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Annual Statement for the year 2016 of the AFFILIATED FM 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. Ar8aSUIY SECUMEIES.......cvvvveircvceere ettt snsesaens | eevenees 242 478,797 | ............. 9.1 | .. 242 478,797 | oo | e 242,478,797 | ............. 9.1
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government ageNCIES.........cocueuireerieererereresieessesieseees | creseresesisesssessesesinns | cvsveseesenns 0.0 [ oo e | e (0 [ A 0.0
1.22 Issued by U.S. government Sponsored agenCIES...........cvuureererrererneereens | wonrereeeesesneessesesnnes | coneseeeneens 0.0 [ o [ e | et eees (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMLIES).....vuvrvererrirrirceeieieeieeie ettt ss s sesssssensnnns | sresene 109,416,220 | ............ 41 | 109,416,220 | ...oooooverereerieeineins | i 109,416,220 | ............ 4.1
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............cccceveeeies | cevvieennad 6,191,953 | ............. 02 | .. 6,191,953 | ..o | e, 6,191,953 | ............. 0.2
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............ccccoeevieeiveeecreeieens | e 14,924 177 | ............. 06 | ... 14,924,177 | oo | e 14,924 177 | ............. 0.6
1.43 Revenue and assessment obligations...........ccccuevecueeeeierenevsiveseresieniens | evvee 192,543,830 | .covvveee 72 | ... 192,543,830 |..ocovverererereieieens | e 192,543,830 | ..covvveee 7.2
1.44 Industrial development and similar 0bligations.............cccceeeeivieniieeiiies e | cevreenenad 0.0 [ oo e | e (0 [ A 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL...........coooririrrnenrnneneseneis | ceeeeeeseennes 28,658 | ..ovirern 0.0 [ 28,658 | s | e 28,658
1.512 Issued or guaranteed by FNMA and FHLMC.. 143,313,674 v 143,313,674
1513 Al OthT ... nsseees | eeeneeas 250,267,421 | o984 | 10250,267,421 | oo | e 250,267,421
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........coocoovt | cooninrnmininereiiniinns | ceeeneinnd 0.0 [ [ e | e 0 [ oo 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNe 1.5271........ccoueeiicriieeeeesieeeeieies | cevereesesssssesseenies | ovvevesinnens 0.0 | oo e | e (0 [ I 0.0
1,523 All 0NN ...ttt ssssenene | stseessssssesssssnsseneies | reisreiand 0.0 [ oo [ e | e 0 [ oo 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDII SECUMHES)......vovvviesiesesciiet st | seensens 312,494,040 | ........... O A 312,494,040 |..ooovovevveireireirens | s 312,494,040 | ........... 11.7
2.2 Unaffiliated non-U.S. securities (including Canada)............cccocvveverrerreverierveens | evvee 121,801,574 | ............. 46 | ... 121,801,574 | ..o | v 121,801,574 | ............. 4.6
2.3 Affiliated SECUMLIES.........evvrereeriririeeiseeereriesienisnsessssssssssssssssssssnsnes | senssnssnsssssssssneene | neeennensei0:00 | i | | e 0 [ oo 0.0
3. Equity interests:
3.1 Investments in MULUAI FUNDS........c.ovrierrrinineesseessesie s srensssessssssssenss | srsessssssssessnssssessnns | seessnssnnes 0.0 [ oo | e | e (0 [ I 0.0
3.2 Preferred stocks:

3.3

34

3.21 Affiliated
3.22 Unaffiliated

Publicly traded equity securities (excluding preferred stocks):

3.31 Affiliated
3.32 Unaffiliated.

Other equity securities:

341 ATFIREE.........vvecveeeee e esiessesisssesiessssssssssssssssssssnssns | srssssssssssessensenses | oenseennens020) | i | e | e [V IO 0.0
342 Unaffiliated........cooveeieieieiissessiesisnsssssssnssnnes | eensnnsssssssssesnseses | nneenneennsi0000 | it | | e (0 [ 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AR, .....eoveeeeeiiiiieseeeeeeeieessessnisnesssessenninnns | srenssnsinsssnsssseeses | nneennennnd020) |t | e | s (VN 0.0
3.52 UNAffili@ted.........ccoeorrrrrirreieiseisessssssss s sssississsssssssssssssssssssenss | srsssssssssssessssssensses | venssensnsns020) | inviesissississiissiens | eesesssssssssisssenins | e [V IO 0.0
4. Mortgage loans:
4.1 Construction and land development............ccovrrrrinrnnininennennnsineenneneennnes | onernneseessssesnnssnssenss | vnereerneend0:0) | oriniinsiirisinsnsinies | oresessiseesnsresnseeees | reessssesssssessessnssesnad (V1N I 0.0
4.2 AGHCURUTAL ..ot ssssessessesssssssessesssssssenses | snssesesssssnensessssensens | enrenrernens0:0) [ eniisiieienissieieinies | e | veveeresesessssssesesennd (01 IO 0.0
4.3 Single family residential Properties...........ccovuerrerrerrrrenenrereenensesnessssssesnnees | csnesnseseessssessnnssnssenes | rneeerneend0:0) | vrierinrissiisinsnsinies | orensnsesnessssesnsenness | oressssessnssessessnnseesnd (01 IO 0.0
4.4 Multifamily residential Properties............ccoevevveerivcrereeeeeneieeseeeeeeeesssiesssenenes [eesvenserevessssesssssseenes | seveerereed000 [ o | e | creveveee e (0] I 0.0
4.5 COMMETCIal I08NS.......c.oveererirreieireieissinseseeesssesseisssssssssssssessssssssesssssssssesssnsses | csnssesssssssssesssnssnssenss | sresseenesnd0:0) | rrvrerinsisniinssnsnniinsns | oresssnsssnsssssessnnssnsss | nvessssessssssssessnsssnssnd (V1 I 0.0
4.6 Mezzanine real estate 108NS..........ccvvreveeinerernrnenernineiessssiseessssssnenes | nssnseneenesssnesnessens | nerierrnennd0:0) | i | | e (V1N IO 0.0
5. Real estate investments:
5.1 Property occupied by COMPANY.......ccovvieiiininieieiiissieiessissssesesssssssessessssnns | sressesssssssessessssesesies | soeseessssans 0.0 [ oo | e | e (01 I 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)..........c.cccvvevevcreerierieeesreeeeeeesees | ceveeverensnesinssneniens | eereerenrernn0.0 [ | eeverere s | eererreres e (01 I 0.0
5.3 Property held for sale (including $......... 0 property acquired in
satisfaction of dEDL)..........ccueviieiicccee e
6. Contract loans
7. Derivatives
8. Receivables for securities . .
9. Securities lending (Line 10, Asset Page reinvested collateral)............c.cocoveveveereereeinns | coveveenns 26,468,450 | ............. 10 | e 26,468,450 |......... D,9.9 G B )9, TN IR XXX...
10. Cash, cash equivalents and short-term investments.............ccccuevvevivereiercesiciens | e 190,101,714 | ............ 7A | 190,101,714 | .......... 26,468,450 | ............ 216,570,164 | ............. 8.1
11. Other invested assets 0 [ | | s [ 0.0
12, Total INVESIEA @SSELS........ceueeerecerriecice ettt ens s | eoeee 2,670,680,905 | ......... 1000 | ..... 2,670,680,905 | .......... 26,468,450 | ......... 2,670,680,905 | ......... 100.0
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Annual Statement for the year 2016 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT........cvruererirereeereieeseessess s sessesessees e ase st sse st ss s ss s st en e sren
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........couiiurinirieireise et nnes

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt bbb bbbttt
3.2 Totals, Part 3, COIUMN ...ttt bbb bbbt bbb bbbttt baes
4. Total gain (105S) 0N diSPOSAIS, PaArt 3, COIUMN 18.........iuieiieiiecereict ettt ettt et s8££ s b8 b bbbt

5. Deduct amounts received on disposals, Part 3, Column 15...........ccccoc..... I .. ‘ G s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, Column 15
6.2 Totals, Part 3, Column 13

7. Deduct current year's other-than-temporary impairment recognized:
7.1  Totals, Part 1, Column 12
7.2 Totals, Part 3, Column 10

8. Deduct current year's depreciation:
8.1 Totals, Part 1, Column 11
8.2 Totals, Part 3, Column 9

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

10. Deduct total nonadmitted amounts

11.  Statement value at end of current period (LiNe 9 MINUS LINE 10).........cuviuiieiniiiieiesiciie st sessss sttt bbbt baes st

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI.........cc.cvuevcveiieiieeisetee sttt st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)..........cc.oiueiieeieieiese et

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.ccueviveierieieeseees s
3. Capitalized deferred interest and other:

3.1 T0tals, Part 1, COIUMN 12. ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. ACCIUAI OF GISCOUNT......cvueeeereeeseeese sttt
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......couvimiriiiriiieceiessi st esi bbb

