other
Curren | JPMorgan Chase
Currency Forward - BUY USD SELL CAD | Asset Portfolio................coccveecruemcrincncans | D T cy Bank THBGLXDRUGQFUS7RNEYT7. | .12/09/2015 | .03/10/2016 | ............ 0 ... 3,632,251 | .......... 1.3589 0 0 0 78,836 | ... | wooceene 78,836 | .......... 2,060 | ... 76,776 | oo (11 I (18 I 7,734 | 0001......cc0...
Curren | JPMorgan Chase
Currency Forward - BUY USD SELL EUR | Asset Portfolio...............ccooevueerunerinenees | D 1o cy Bank TH6GLXDRUGQFU57RNEY7. | .12/09/2015 | .03/10/2016 | ............ 0 ... 7,183,365 0.9049 0 0 0 113,296 | ... | ccoveee 113,29 | ......... (9,120) | ....... 122,415 | o 0 | s (1N I 15,729 | .o 0001.....cc0one
Curren | JPMorgan Chase
Currency Forward - BUY USD SELL JPY. | Asset Portfolio..........c...cccoooveonriccsnicccnee [ D 1 cy Bank THGGLXDRUGQFUS7RNEYT. | .12/09/2015 | .03/10/2016 | ............ 0. 7,112,752 |....... 120.9096 0 0 0 (48,007)] ..... .......(48,007) ....... (11,666) (36,340 0 0 [ e 15,574 | ..o 0001............
12229999. Total-Forwards-Hedging Other. 0 0 0 144,125 [XXX|....... 144,125 | ....... (18,726) | ...... 162,850 0 0 39,038 XXX XXX
1269999. Total-Forwards 0 0 0 144,125 [XXX|....... 144,125 | ....... (18,726) | ....... 162,850 0 0 39,038 XXX XXX
1399999. Total-Hedging Effective 0 0 [ . 277,589 | ........... 3,072,710 [XXX]....3,145,583 | ................. 01...1,662242 | ................. 0 [ e 0 [ . 381,109 XXX XXX
1409999. Total-Hedging Other. 0 0 58,305 802,200 [XXX]....... 802,200 | ........ 16,667 |....... 472,233 0 0 62,259 XXX XXX
1449999. TOTAL 0 0 335,804 3,874,910 [XXX]....3,947,783 | ........ 16,667 |....2,134475 | ................. 0 [ 0 ... 443,368 XXX XXX