5.2 Totals, Part 3, ColumN 8.........c.ovvvviriirrinciririnereenneseeennieseenens] NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18..........ccccoevevereeverereeec J . N - B IR e en
7. Deduct amounts received on disposals, Part 3, COIUMN 15............ccviieiiiieieieeeese ettt ettt b s bbb st a st et b st es bbb e se st en b s
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE TEES..........c.eveiiiiieieiete ettt se st b s
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

9.2 Totals, Part 3, COIUMN 13.......ooiieriereiresi ettt
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN ...t sas st

10.2  Totals, Part 3, COIUMN 0. s esesse st
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 14+2+3+4+5+6-7-849-10)........ccceevrerrrerrercreesriesessese e
12, TOtAl VAIUBHON GlIOWANCE..........ouvereeieaiiieeisei et R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....ceveevictiieieieiees ittt e sa sttt st s s st s bbb bt e b e e b bRt bbb b st b s b et s s e et b e st b st s e bae s s st s et et
14, Deduct total NONAAMIEA @MOUNES.............everrrireirerieresee et ess s8R
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iieeieieiceece ettt st es ettt bbb ss et s et et b s sae s s s ense st
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Annual Statement for the year 2016 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAT..........cvu et ese et bs e ese bbbt bs s s £ e E bbbt en

2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........cvriiurincriresreieeeese et esses

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16..........cveiivireieiciiisiie ettt st b bbb bbbt bbbt n s

3.2 Totals, Part 3, COIUMN 12........ooiiiieiecesie ettt a ettt s s

4. ACCIUAI OF QISCOUNL.......o.oeiivtie ittt bbb bbbt s bbbt b2 e b e 4 s bbb bbb s e e bbb s bbb s s e bt a st b st s bbb b s s

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13..........coovirieieeeseee e N ‘ B W B
5.2 Totals, Part 3, Column O......c.ooveverieeiceeeeceeeeeseceeeee e B v A B i

Total gain (loss) on disposals, Part 3, Column 19
Deduct amounts received on disposals, Part 3, Column 16

Deduct amortization of premium and depreciation

© ® N o

Total foreign exchange change in book/adjusted carrying value:
9.1 T0talS, Part 1, COIUMN 17 ...ttt bbbt

9.2 Totals, Part 3, COIUMN T4.........ouece ettt bbbt s bbbt s bbb

10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15, ..ottt ettt bttt bt bttt b st en sttt bt et es s st s s bnes

10.2  Totals, Part 3, COIUMN 1.t bbb bbb bbb st n st

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

12.  Deduct total nonadmitted amounts

13.  Statement value at end of current period (LINE 11 MINUS LINE 12)........cvueiiuiiiieeiicie ettt bbb bbb bbbt a st

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

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

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

o N

Unrealized valuation increase (decrease):

41  Part1, Column 12.............. 74,132

2,214,945,730

726,964,065

ACCIUAL OF QISCOUNL. ... vttt sttt bbb s b2 bR 4 s 44 s 44 R4 AR bbb bbb s s s bbb bbbt es

915,817

42 Part2, Section 1, Column 15.

4.3 Part2, Section 2, Column 13. 86,812,786

44  Part4, Column 11 5,010,931

91,897,849

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

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

©® N o o

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

9,424,312

574,613,637

Deduct amMOrtiZation Of PIEMIUM........c.cveviciiesiscieiesss et ess st s bt s bbb st £t 888 R8RSR s bbbt en b s n b

6,749,920

8.2 Part2, Section 1, Column 19.

8.3 Part2, Section 2, Column 16.

8.4 Part4, Column 15

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

9.2 Part2, Section 1, Column 17.

9.3 Part2, Section 2, Column 14. 8,348,305

9.4 Part4, ColUMN 13 ..ttt sensnsns . 405,701

8,754,006

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

11, Deduct total nonadmitted amounts.........cccceuerrererernnreirninnenns

12.  Statement value at end of current period (LiNE 10 MINUS LINE 11).....uurireieriuririinriris st ssssss st sttt anss s essensanssessessanssnssns

Si03
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Annual Statement for the year 2016 of the AF FI LIATE D F M I N S U RAN C E COM PANY

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 ..242,507,455 241,355,253 241,746,807 | ..o 244,508,769
Governments (Including all obligations 2. Canada.... 109,416,220 .109,207,102 109,729,313 | oo 106,986,000
guaranteed by governments) 3. Othr COUNMMIES.....c.ocvieiveiiei | eerieiiieieeeiesissesesississesiess | eereessssssesessssssssssssssssssssens | cressesosssssessessesssssssessessnsansess | cosssesssssmssssessessnssssesssssssansns
4. Totals.......ccceuue ..351,923,675 .350,562,355 .351,476,120 .351,494,769
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...coireieeeieeiceieicnieies | e 6,191,953 | ...cooovvvereres 6,255,898 | ......cooeevinnnnd 6,566,418 | ......coovervinnnn 5,575,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....cccovoereeiieiieeerccenes | eveeeiiieeenienas 14,924,177 | oo 15,046,917 | ..o, 15,622,490 | .....cevvuenne. 13,290,000
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...ooserennernseressrrnsrienes | cnsrenssrenerennn: 335,857,504 | ...coccoovrinininn: 341,398,505 | ...cocovirreinienn: 343,074,138 | .ooovovrrireninnn: 311,968,255
Industrial and Miscellaneous, SVO Identified 8. United States.......cccoevvvrveeeins | e 562,761,461 | ...coevveveerenn 571,713,892 | ...cooeverern 565,713,623 | ..coeverrrne 558,638,532
Funds and Hybrid Securities (unaffiliated) 9. Canada........ccccoeeeviveerriereens | v 116,799,534 | ..cocveverine 116,935,589 | .....ccevvernne 117,178,606 | ......covveeee. 115,668,575
10. Other COUNTIES......ccverrrreniee | onveresrerserennceens 5,002,040 | oo 4,896,650 | ...ooovvvniiiiiiinnns 5,001,650 | .cooovvriirrinininnns 5,000,000
11, TotalS. oo | e 684,563,035 | ....coovrrnirinnand 693,546,131 | ..ccooovvvrrnrnenns 687,893,879 | ..coovovrrrererens 679,307,107
Parent, Subsidiaries and Affiliates 12, TOtAIS.....cviiieieiieiicieseiesiieiins | et ssiesesessssissens | sesseesssssssessessssessessessssssssssess | srestesessssssssssesssssssessessssansass | crsssessessessssessessssassessessssnsns
13. Total Bonds.... ..1,393,460,344 ..1,406,809,806 ..1,404,633,045 1,361,635,131
PREFERRED STOCKS 14. United States
Industrial and Miscellaneous (Unaffiliated) 15. Canada
16. Other Countries
17. Totals...............
Parent, Subsidiaries and Affiliates 18. Totals...
19. Total Preferred Stocks... .0
COMMON STOCKS 20. United States........c.oveeerveerees | covrverinerenne 1,008,364,619 ....1,008,364,619 667,509,219
Industrial and Miscellaneous (Unaffiliated) 21, Canada.........cccovvevereereerereieens | e 27,041,330 | cooverercee 27,041,330 | coovevrererieinns 18,168,502
22. Other Countries. ........couucneeens | corensrenneeenenens 25,163,917 | oo 25,163,917 | oo 5,931,390
23, TOtalS....ooeverrrresrcesnrnsriesnies | cornnrensienas 1,060,569,866 | .......coccoeeee. 1,060,569,866 | ....ccocovnrreenncd 691,609,111
Parent, Subsidiaries and Affiliates 24, TOtAlS......coeiiiiiiiciieieiiens e | s | et
25. Total Common StockS..... | coovrreecene: 1,060,569,866 | .......coccoeeen. 1,060,569,866 | ....ccocoorereennc 691,609,111
26. Total StoCkS......cmerensermsrenss | covviirensiienas 1,060,569,866 | .......cccoeeen. 1,060,569,866 | .....cocoorrereenec 691,609,111
27. Total Bonds and Stocks...... | .......cc........ 2,454,030,210 | ..oovcrereneene 2,467,379,672 | c.ovvveevrne 2,096,242,156
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Annual Statement for the year 2016 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 7 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

61,283,792

181,195,003

28,658

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

4.7 TOtAIS. ..o | esssssennnnes 1,002,787 e 6,763,954 | ..o 757435 | oo (0 I 0 | oo XXX oo 14,924176 | 1 [ 12,883,986 [...cooovrerriirinnens 1.0 oo 14,924,176 | covoovviviieiieiiniis 0

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

BT NAIC Tttt | seseesensenens 4,963,348 |............. 78,868,570 |.......... 114,014,983 | ............. 19,993,782 | ........... 110,294,955 | .......... ) .9 CRS D 328,135,638 | ....ovveveirrinnn. 235 | 268,610,748 | ....ovveverrinenns 19.9 | 328,135,638 | ..oveererirrireririeens

............... 2,254,605 |..............4,519,778 ....947,483 cerenneneenn 10,928,517 | i 0.8 | 7,721,866 | s

........................................................ 0.0 {1 [ et

........................................................ 0.0 [ oo [ e

........................................................ 0.0 [ oo [ e

........................................................ 0.0 [ | e

........... 279,537,265 |....oocoveinernnnn20.7 [ .0000n.335,857,504 | o0
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Annual Statement for the year 2016 of the AFFILIATED FM 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 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 7 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
............. 13,419,487 |...........272,186,118 | ...........190,227,073 | ...............1,940,603 | .............63,304,265 | ........ XXX....c0c00e00r | evnvv...541,077,546 venenen.587,830,569 veeeenennD14,664,250 | .............26,413,296

..10,035,094 |..

54,017,578 |..

5,485,507

..1,412,814

142,735,798 | ...

..164,088,728 | ...
........... 1,175,473 | ...

.135,324,889 |....

...7,410,909
..749,691
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Annual Statement for the year 2016 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 7 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
101 NAIC T (d)........ 21,335,09 |........... 468,773,444 | ... 512,919,399 ... 24,803,354 |.......... 215,371,235 | oo 0 [ 1,243,202,528 | ...coovvvvrerereenn89.2 | e XXX e XXX e | e 1,216,789,232 | ...ovvuvnee 26,413,296
10.2 NAIC 2 10,035,094 | ............. 74,039,410 |...ccneenee 58,537,356 |....cocueena 6,432,990 |...corvennee 1,412,814 | o (1 PO 150,457,664 | ....ocvvevverrrennen 108 [ ot XKX e e XKX e [ 143,046,755 |.....ccoenee. 7,410,909
10.3 NAIC3... .0 749,691
10.4 NAIC4 0
10.5 NAIC5
10.6 NAICG...
107 TOtAIS.....eceeeccreeeeeree et eesseeeseesssesesesesssnsnnens | coeneeeneennd 1,300,190 | ...........543,562,545 | .........571,456,755 | .............31,236,344 |..........216,784,049 | .......ccoevosrreenne.0 [ (D)....1,394,409,883 | ......covovviireern 1000 [ oo XXX s e XXX s [ 1,359,835,987 |.. ...34,573,896
10.8 Line 10.7.a5@ % 0Of COl. 7...cvvviveierneiesssnisineisssnnssssnsnseenne | coninninnsenniennsnnesilel | cecnsennrernennnnnnennd Q0 | vovvrinnsinninieneed 10 |2 | i 155 |00 | 1000 | XXX e [ XK e [ XK e | e 97.5 | oo 2.5
11. Total Bonds Prior Year
111 NAIC Tttt | sreseneeens 68,412,545 | ........... 407,232,071 |..........427,722,463 | ............. 47,456,938 |........... 222,573,668 |........... ) .0, SO IR D00 S S ) .0 C B 1,173,397,685 | ..o 86.9 |....... 1,142,658,881 |............. 30,738,805
11.2 NAIC 2... 7,864,265 |.... .83,849,186 .3,237,300 | ... 1,005,465 |.... 175,015,245 | 13.0 ..169,482,515 | .. 5,532,729
11.3 NAIC3...
114 NAIC 4.t | nstssenenessssinensssesinns | soesinennsessnnssseneninns | snnieeesessenenennsseninns | sonsenensessesnsnnneenesnns | sonenerenenssneenenesnnnes | soneenenee XKKurrerinnnee | eorereen e XKXoernrnnnes [ everere e XXX | e | e 0000 s [
115 NAIC Bttt | crestesenensessessnssessessans | sresinessessessessesessssessans | srestesensssessessnesnsensans | snsenensnssessensseesssensans | snesseessnsessnesnenesnnsnns | seneenenne KKKurrrnrnennnne | eererreene XXX orinrrneinee | evnenee e XXX e | (€)oo 000 | [
11.6 NAIC6
11.7 Totals..c..cvvirerrriines ..76,276,810 |....
11.8 Line 11.7 as a % of Col. 9. .57
12. Total Publicly Traded Bonds
12,1 NAIC Tttt | cresteenenns 21,335,096 |........... 450,854,342 |.......... 504,425,206 |............. 24,803,353 |........... 215,371,235 | oo | e 1,216,789,232 | .ovoeieiiines 87.3 | ... 1,142,658,881
12.2 NAIC 2 ...9,035,461 |............. 71,120,709 |...coovvvee 55,044,780 |....coouunn 6,432,990 |..covrvrnnes 1A412,814 | oo [ v 143,046,754 | ..ooovvereierinnns 10.3 [ 169,482,515
NAIC 3... ...500,000
12,7 TOAIS .o sessssennes | arseeseennens 30,370,557 |........... 521,975,051 |...........559,469,986 |.............31,236,343 | ...........216,784,049 | ......c..ccceevcrvrvennn0 [ ... 1,359,835,986 | ..o 97.5 | i 1,312,641,396
12.8 Line 12.7 as a % of Col. 7..... o] 2. ....38.4 cerneenen XXX
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10...........cococvevever | covrrreereerererenne. 22 | e 374 | e 80 | 2.2 | e 155 | 0.0 | 975 | XXX [ ).9.0. G-
13. Total Privately Placed Bonds
131 NAIC Tttt | ressessestsenessestenennsaens | ceesessesens 17,919,101 | .o 8,494,195 | ..o [ et | et ntnes | eeeerienens 26,413,296 | .coovevirieieis 1.9 | 30,738,805 | ..o 2.3 | ) 0,9 O IS 26,413,296
............... 2,918,700 |...............3,492,576 reenennnnnn 1,410,909 532,729

............... 5,

............... 7,410,909

Line 13.7as a % of Col. 7..... |
Line 13.7 as a % of Line 10.7, Col. 7, Section 10..............cccoceees | covvererererererereecl 01 | e 1.5

..749,691 .749,691 ....7149,691
............................ 0

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

.21,587,492 ...34,573,896

29 ..62.4 ...100.0

Includes $.....34,573,896 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes §......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §$.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
Includes §.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....949,539;

NAIC 2§.......... 0;

NAIC 3§.......... 0;

NAIC 48§....

.0; NAIC5S....... 0;

NAICGS.......... 0.



Annual Statement for the year 2016 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 Issuer Obligations 61,283,792 |..........181,195,003 242,478,795 | ... LAT4 193,774,853 242,478,795

1.2 Residential Mortgage-Backed Securities... SRR [ESTTN . R .
1.3 Commercial Mortgage-Backed Securities..... . v XXX e | e 0
1.4 Other Loan-Backed and Structured Securities.. [N [T [T, 0.0, T [P R 0
.......... 242,507,453

.......... 242,507,453

All Other Governments
2.1 Issuer Obligations
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

110,365,761 110,365,761

.......... 101,230,448

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed Securities
3.4 Other Loan-Backed and Structured Securities
3.5 Totals

.............. 9,028,246

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities.
4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities..
4.5 Totals

...1,157,435 0 1. e XXX ......... 12,883,986 ......... 14,924,176 | oo 0

...1,002,787 ............. 6,763,954

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

............ 79,319,419 | ..........103,845,938 |..............3,420,555 |..............1,000,000 | ... XXX...oeoecier | ... 192,543,830 | ... 138 100 232,071,549 2 [ 192,543,830 |
.............. 1,803,756 |............14,688,822 |...........17,520,710 |..........109,294,955 | ... XXX...cececoeer | ... 143,313,674 | ... 103 |l 47,465,716 5 ... 143,313,674

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations

.............. 6,667,550
.758,560

o 118,978,729 |
.......... 344,720,614

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities
8.5 Totals




Annual Statement for the year 2016 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed