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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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
Indicate
Exercise, Strike Price, | Cumulative Prior| Current Year C Unrealized Total Foreign Hedge
Description of Item(s) Hedged, | Schedule /| Type(s) of Date of Expiration, Rate or Index | Year(s) Initial Initial Cost of Consideration o Valuation Exchange Current Year's | Gain (Loss) on [ Adjustmentto | Gain (Loss) on | Effectiveness at
Used for Income Generation or |  Exhibit Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or Number of Received Cost of Premium Premium Received (Paid) |  Current Year Book/Adjusted d Increase Change in (Amorization) / | Termination | Carrying Value | Termination- | Inception and at
Descrip Repli Identifier (a) or Central Cleari Trade Date Expirati Date Sale Contracts  [Notional Amount| (Paid) (Received) Paid | (Received) Paid | on Terminati Income Carrying Value | e (Decrease) B.JA.C.V. Accretion R i of Hedged Item Deferred Termination (b)
Swaps - Hedging Effective - Foreign
Currency swap - Rec fixed | U4R77UAA9 HUNTSMAN 6.6450%
USD [Pay fixed EUR] INTERNATIONAL LLC D1.... Currency | Citibank N A......... E57TODZWZ7FF32TWEFA7¢| 03/20/2015. | 04/01/2025. | 11/30/2015. | Sale......... | ccccercvereeen 0 [oecee 195,300 [4.2500%] .. 0]. . 3,018 0. 0 0 0 [ . e 10,573 100/100....
0879999. Total-Swaps-Hedging Effective-Foreign Exchange. 0 0 3,018 0 XXX| 0 0 0 10,573 XXX
0909999. Total-Swaps-Hedging Effective. 0 0 3,018 0 [XXX 0 0 (V) 10,573 | oo, {1 I 0 XXX
Swaps - Hedging Other - Credit Default
Credit Default Swap - Rec
0.0000 [PAY 0.5200;AT&T| 17248RAJ5 AT&T 0.0000
Inc;T MOBILITY LLC D1 Credit..... Citibank N A......... E570DZWZT7FF32TWEFAT€| 10/31/2008. | 12/20/2015. | 12/20/2015. | Maturity.... | ..cccovvveneee. 0 |....4,000,000 [0.5200] 0 0 0 (20,511) (L) e (e 18,962 0 0 0 0 0 | 0001
Credit Default Swap - Rec
0.0000 [PAY 1.0000];Bank
of America Bank of America Corp. Barclays Bank 0.0000
Corporation;BAC (Multiple Cusips) D1..... Credit..... PLC G5GSEF7VJP5I70UK5573. | 03/31/2010. | 06/20/2015. | 06/20/2015. | Maturity.... [ ......cccco.....d 0 |....1,200,000 [1.0000]] ..o0oee0 11,986 | o 0 [ 0] s (5,733)] .. 11,986 [ | s 16,743 0 0 10001
0929999. Total-Swaps-Hedging Other-Credit Default . .11,986 0 0 (26,244) .35,705 0 0 XXX
0969999. Total-Swaps-Hedging Other. e 11,986 0 0 (26,244)| .. . 11,986 [XXX] ........ 35,705 .0 .0 XXX
1169999. Total-Swaps-Credit Default. oo 11,986 0 0 (26,244) ,986 XXX ........ 35,705 .0 0 XXX
1179999. Total-Swaps-Foreign Exchange. 0 [ I 10,573 3,018 0 L0 .0 XXX
1209999. Total-Swaps cenne 11,986 [ i 0] 10,573 | ......... (23,226)] ............11,986 |XXX] ........ 35,705 {1 I 0 XXX
Forwards - Hedging Other
Currency Forward - BUY JPMorgan Chase
USD SELL CAD Asset Portfolio.................. D1 Currency | Bank THEGLXDRUGQFUS57RNEY]| 10/09/2015. | 10/22/2015. | 10/22/2015. | Maturity.... | ................. 0..2311,195 | ........ 1.2980 0 0 22,691 0 0 ... 0 0 (N [V 22,691 0 0 {0002
Currency Forward - BUY JPMorgan Chase
USD SELL EUR Asset Portfolio................... D1 Currency | Bank 7H6GLXDRUGQFUS57RNE] 10/09/2015. | 12/11/2015. | 12/11/2015. | Maturity.... | .......coeeveeecd 01]..5111546 | ........ 0.8804 | ...ccovvvicnnnc 0 | 0] e 162,896 0 0. 0 0 0 | 162,896 0 0 {0002
Currency Forward - BUY JPMorgan Chase
USD SELL JPY Asset Portfolio................... D1.... Currency | Bank THEGLXDRUGQFUS7RNE]| 10/09/2015. | 12/11/2015. | 12/11/2015. | Maturity.... | .......c......... 0 |...4,658,696 |... 120.2053 0 0 30,023 0 0f... 0 0 0 [ 30,023 0 0 {0002
Currency Forward - BUY JPMorgan Chase
CAD SELL USD Asset Portfolio - Full Offset | D 1......... Currency | Bank THEGLXDRUGQFUS57RNE]| 10/21/2015. | 10/22/2015. | 10/22/2015. | Maturity.... | ................. 0 |....2,304,006 | ... 1.3021 | oo 0 [ v (U [ (15,502) 0 0f... 0 0 0. (15,502) 0 0 {0002
Currency Forward - BUY JPMorgan Chase
USD SELL CAD Asset Portfolio................... D1 Currency |Bank TH6GLXDRUGQFU57RNE9] 10/21/2015. | 12/11/2015. | 12/11/2015. | Maturity.... | .....ccccouecnd 01]..2303175 | ........ 13026 | .o 0 | o 0] e 114,352 0 0. 0 0 0 ... 114,352 0 0 {0002
Currency Forward - BUY JPMorgan Chase
CAD SELL USD Asset Portfolio - Full Offset|D 1......... Currency | Bank TH6GLXDRUGQFUS7RNE] 12/09/2015. | 12/11/2015. | 12/11/2015. | Maturity.... | .......c......... 0..2207,684 | ... 1.3589 | oo (VN [ 0 [ e (18,862) 0 0f... 0 0 0. (18,862) 0 0 {0002
Currency Forward - BUY JPMorgan Chase
EUR SELL USD Asset Portfolio - Full Offset | D 1......... Currency | Bank TH6GLXDRUGQFUS57RNE]| 12/09/2015. | 12/11/2015. | 12/11/2015. | Maturity.... | .......c......... 0 [...4961,700 | ........ 0.9069 | ....covvvvrneaand 0 [ i 0 [ o (13,050) 0 0 ... 0 0 0. (13,050) 0 0 {0002
Currency Forward - BUY JPMorgan Chase
JPY SELL USD Asset Portfolio - Full Offset | D 1......... Currency | Bank 7H6GLXDRUGQFUS57RNE] 12/09/2015. | 12/11/2015. | 12/11/2015. | Maturity.... [ ....c.cccccee..cd 0]..4,621225 |.... 121.1800 | ..ooovvienencd 0 | 0 [ s 7,448 0 0. 0 0 0] 7,448 0 0 {0002
12229999. Total-Forwards-Hedging Other. 0 0 289,996 0 0 XXX 0 0 0. 289,996 .0 XXX
1269999. Total-Forward 0 0 289,99 0 0 XXX 0 0 0]......289,996 0 XXX
1399999. Total-Hedging Effective 0 0] 10,573 3,018 0 [XXX 0 0 [V 10,573 .0 XXX
1409999. Total-Hedging Other. e 11,986 | 0 [ 289,996 | .........(26,244)| ............11,986 XXX ....... 35,705 | o0 [0 [ 278,010 .0 XXX
1449999. TOTAL e 11,986 [ 0] 300,570 | .........(23,226) | ............11,986 |XXX| ........ 35,705 | o0 | o0 288,583 .0 XXX
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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
Indicate
Exercise, Strike Price, | Cumulative Prior| Current Year C Unrealized Total Foreign Hedge
Description of Item(s) Hedged, | Schedule /| Type(s) of Date of Expiration, Rate or Index | Year(s) Initial Initial Cost of Consideration o Valuation Exchange Current Year's | Gain (Loss) on [ Adjustmentto | Gain (Loss) on | Effectiveness at
Used for Income Generation or |  Exhibit Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or Number of Received Cost of Premium Premium Received (Paid) |  Current Year Book/Adjusted d Increase Change in (Amorization) / | Termination | Carrying Value | Termination- | Inception and at
Descripti Repli Identifier (a) or Central Cleari Trade Date Expirati Date Sale Contracts  [Notional Amount| (Paid) (Received) Paid | (Received) Paid | on Terminati Income Carrying Value | e (Decrease) B.JA.C.V. Accretion Recognized | of Hedged Item Deferred Termination (b)

Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 Hedged the credit risk of assets.
0002 Hedged the currency risk of foreign 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

2 3 4 Book Adjusted Carrying Value Fair Value " 12
5 6 7 8 9 10
Credit
Master Support
Agreement Annex Fair Value of Acceptable Contracts with Book/Adjusted Contracts with Book/Adjusted Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
D of Exchange, C: or Central Cl (YorN) (YorN) Collateral Carrying Value > 0 Carrying Value < 0 of Collateral Fair Value > 0 Fair Value < 0 of Collateral Exposure Sheet Exposure

NAIC 1 Desi

Barclays Bank PLC G5GSEF7VJP5I7OUKS573........ Y. Y 213,959 213,959 213,959 213,959 9,899 9,899
Citibank N A. E570DZWZ7FF32TWEFATE...... Y. Y. 1,980,727 1,980,727 2,186,250 2,186,250 263,250 263,250
Deutsche Bank AG TLTWFZYICNSX8D621K86........ Y Y 1,299,574 1,536,100 236,526 1,403,450 103,876 131,181 131,181
JPMorgan Chase Bank. TH6GLXDRUGQFU57RNEYY..... Y. Y. 520,000 192,130 (48,007) 0 192,130 (48,007) 0 39,038 0
0299999. Total NAIC 1 Designation 1,819,574 3,922,916 (48,007) 2,431,212 3,995,790 (48,007) 2,504,085 443,368 404,330
0999999. Totals 1,819,574 3,922,916 (48,007) 2,431,212 3,995,790 (48,007) 2,504,085 443,368 404,330
1. Offset per SSAP No. 64 0 0

2. Net after right of offset per SSAP No. 64 3,922,916 (48,007)
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Annual Statement for the year 2015ofthe  IVl€@tropolitan Property and Casualty Insurance Company
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year
1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity Type of Margin
Exch: Ci or Central Clearinghouse Type of Asset Pledged CUSIP Identification Descripti Fair Value Par Value Carrying Value Date (I, Vorlv)

Collateral Pledged to Reporting Entity

Deutsche Bank AG TLTWFZYICNSX8D621K86.... | Cash Cash. 1,299,574 | ..oovvvcri 1,299,574 XXX LV

JPMorgan Chase Bank 7TH6GLXDRUGQFUS57RNEY7. | Cash Cash 520,000 520,000 XXX e JRTOO

0299999. Totals 1,819,574 [ oo 1,819,574 XXX XXX XXX




Annual Statement for the year 2015 ofthe IVl€tropolitan Property and Casualty Insurance Company

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E24, E25
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SCHEDULE E - PART 1 - CASH