9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO
9.3

10. Total Bonds Current Year

60IS

10.1 Issuer Obligations 12,928,416 |............ 52,130,158
10.2 Residential Mortgage-Backed Securities 18,307,928 |.......... 109,294,955
10.3 Commercial Mortgage-Backed SECUMtIES. ........ccovvervvrerenerereneinirens | cereerenenenennenneennn0 [0 [ 23,077,718 | e (0] I 55,358,936
10.4 Other Loan-Backed and Structured Securities............cccoveevireevivcieies | coveveviieieisriieinnnnd0 [0 118,978,729 | .........52,093,474 | oo (01 N 0
10.5 SVO Identified FUNGS..........ccoevivercrcieieicee e .0 S P XXX
10.6 TOAIS.....oocveieiciceece ettt | erniesaeas 31,370,191 31,236,344 | .......... 216,784,049
10.7 Ling 10.6 858 % Of COL 7....vuivieeiciceiet ettt | etsaessessssssasssenaa 2.2 | e, 39.0 | oo 410 | e 2.2 | oo 15.5
1. Total Bonds Prior Year
11,1 1SSUET OblIgatiONS........vvvveerieeiieicisceie e | evsesessens 74,864,423 | .......... 377,058,577 |.......... 425,971,886 |............ 35,140,861 | .......... 126,775,682 | .......... ) 0.9 ORI PSRN XXX ovvevens e ) 0.9, CHTR 1,039,811,429 | oo 770 | ... 1,008,364,269 |............ 31,447,160
11.2 Residential Mortgage-Backed SECUMLIES..........c.ovvrrrieiniinieiiesieiens | ereinnieseisssesesssienes | coveesseenenns 2,304,772 | ..cvvunn. 1,374,818 | ..o 8,534,154 |............ 36,091,118 | .......... ) .9 NN PSRN XXX ovvvvens e ) 0.9 RN R 48,304,862 | ..oovererrieirnns 3.6 | 48,304,861 | ...cooovererrieiiriinnns
11.3 Commercial Mortgage-Backed SECUMHIES. ...........viriririrririeieiieriens [ evrrreireinseseinsnsenns | eeneenesssennesssensesnnns | conensinnns 34,995,840 | ..covvevvrereeieeiies | e 60,712,332 | .......... XXXoviveeens [ e ) .9, GO D XXX oveeveies [ e 95,708,172 | wevvverereeereines A I 95,708,172 | ovvevreveieieereieienns
11.4 Other Loan-Backed and Structured SECUMHES............ccvevrvvereereriieiiens | cereririrennns 1,412,387 |.......... 112,393,380 |............ 44,938,949 |.............. 7,019,224 | ..o | e )0.0 NN DR D09, S DR ) 0.0 G B 165,763,940 | ...ooocvvvrrrnne 123 | 160,264,093 |.............. 5,499,847
11.5 SVO Identified FUNGS..........ccovveieeverceieicee e | erinaas .0 S P .0 S .0 S PO .0 S P .0 ST P .0 S D 0.0, S P .0 S P D00, S P XXX oo e, XXX oovoveves e XXX,
11,8 TOAIS. ..ot | ernienaens 76,276,810 | .......... 491,756,729 |.......... 507,281,493 |............ 50,694,239 | .......... 223,579,132 | .......... ) 0.0 NN PSRN XXX ovvivees [ ) 0.0 G B 1,349,588,403 | ....ccovvevvrnnne 100.0 |....... 1,312,641,395 |............ 36,947,007
11.7 Line 116858 % Of COL 9...vuivieiiiiceece s | cveniesiersiesisneenas 5.7 | oo, 364 | oo KT 38 | e 16.6 |.......... .0 S DO D0, S P D0 S [ 1000 |.............. 2.0.0, S 97.3 | oo, 2.7
12 Total Publicly Traded Bonds
12.1 1SSUET OblIgatioNS........o.veiveieeieeieicieie et | eveiesaens 30,365,126 12,928,416 |............ 52,130,158 | ..oooo.. XXX oo [ e 975,225,349 | .ovvivieennnn69.9 | .......1,008,364,269 | ... TAT 975,225,349 |........... XXX
12.2 Residential Mortgage-Backed Securities... 18,307,927 |..........109,294,955 144,100,891 144,100,891
12.3 Commercial Mortgage-Backed SECUMLIES..........cvrrieieriereisiieniens | ereneiseesseneesneniens | erensenssensessssnensessns | erennrensn 001,718 | evveiiiieieiesieiienns | cereireienns 55,358,936

12.4 Other Loan-Backed and Structured Securities
12.5 SVO Identified Funds XXX.
12,6 TOAIS.......cvcecscvceee ettt | evriesaeas 30,370,557
12.7 Line 12.6asa % 0f Col. 7....coovvevevreesceeeee
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10

XXX XXX.
559,469,985 | ............ 31,236,343 | .......... 216,784,049
A1 ...15.9
....40.1

13. Total Privately Placed Bonds

13.1 Issuer Obligations..........ccccoceevieeriinniereeesiessseessseseesnssenens | eonenneneeennni 999,633 | i 16,087,612 | .. .8,487,539 | v e | e XX | 000 25,574,784 | 1.8 | 31,447,160 | 2.3 | D,9,9. G BT 25,574,784
13.2 Residential Mortgage-Backed SECUMEIES..........cccvverriiieiriiinniiieiiies [ rieininieieisieiesisees | v | eresensssssssssesnsenns | sossnseessnssssssesenns | erennnssssssssesnsseesnns | sonererss XXKrnerennnes | ceveesnnererenerennnnns0 | cecvveieisnniennnnn0.0 | o0 | 0.0 | e 9,90 GO ISR 0
13.3 Commercial Mortgage-Backed SeCUrties...........ovrvrrereriererreinniennns . O e D00 SO I 0
13.4 Other Loan-Backed and Structured SECUMtIES. ..........c.cveveveveveverevcverirenes [ eeeeeeeeeeeeeens | eeeeeeeeeeeeee, 499,879 | 103,499,232 | e | e | eeeeeeeeed XK [ r0000n8,999 111 | 06 5,499,847 | 04 | D.9.0 R R 8,999,111
13.5 SVO Identified FUNAS........cccorvvrreieiriineienisrnssnenssneensesnennennns | eoeeneesne XK errnennenns | eonnenee XK urrerrnrnne | errrennee XXX eveveriens | evnreeee XK | erieee e XK i [ rrsinnennssssnsninnnies | svvernssssnssnsssnreensd | vviensinncernsrnnnnns00 [ XXX e e XXX | v S N [ 0
1318 TOtAIS. ...ttt | srsneiessessnes 999,633 |..ccovvene 21,587,491 | .....cc.... 11,988,771 | covoeeerrrreieennd0 | evvnreieinieeennn0 |0 034,573,895 | 2.5 | 36,947,007 | .oooveeverirrieinne 2.7 | D 0.0 I IS 34,573,895
13.7 Ling 13.6 @5 @ % Of COl. 7.euvverceeeeie et sesestsisessessenes | oeesessessnseseseesnnes 29 | 62.4 BT | 0.0 | 0.0 | 0.0 | i 100.0 | b XXX [ e )0.% G S )., SO I P 0,9 C [ 100.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10.......ccccovrrrinrnmenriniinne | covnirnrsssessesneees 0.1 | s 1.5 | e 09 |00 | 0.0 | 0.0 | 25 [ XXX [ PO, S ., S 0.0 S [ 2.5
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Annual Statement for the year 2016 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year 39,309,005 34,412,574
2. Cost of short-term inVeStMENtS ACUINET. .........ceriiueiricieieiie ettt ssssenses | eresetsssstesessesesssssesesnsesessnsnsenns 100,243,889 | ..ottt ies | ereteaeaea e ea et a et ettt ettt ea et et etetet et et et etesebesesetes | etebesesetesetetetetetetetereterereretetenas 100,243,889 | ..oeeeeeeieeee e
3. ACCIUAL OF QISCOUNL. .......vvcvviiectisce ettt bbb bbbt s s s s b s st e s s nsenns | ebessssssessssssesesseses s ense b s s sesesensebenen 345,569 | oo BAB,569 | ..oviiieeiiciee et | eeteaes ettt s et s b s s s s enaet | 4hesaebes e s et s e bt b bbb sttt et bt a s as
4. Unrealized valuation iNCrEase (ECTBASE)..........uuririuiurireireiiieiieieissiese sttt sttt sssessessessnsessens | ebsessessssessessssessessssessessssessesssssssessens T4,8871 | oottt snens | et ettt s ettt e s enebeneetens | setereiseretee e ettt e et et et st et e et erernens 14,6871 [ oot
5. Total gain (I0SS) ON QISPOSAIS..........eurveirireiiiiieieiiieieiseie ettt sttt ese et s st sn s st sssesebensnses | sesesesassssesesssesessssebesenses et b ntesessesesebsnsesennn 0 | ettt s | etetea ettt et s et et ss ettt s st n sttt e st ensetesense | Shetstsetetaeaete s et e s et et R Rt e R et b e R e ket s et et e nseteses | ebessesetet e Rete stttk s ettt bttt enne
6. Deduct consideration reCeived 0N GISPOSAIS...........ccciueuiiririieiiieieisiseieee ettt sss et sssese s s sssnsess | sresessssesessssssesessssesessssesessnsesesannes 5,242,000 | .oooveeeeeeeee s 5,242,000 | ...vveeieeeeeeeeee ettt ettt sees | eeeeeea et s e et et et et st ee st etere et seese et etenessaessnenane | eetetereieetete s st et e e et et et st et ee e et et ene st ee e e enetenreans
7. Deduct amOrtization Of PIEMIUM...........c.ueiiuiiiiiice sttt | bbb sses bbbt s bbbt 0 O OO0 OO DO PO T OSSO P SRS T SRR
8. Total foreign exchange change in book/adjusted CarMYING VAIUE............ccviieieiiinieieieisie s | seressessssssesesssses e sessessssssessesssssssessessnsns L0 OO OO OO TSP DTS EOO TP PT PP PP PTPOTRPPPRTTON
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9)........c.ccrururirnimrriininiiiininin | e eeees 134,671,144 | oo 0 | s 0 | 134,671,144 | oo 0
11. Deduct total NONAAMIEd AMOUNLS...........cvuevirieireiieiirei ettt | fnebte st st L0 OO OP OO OP O YOO OO OO OO OO PO PP POT OO PO OO PO OO OO PO PO PO PP PO POE PP POT PP U OO OP PO PO PP PO PO PP PP PO PP POTPPPOPRION
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....veuiiieeriiierersissiessssesssesssesssessesssssssesss | ossessessssssssssessssessesssssssassesnsans 134,671,144 | oo, [0 (O 134,671,144 | oo 0

All Other Money Market Mutual Funds




Annual Statement for the year 2016 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14



Annual Statement for the year 2016 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of PriOr Y. ..........ovuererieirnrereereneeneesessseseesssnssseens | eveseseessssssssesssssseesns 3,947,578 | oo 3,947,578 | oo

2. Cost of cash equIVaIENtS ACUINET...........c.evevieeieicvece ettt saes | sassaessesesssssesaesessees 66,529,068 | .....coovvvvrererernn 66,529,068 | ......covviirereiereie e

3. Accrual of discount

4. Unrealized valuation INCrEase (AECTEASE).........vururrrrrerurerinrieiseesnseseessssssesesssssssesessessssssssssssesssssssssns | ssesssssssssessssssessessssssnssessasssesan 0 | e seieiens | ereersiese et

5. Total gain (I0SS) ON AISPOSAIS.........cuurerrerrerreriiririsneeeeeseiseesssesessessssessessssessesessesssessessessssssessesssssssssns | nsssessesssssessassnssessasens (L A L) | - (10,715) | oot

6. Deduct consideration received on dISPOSAIS..............ccevevcvierieeiiiciseeie et sess | sosssesies s ssseses s 69,528,353 | ..coevireeeieia 69,528,353 | ...

7. Deduct amortization Of PrEMIUM. ...ttt enssessessentnes | essssessessassssssessesssesssssesssnssesan 0 | et sereiens | et

8. Total foreign exchange change in book/adjusted Carrying ValUe.............coueurieenrenennierneieineinees | v seesesesesseeand 0 | e seieiens | st

9. Deduct current year's other-than-temporary impairment reCOGNIZEM............euruereerrurreerereenrrnirneereens | cormeeessessessesssssssssssesssssssseeand 0 | oottt seieiens | ettt anas
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccccccvvvreviins | covrerenrerseeieeeiesenians 949,539 | oo 949,539 | v 0
11. Deduct total nonadmitted @MOUNLS.............cc.vciiiiiiiii s | sostsisins st snssnees 0 [ | s
12. Statement value at end of current period (Line 10 MiNUS LINE 11)....cvucvieiiiiiiiiiiisieiesisissiesesississies | eesviessesssesssesssssssssessns 949,539 | v 949,539 | oot 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment....
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE
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Showing all Lon
7