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

Open Depositories

Bank of America Dallas, Texa: 0 0 188,349 | XXX
Bank One. Columbus, Ohio 0 0 2,646,520 | XXX
Citibank. New York, New York 0 0 (135,553,848) | XXX
First National Anchorage, Alaska 0 0 10,000 | XXX
First Union Philadelphia, Pennsylvania 0 0 7,175,262 | XXX
JP Morgan Chase. New York, New York 0 0 28,876,008 | XXX
Northern Trust Bank Chicago, lllinois 0 0 1,825,227 | XXX
Wells Fargo San Francisco, California 0 0 1,436,868 | XXX
0199999. Total - Open Depositorie: 0 0 (93,395,614) | XXX
0399999. Total Cash on Deposit 0 0 (93,395,614) | XXX
0499999. Cash in Company's Office. XXX XXX s 17,500 | XXX
0599999. Total Cash 0 0 (93,378,114) | XXX

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

1. January. (99,390,670) | 4. April (123,808,318) | 7. July. (125,972,951) | 10. October. (67,580,338)
2. February (301,186,970) | 5. May. (127,660,349) | 8. August (123,214,488) | 11. November. (79,608,449)
3. March (121,339,205) | 6. June (83,004,816) | 9. September. (62,757,743) | 12. December. (93,395,612)

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

NONE

7

Amount of Interest Due & Accrued

8

Amount Received During Year
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Poli

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama........cccccveicniiiniiniiian AL .o 0 0 0 0
2. Alaska... 0 0 0 0
3. Arizona. 0 0 0 0
4. ATKansas.......ccoeeroeerernerenec AR [ L B.... |AR VSD BY INS CODE SECTION 23-63-206 0 0 68,253 68,184
5. California.. 0 0 0 0
6. Colorado... 0 0 0 0
7. Connecticut . 0 0 0 0
8. Delaware...... DE RSD FOR WC TITLE 18 CH 5 SECT 513 0 0 98,335 102,563
9. District of Columbia 0 0 0 0
10, Florida. ..o . 0 0 0 0
11.  Georgia GA RSD Section 33-3-9. 0 0 264,452 298,066
12.  Hawaii 0 0 0 0
13, Idaho [0 S 0 0 0 0
14, lliinois. IL 0 0 0 0
15, Indiana..........coocionriinriincriins IN|. 0 0 0 0
16.  lowa {12 I 0 0 0 0
17.  Kansas. 0 0 0 0
18.  Kentucky. 0 0 0 0
19, Louisiana........ccccooemeveneriiinniinnncd LA| s 0 0 0 0
20. 0 0 0 0
21. 0 0 0 0
22. MA RSD CH 175 SECTION 151 0 0 574,896 647,969
23.  Michigan... 0 0 0 0
24.  Minnesota. 0 0 0 0
25.  Mississippi 0 0 0 0
26.  Missouri 0 0 0 0
27.  Montana... 0 0 0 0
28.  Nebraska.. 0 0 0 0
29.  Nevada 0 0 0 0
30.  New Hampshire. 0 0 0 0
31, New Jersey. 0 0 0 0
32.  New Mexico.. NM RSD NMSA 1978 59A 5-18 & 59A-5-19 0 0 890,695 907,538
33.  New York.. 0 0 0 0
34, North Carolina.. NC RSD Statute 58-5-10. 0 0 321,789 331,589
35. 0 0 0 0
36. 0 0 0 0
37. 0 0 0 0
38.  Oregon. 0 0 0 0
39.  Pennsylvania 0 0 0 0
40.  Rhode Island. FOR THE BENEFIT OF ALL POLICYHOLDERS 2,560,261 2,610,008 0 0
41, South Carolina.. 0 0 0 0
42.  South Dakota 0 0 0 0
43.  Tennessee.... 0 0 0 0
44, 0 0 0 0
45, 0 0 0 0
46. . 0 0 0 0
47, Virginia........cceeeneseees 0 0 0 0
48.  Washington 0 0 0 0
49.  West Virginia. . 0 0 0 0
50.  WISCONSIN.......ovveurireriiicriians 0 0 0 0
51. Wyoming 0 0 0 0
52.  American Samoa.. 0 0 0 0
53, GUAM....oiicc 0 0 0 0
54.  Puerto Rico 0 0 0 0
55.  US Virgin Islands.. 0 0 0 0
56.  Northern Mariana Islands........... MP | ....ccccc.. 0 0 0 0
57.  Canada. 0 0 0 0
58.  Aggregate Alien and Othel XXX XXX 0 0 0 0
59. Total XXX XXX 2,560,261 2,610,008 2,218,420 2,355,909
DETAILS OF WRITE-INS

5801. 0 0 0 0
5802. 0 0 0 0
5803. 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).........coccvrvecriincniees XXX XXX 0 0 0 0

E28
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