2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rateof | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 2A 7 |U S TREASURY. ...6,660,391 | ... 91.883 6,431,810 7,000,000 ...6,664,879 4489 | . [ | 1.500 |...... 2.050 [FA....[ ... 39,660 | ...coovvvirii 11/09/2016. | 08/15/2026.
912828 D5 6 |USTREASURY . 47,989,639 |...100.414 | ...........47,947,685 ...47,750,000 47,949,611 (25,159) | +.vvvvereernrinns [ e [ e 2.375 | ..... 2.310 |FA o] e 428,355 | ... 1,134,063 | 01/30/2015. | 08/15/2024.
912828  F9 6 |US TREASURY ....ccovrvrircineieiennsesssisssnsssssssssssessnssssenssssssssssssssssnns | Okt | eo [ wevvrerinee [rvvveveeen T | vivniininns 5,911,467 |...100.243 | .............. 5,894,288 | .............. 5,880,000 5,902,463 (4,398) | cvovvvverererieeires [ ereerineiinisnienns [ s 2.000 |...... 1.910 |AO...... | v 97,727 | e 114,150 | 12/01/2014. | 10/31/2021.
912828 G5 3 |USTREASURY ...2,008,203 | ..... 99.688 1,993,760 2,000,000 2,008,203 | .....orvnerierirerirnes | ceerrreinninenienies | e | e | e 1.875 |...... 1770 [MN......| 3,211 | 18,750 | 11/18/2016. | 11/30/2021.
912828 J2 7 |USTREASURY . 119,642,070 | ... 97.266 | ............18,966,870 ...19,500,000 | ........... 19,646,626 2,629 | oo [ e [ e 2.000 |...... 1.890 [FA......| ... 147,310 | ........ 240,000 | 11/09/2016. | 02/15/2025.
912828  KQ 2 |[USTREASURY.....cccooimiiiiiriiiiriiereinneisssissssssssssnsssnssssssssssssessessnnnns | oneeee | oo | eevvvnnnees [ evvennnen | oo, 10,088,077 |..104.243 | ........... 10,945,515 | ........... 10,500,000 | ........... 10,386,783 | .....ovveeverriinnns | o 45,013 | oo [ | e 3125 |...... 3.600 [MN.....| .........42,602 | ........ 328,125 |08/12/2009. | 05/15/2019.
912828 LY 4 |USTREASURY. ...6,803,672 |...105.508 ..7,385,560 | ..... .7,000,000 | ..... 6,934,847 21,151 [ [ e | e 3.375 |..... 3720 |[MN.....| ........30,673 | ....... 236,250 | 02/11/2010. | 11/15/2019.
912828 MP 2 |U S TREASURY . ..2,571,055 |..106.414 | .... ..2,766,764 | ..... .2,600,000 2,589,718 3,049 3.625 |...... 3.760 [FA.....| ........35,600 | .......... 94,250 | 03/24/2010. | 02/15/2020.
912828  NT 3 |US TREASURY.....ccoooiiiiiiriiiireiseceiseseisseiiesesissessssessssessesssssssssssssnnens | onnnee | oo | eenvvnenne [ ervenenen T | e, 1,634,590 |...103.368 | .............. 1,550,520 | ...coovornne 1,500,000 | ...ccooooneee 1,562,883 [ ..o [ e (16,796) 2,625 |...... 1.430 [FA....| o 14873 | e 39,375 | 08/15/2012. | 08/15/2020.
912828 P8 7 |USTREASURY 1,461,738 | ... 97.297 ..1,459,455 21,500,000 | ...cccoonee 1,462,498 TB0 | oo [ e | e 1125 |...... 1750 [FA o] oo BTT8 | 11/29/2016. | 02/28/2021.
912828 PC 8 |US TREASURY. . ...5,184,180 |...103.336 | .... ..5,166,800 | ..... .5,000,000 5,108,277 | ..oovvvererirerirecenns | cevrreinns (26,644) | ..o | e [ e 2625 |..... 2.040 [MN......| ... 17,041 | e 131,250 | 01/31/2014. | 11/15/2020.
912828  R3 6 |US TREASURY.....cooooiiiiiiiriiieceiieceieseiieceiiesesiesesissessssessssessssesssnssinnens | oneeee | oo | cenvvnnnees [ evvenenee | oo 21,240,117 |..... 93.149 | oo 19,561,290 | ............ 21,000,000 | ........... 21,230,727 (9,391) [ oo [ e | e 1625 |...... 1490 [MN......| ........44,306 | ........ 170,625 | 08/01/2016. | 05/15/2026.
912828 RC 6 |U S TREASURY ..1,311,670 |...100.922 1,261,525 1,250,000 ..1,282,730 (8,782) | cvvvvrvererrerieeeres [ evererineiisesrisenns [ v 2125 |..... 1.530 |FA......| ......... 10,033 | ... 26,563 | 08/14/2012. | 08/15/2021.
912828 SF 8 |U S TREASURY. » .12,848,086 |...100.118 | ............13,015,340 ...13,000,000 | .. .12,882,109 21,087 | oo [ e | e 2.000 |...... 2180 |FA....[ .........98,207 | ....... 260,000 | 04/30/2014. | 02/15/2022.
912828 SV 3 |US TREASURY.....ceoiiiiirisrisciisiiseiesinississsisssiesiesississssssssssssesssnsnns | venene | oo | cvvennines | eevvenniens [ v 1,769,277 |..... 98.508 | ....covorue 1,723,890 | ...occovveneee 1,750,000 | ....covveuee 1,760,984 (1,943) [ oo [ e | e 1.750 |...... 1620 [MN......| cc0e0c00. 3,976 | e 30,625 | 08/07/2012. | 05/15/2022.
912828 SX 9 |U S TREASURY. ...6,022,500 |.....99.602 | ..............5,976,120 | ..... .6,000,000 6,007,978 (3,249) | cooovercerrrineie | e | e 1.125 |...... 1.060 |MN...... 67,500 | 06/06/2012. | 05/31/2019.
912828 T2 6 |USTREASURY N 985,547 .1,000,000 985,988 A | i [ e 1.375 | ... 1.590 |MS...... 10/11/2016. | 09/30/2023.
912828 T3 4 |USTREASURY.....cccooimiriiiiriiiiniisnsssnssssisssisnsssssssssssssssssssssssnssennnss | onneee | oo | eevvinnnees [ eeveennn T | v 6,917,930 |....96.438 | ..............6,750,660 | .............. 7,000,000 | ............. 6,920,441 2,511 | oo [ [ 1.125 |...... 1.370 [MS...co. | 020,120 | oo 11/15/2016. | 09/30/2021.
912828 T9 1 |USTREASURY. ..2,923,008 |.....96.164 | ..............2,884,920 | ..... .3,000,000 2,924,335 1,328 | v [ e [ e 1.625 |...... 2.020 |AO...... 11/16/2016. | 10/31/2023.
912828 TC 4 |USTREASURY ...1,503,164 21,500,000 | ...cccvonee 1,501,161 (458) | covvvverreerrieens [ e [ e 1.000 |...... 0.960 |JD....... 07/17/2012. | 06/30/2019.
912828  TH 3 |US TREASURY.....ccoooiiiiiriiieneiieceiseseissesiesesissesisssssssesssssssssssssssnnnns | coneeee | oo | eevvvnneees [ eevvvnenn | 2,625,605 | .....98.860 | ..............2,718,650 | ..... .2,750,000 2,694,960 20,696 | .cooovveirierienes | e | e 0.875 |......1.670 | JJ....... 07/18/2013.| 07/31/2019.
912828 TJ 9 |USTREASURY ..939,219 960,776 6,448 07/19/2013. | 08/15/2022.
912828 U2 4 |U S TREASURY. .18,989,063 |.....96.110 | ............19,222,000 | ............20,000,000 | .......... 18,991,817 2,755 12/20/2016. | 11/15/2026.
912828 UF 5 |US TREASURY. ...2,969,883 2,980,783 6,242 03/31/2015. | 12/31/2019.
912828 UN 8 |U S TREASURY 3,817,031 3,871,464 19,152 01/31/2014. | 02/15/2023.
912828 UV 0 |U S TREASURY. ...3,913,281 3,940,066 .17,883 06/30/2015. | 03/31/2020.
912828 VB 3 |USTREASURY 28,020,117 28,349,802 94,414 05/28/2013. | 05/15/2023.
912828 WJ 5 |US TREASURY. .12,964,063 12,972,440 3,307 . 25,000 |08/28/2014. | 05/15/2024.
912828 XD 7 |US TREASURY. . ...2,003,516 2,003,448 | ..o | e (68) | ovooevreenciienns | v [0 1.875 | 1.840 [MNL..ooo| o 3,297 | i 18,750 | 11/17/2016. | 05/31/2022.
0199999. U.S. Government - ISSUET ObGAtIONS. ..........evurrrerersiiiersssisrssssseersssiseeess s sns s ensssssssenssssensensas | srsssane 241718159 | XXX | .......241,322,927 | ..........244,480,000 | ......... 242,478,797 | .o [V I 178,467 | oo (U 0] XXX | XXX | XXX |...1,303,169 | ..... 3,956,839 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36207K__WC 0 |GOVT NATL MTGE ASSN [ Lot 28,648 | ...112.364 | ...... 32,326 | ...... 28,769 | ...... 28,658 36 | o | s | o 7500 |.....7.530 [MON...| oo 180 [ v 2,158 | 09/1711999. | 09115/2029.
0299999. U.S. Government - Residential Mortgage-Backed Securities...........cc.cccoouriiiiriciinicinniiena: ....28,648 XXX [ 32,326 | ...... 28,769 | ....... 28,658 0 36 | i 0 0 [ XXX XXX XXX | v 180 | oo 2,158 XXX XXX
0599999. Total - U.S. Government 241,746,807 XXX | 241,355,253 | .......... 244,508,769 | .........242,507,455 | .....occoceel0 | 178,503 | oo 0 [ 0 XXX XXX XXX | ... 1,303,349 | ..... 3,958,997 XXX XXX
All Other Governments - Issuer Obligations
01306Z CU 3 |ALBERTA PROV MEDIUM TERM........coooiviiremriesereniisesssssessissssenssssssnsnnss | evviene | oo | cvvemsiienns | oeens 1FE ...1,995,760 |...103.975 | ..............2,079,500 | ..... .2,000,000 K RURII PR DO 2850 |...... 2870 |JJo | 25712 | 57,000 |01/18/2012. | 01/19/2024.
110702  CC 6 | BRITISH COLUMBIA PROV MTN......comiriiiriiinriiineisnssesnneisssssssssssnssssnnees | eviees | er | overviinnne | oevees 1FE ...1,571,683 |...128.259 .1,340,000 | .. 2 A504,583 [ [ (10,963) | ..cvoveerviriicnns [ e [ 5.620 |...... 4.250 |FA.....| ........28,036 | ......... 75,308 | 12/18/2012. | 08/17/2028.
135087 A6 1 |CANADA GOVERNMENT  oiiiriniesesssesssssssssssnsssnnnns [ coinns | e | onnniiiinns | oonees 1FE| o ,990,339 |...100.634 | ............1,932,173 | ............. 1,920,000 | ...ccooooeee 1,988,691 (1,648) | cooovverrrinen | e | s 1.500 |...... 0.920 [JD..ccoe. | oo 2453 | 14,400 | 11/01/2016. | 06/01/2023.
135087 A8 7 |CANADA GOVERNMENT  Looiiiiiiiciieeeiereseseieseisssessesesienessenens | coviens | or | oveneiiens | cerees 1FE ...5,269,440 |...100.705 | ..............5,245,723 | ... 15,209,000 | ...oooouves 5,248,764 | .ooooovevecrvecen [ v (16,290) | ..ecvveveeverrrrirs | cerevieeneieeneieenns [ e 1.250 |...... 0590 |MS...... .27,856 | 12/06/2016. | 03/01/2018.
135087 B3 7 |CANADA GOVERNMENT  oooiriciesesssesssssssisssissssennnns [ cvvnns [ oo | onnniiiinns | oonees 1FE| .. 380,003 |...100.831 ....375,000 379,288 (A1) ) SOOI (USRI PPN 1.250 |...... 0.550 |MS...... 09/29/2016. | 09/01/2018.
135087 D3 5 | CANADA GOVERNMENT  ooiiicesecesecesecesssesssessesesssnessenens | covene | oo | oveneiiinne | oenees 1FE| 3,429,731 |...109.850 | ..............3,355,918 | .............. 3,055,000 3,422,342 (5,489) | cvvvverncerrrinenns | vevereersniserienin | s 2.750 2220 |JD....... 12/01/2016. | 12/01/2048.
135087 D5 0 | CANADA GOVERNMENT  oiiiiiiiieeeiseseiessiiessisssssssssssesssssssssnnees | evvens | oe | ovenviinnns | oeeees 1FE| v 5,232,728 |...104.845 | .............5,035,705 | .............. 4,803,000 5,220,064 | ....cooovvvrirrrrrrienns | cerrienn (12,664) 2.250 |...... 1.160 |JD....... 12/09/2016. | 06/01/2025.
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135087 D9 2 | CANADA GOVERNMENT  ..ooiiiiicinneiseienieeeneesssissssesssssssnssssssesnns | evneee | o [ evnsennenes | ceed TFE | i 763,598 |...101.754 | .o 763,155 | .oovvciins 750,000 763,449 (149) | vverevereirnrinnns [ e [ e 1.500 |...... 0.920 |MS...... 12/14/2016. | 03/01/2020.
135087 E2 6 | CANADA GOVERNMENT .21,306,666 |...100.674 ....21,253,288 ...21,111,000 21,262,033 | ..o [ e (A4,834) [ s [ [ e 1.250 |...... 0.580 |FA....... 10/28/2016. | 02/01/2018.
135087 E5 9 | CANADA GOVERNMENT ..1,698,199 |..... 99.119 | ... 1,677,093 1,692,000 | .. 1,897,595 | [ e (B04) [ s [ [ e 0.750 |...... 0.650 |MS...... 09/15/2016. | 09/01/2020.
135087 F2 5 |CANADA GOVERNMENT 2,793,024 |..... 98.691 | ovoverrinee 2,776,178 | ..oceeenee 2,813,000 | . 2,793,410 | oo | 387 [ s [ [ e 0.750 |...... 0.920 |MS...... 11/23/2016. | 03/01/2021.
135087 F3 3 | CANADA GOVERNMENT ...1,088,364 |..... 99.427 ..1,088,726 11,095,000 | .oocvenees 1,090,732 [ ..o | e 2,308 | s [ [ 0.250 |...... 0.540 |MN...... 03/31/2016. | 05/01/2018.
135087 F5 8 | CANADA GOVERNMENT. . ..2,832,517 |..... 98.345 .2,782,180 | ..... .2,829,000 | . 2,832,358 | ..oovrrverierirnennnnes | ervnernnnennen(159) o [ e | e 0.750 |...... 0.720 |MS...... 10/24/2016. | 09/01/2021.
135087 WL 4 | CANADA GOVERNMENT  .ooiiicerrinerenieeenenisnensensessssssenssnessnnses | evneee | oo [ evvnnienenes | cond TFE | i 443,642 |..141.043 | ................438,644 | ...........co..u. 311,000 430,871 | coveeerrenrrnerrens | eerrerreen(8,318) | o | e | 5.750 |...... 2.180 |JD....... 06/10/2015. | 06/01/2029.
135087 XG 4 | CANADA GOVERNMENT ..932,450 |...148.786 ....587,000 904,857 | ..ovvrererrernerinenne | cerrrnerene(16,389) | covvvrcrieriieiiinns [ e [ v 5.750 |...... 1.890 |JD....... . 04/17/2015. | 06/01/2033.
135087  XW 9 | CANADA GOVERNMENT ..o sssnes ..642,884 |...143.796 ....418,000 628,835 | ..o | e (8,340) [ [ [ 5.000 |...... 1.980 |JD....... A775 | 20,900 | 04/16/2015. | 06/01/2037.
135087 YL 2 | CANADA GOVERNMENT 4,124,356 |..104.958 | ..............4,061,875 | .............. 3,870,000 | .ooorvrens 4,072,583 | ..ooveveerncrneninnns | e B1TT3) e [ e | e 4.250 |...... 0.530 | JD.ccree | e 13,706 | ....co.es 82,238 | 10/19/2016. | 06/01/2018.
135087  YZ 1 | CANADA GOVERNMENT ..2,704,942 |..108.482 | ..............2,636,113 | ..... .2,430,000 | . 2,673,779 | oo [ eereeecd(B31,163) [ s [ [ e 3.500 |...... 0.530 | D | v 7,243 | 42,525 |08/23/2016. | 06/01/2020.
135087 ZJ 6 | CANADA GOVERNMENT ...2,376,438 |...109.244 | .... 2,318,188 | ..... 12,122,000 | . 2,362,255 3.250 |...... 0.640 | Do | vovvereern 5,873 | 34,483 | 11/02/2016. | 06/01/2021.
135087 ZS 6 | CANADA GOVERNMENT 2,650,078 |...124.265 | .............. 2,664,242 | .............. 2,144,000 | . 2,634,364 | ...ooovvererneinnnen | e (11,670) [ o [ e | e 3.500 |...... 2.390 | Do | corrernenn8,391 | e 73,186 | 12/15/2015. | 12/01/2045.
614852 PH 8 |PROVINCE MONTREAL QUEBEC ..3,720,143 |...101.793 3,763,287 | ..... .3,697,000 | . 377,781 | e [ vvreieeed(2,087) | o [ v e 3.000 2920 |MS......| ........37,071 | ........ 110,910 | 10/22/2015. | 09/01/2025.
642866 FY 8 | PROVINCE NEW BRUNSWICK........coovirrmimerinirieiieeiesisesssssssssessseseseenns 996,300 |...101.470 | .... ..1,014,700 .1,000,000 999,935 | ...vvrererrererinenns | cerrnerrnenenenB9 | s s [ 5.200 |...... 5.240 |FA.....| v 18,793 | e 52,000 |02/13/2007. | 02/21/2017.
651333 FT 8 |PROVINCE OF NEWFOUNDLAND 3,704,563 |..... 91.374 | oo 3,405,509 | .............. 3,727,000 | . 3,704,913 | oo | 313 | | | s 3.300 |...... 3.330 |AO...... | 0o 25,778 | ... 122,991 | 07/21/2015. | 10/17/2046.
68323A CX 0 |PROVINCE ONTARIO ...5,591,770 |...101.661 5,579,156 5,488,000 | . 5,577,698 | ..coovvvverrerirerernee | verereeerne S TT0) | o | v | e 2.600 |...... 2.380 | Do | e 11,728 | 142,688 | 07/09/2015. | 06/02/2025.
68323A CY 8 |PROVINCE ONTARIO 16,322,695 |..... 93.796 | ............16,458,384 . A7,547,000 | ... 16,352,532 | oo | e 22,801 | e | e | s 2.900 |...... 3.250 | Do | 41,824 | 508,863 | 09/09/2015. | 12/02/2046.
74814Z ER 0 |PROVINCE OF QUEBEC.........ccooiuiririiiirinniiriesisssisssisssiesienisesessesessiens 15,040,438 |...104.473 | ........... 15,179,927 | ...cccooeuee 14,530,000 | ........... 15,029,028 (9,891) | coovvererrrinnies | e | e 3.500 |...... 3.300 | Do | v 43,311 | 419,545 | 12/16/2016. | 12/01/2045.
74814Z EV_ 1 |PROVINCE OF QUEBEC........ccoisirmiminimseninmmsnsnssessnsssssssssssnssssesssesssssssssnne | onerne | oo | svvneninnne | s IFE [ o 126,562 |...102.634 126,240 123,000 126,145 [(CPX) ) TR [PRR PR 2.750 |...... 2420 [MS......| oo 1,140 [ i 3,392 | 09/10/2015. | 09/01/2025.
0699999. All Other Governments - Issuer Obligations.. 109,729,313 XXX ..........109,207,102 .106,986,000 | ......... 109,416,220 (230,937) XXX XXX XXX 1,963,017 XXX XXX
1099999. Total - All Other Government; 109,729,313 XXX | s 109,207,102 | ....oouce 106,986,000 | ......... 109,416,220 (230,937) XXX XXX XXX 1,963,017 XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
13063A 4L 5 | CALIFORNIA ST.....ccoiririrciinnieniininsinesiesiiensenesssnssssssssensenssssssssssesssnens [ evnenee | oo | cvereverens ]| e IFE i 511,575 |...108.745 500,000 504,939 | ...covvvrrrerrerrnenns [ v (1LO13) [ s [ 5.500 03/25/2009. | 04/01/2021.
37358M CW 9 |GEORGIA ST RD & TWY AUTH REV ... 618,045 |...108.002 ....500,000 535,721 | coeveveevnveevnneeinne | vreeeeeene(16,071) | v [ e [ e 5.000 09/07/2011. | 03/01/2019.
574193 KJ 6 |MARYLAND ST 1,215,940 |..112.875 07/28/2014. | 08/01/2020.
880443 BS 4 |TENNESSEE ST ENERGY.............. ...1,184,200 |...116.657 10/08/2015. | 09/01/2026.
882723 MU 0 |TEXASST 12477 2,322,640 06/20/2014. | 10/01/2020.
93974C  QC 7 |WASHINGTON ST.. ...109.834 530,455 .25,000 | 01/15/2010. | 02/01/2023.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: XXX .. 5,575,000 | ............. 6,191,953 286,250 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) 6,566,418 XXX | e 6,255,898 | ..coovrennns 5,575,000 | ..oovverees 6,191,953 | .o | oed(134,795) | v [0 | XXX | XXX | XXX | .. 90,938 | e 286,250 XXX XXX
U.S. Political Subdivisions of States, Territories & Pc (Direct and Guaranteed) - Issuer Obligati
017343  DH 4 |ALLEGHENY CNTY PA PORT AUTH 1,091,850 |...100.661 | .............. 1,006,610 | ....cccooeuce 1,000,000 | ....cccoueeee 1,002,787 | ..o [ e (16,498) | ..o [ [ 5.000 |...... 3.300 |MS......| cceereen 16,667 | .. 50,000 |02/16/2011. | 03/01/2017.
166393 3N 6 | CHESTERFIELD CNTY VA ..1,5613,614 |...104.012 ..1,378,159 11,325,000 ) SRR SISO IO 5.000 |...... 0.880 |JJucise | 33,125 | i 66,250 | 06/19/2014. [ 01/01/2018.
343136 3Q 8 |FLORIDA STATE TURNPIKE AUTH ..1,159,220 |...117.045 | .... ..1,170,450 .1,000,000 | .. ) RN ISP IO 5.000 |...... 3.180 |JJociss | 025,000 | ooeenes 50,000 |01/15/2014. | 07/01/2024.
366119 X3 4 |GARLAND TX 1,473,056 |..112.370 | ..ccovvvnee 1,460,810 | .oovvevvenee 1,300,000 | .coovvreeee 1,471,153 (1,903) | cvovvvererrenireires [ eorererineiineenienns [ s 5.000 |...... 1.680 |FA.......| e 3,089 | oo 11/16/2016. | 02/15/2021.
414005 UK 2 |HARRIS CNTY TEX 946,913 |...119.562 ....750,000 933,182 | oo | e (R I0) Y TR PPN 5.000 |...... 1.950 [AO...c. | v 9,375 | e 18,750 | 04/07/2016. | 10/01/2027.
592112 JS 6 | METROPOLITAN GOVT NASHVILLE . ...1,182,800 |...115.758 11,000,000 | .ooovrenees 1,121,709 (20,324) | oo | e [ e 5.000 |...... 2610 |JJoiis | c000ee25,000 | .o 50,000 | 11/25/2013. | 07/01/2022.
613340  2H 0 |MONTGOMERY CNTY MD......ovvruririrmrimrerinisninerieninssienisnessensenssnssensenens | evnenee | oo | veriverenne | eeen IFE | s 417,939 |..114.954 | ................ 402,339 | ..cooovvvrunnnas 350,000 393,495 (8,423) | cvvvverrverrineies | cererneeisnieniienin | e 5.000 |...... 2.270 |MN..cooo | oo 2917 | 17,500 | 01/08/2014. | 11/01/2021.
63165T RC 1 |NASSAU CNTY NY ...1,784,880 |...112.903 .1,500,000 CATAL2ET | [ s (43,623) | ..vvvrereererines [ e [ e 5.000 |...... 1.480 [AO...... | oo 18,750 | e 48,333 |02/03/2016. | 10/01/2021.
649660 DB 0 |NEW YORKN Yoottt ...1,159,200 |...112.737 .1,000,000 | .. ...1,095,955 (21,091) | oeververeerrriens e [ 5.000 |...... 2.600 |AO...... | v 12,500 | ..o 50,000 | 11/26/2013. | 04/01/2021.
649660 N4 4 [NEW YORK N V..ot sessesssssessssen 1,229,910 |..115.242 | .............1,152,420 | .............. 1,000,000 | ..coovvrnnee 1,127,461 (X RI:10) U YRR PPN 5.000 2.320 |FA..ce| 2000 20,833 | oo 50,000 | 05/25/2012. | 08/01/2022.
64966L  KP 5 |NEW YORKN Yoot 1,157,640 |..117.993 | ............1,179,930 | .....cc....c. 1,000,000 | ....ccovveeee 1,122,844 | oo | e (12,926) | ...vvervieriins | cevrvieenrineniiienns | e 5.000 |...... 3.270 |MS.....| v 16,667 | oo 50,000 | 03/13/2014. | 03/01/2025.
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864813 Q3 7 |SUFFOLK VA .....oiiiiiiiiiiiisissiencssssisssesssssissssssssssssssnnss. [ cvinnis | o [ vesieniies | cenees 1FE| o 1,734,062 |..120.724 | .............1,738,426 | .............1,440,000 | ............. 1,732,335 (220 ) ST ORI I 5.000 |...... 2.240 12/07/2016. | 02/01/2025.
968661 GY 8 |WILL CNTY ILL FST PRESV .....ccooiimiiiiniiiiniiissniissnissssissssissssssssssssssssssnnss | onnnee | oo | avnvennnees | covees 1FE 771,406 |...109.210 682,866 | ......ccooorviinniiiinis | o (18,907) | ..ovvvnvvianniins | convissniissniisnnns | e 5.000 |...... 1.770 02/15/2012. | 12/15/2019.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations.............cccccccocuneee. . 15,622,490 XXX ] ............15,046,917 | ............13,290,000 | ........... 14,924 177 | .......... 0 (250,210) | oo 0 0 XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession s innes | aenisninas 15,622,490 XXX | 15,046,917 | oo 13,290,000 | ........... 14,924,177 | v 0] s (250,210) | ..vvvvricrinens 0 i, 0] XXX XXX XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligation:
010609 AN 5 | ALABAMA ST PUB SCH & COLL.......coorviiriiiereiinreiieneiiesesisssessssssisnssinnes | oveees | oo | cevvinenees | cevens 1FE| o 1,162,230 |...107.188 | ............. 1,071,880 | ..ccoovvrunnee 1,000,000 | ..ccovevneee 1,073,632 | oo | e (36,128) | ..ocvveverrerrrrirs | cerevireeniieeniiienns [ s 5.000 |...... 1.260 07/02/2014.| 01/01/2019.
03588H HE 9 | ANNE ARUNDEL CNTY MD......cooooiiriiimiiiniiinsisneiisssiesssssssssesnssesneseenes [ evene | oo | ovnniiinns | covees TFE| 2,305,200 |...115.440 | ..............2,308,800 | .............. 2,000,000 2,301,868 [(CHCX 9 ORI DR I 5.000 |...... 1.960 12/06/2016. | 04/01/2022.
040507  KJ 3 |ARIZONA HEALTH FACS AUTH.......coovvirieiirniinniiinneeseneisesessesesisssesisnnnins | oveeee | oo | cervenee T [ e 1FE 367,367 |...104.138 ....350,000 352,227 (V02:) ) ORI IVRRIN DO 5.250 |...... 4.590 08/21/2008. | 01/01/2018.
040649 LZ 6 |ARIZONA ST TRANSPRTN BRD EXCISE TAX REV e e o e | s 1FE ...3,423,180 |...114.060 | ... ..3,421,800 | ... .3,000,000 | . 3,418,740 (4,440) | .oooveorcenn | e | s 5.000 |...... 1.760 12/08/2016. | 07/01/2021.
04109F BA 5 | ARKANSAS ST DEV FIN AUTH HOSP REV.........cccoouimmiriimmiiinreiveneiseceiienens | cevvs | o [ eeiveniins | e 1FE| e 1,147,080 |..115.987 | ..cccoooue 1,159,870 | .ocvvve 1,000,000 | ...ccooooneee 1,121,983 | oo | e (12,988) | ...cvveveeveerrins | ceveeieeneieeeiieenns [ e 5.000 |...... 3.270 12/17/2014. | 02/01/2025.
04109K  CV 7 |ARKANSAS ST DEV FIN....ccooooiiiiiiiriiiiiniiniiisiissisesiesississssssissssiessesinnes | cevens | oo [ cveeiinn | e 1FE ..2,220,520 |..111.118 2,222,360 | ... .2,000,000 2,216,745 (A E) ) ORI NN DO 5.000 |...... 1.720 12/06/2016. | 06/01/2020.
041826 M8 8 |ARLINGTON TEX INDPT SCH DIST.......oivviiriiiiniiiriisneieneiieseeisnesiesnnens | s [ [ 1FE ...2,285,400 |...104.396 ..2,087,920 | ..... .2,000,000 2,091,352 | oo [ s (80,646) | ......ooovverrris | e [ s 5.000 |...... 0.890 06/27/2014. | 02/15/2018.
047870 KB 5 | ATLANTA GAWTR & WASTE WT.....ooiiiiriiiiceieneiiesneieseisessissesessesesienes | oeenes | oo | cereiienes 1 1FE| s 348,380 [...112.654 | ....cccooou 394,289 | ..o 350,000 349,116 A28 | [ | 6.000 |...... 6.050 06/17/2009. | 11/01/2022.
052414 LN 7 |AUSTIN TEX ELEC UTIL SYS....coosiiiiririnrivniinnirenirenisnisssisssisessesesssssensies | eovnnee | oo | onrneen | e 1FE 383,768 |...111.249 368,113 (2,886) | ..o | e | s 5.000 |...... 4.000 06/11/2010. | 11/15/2022.
106293  AE 3 |BREA CALIF REDEV AGY .....ccooooiiiiiiriiiiieiiiieeieseeisseseesesissssiesssissessssenis | evvene | oo | conerviinne | cerees 1FE| .. ..1,387,392 |...105.675 21,200,000 | ...oooovee. 1,265,466 | ......ovorrrercirans | v (40,563) | ...ccvvoeererriins | e [ e 5.000 |...... 1.490 11/15/2013. | 08/01/2018.
115065 WG 5 |BROWARD CNTY FLA SCH BRD...........covnriniiciiniieiinninsiieiisseisesissinnins | evvene | oo [ cvveiiiens [ e 1FE| oo 2,283,640 |...110.529 | .............. 2,210,580 | ..cccveneee. 2,000,000 2,154,723 | oo [ i (41,632) | ..vooveieriinns [ [ 5.000 |...... 2670 |Jdoies | v 50,000 10/18/2013. | 07/01/2020.
13067 MY 4 |CA ST ECON RECOVERY ...105.766 ....390,000 393,306 (2,087) | cooovereerrrinere | e | e 5.000 |...... 4.400 |JJ....... 9,750 02/10/2015. | 07/01/2018.
13067 MZ 1 |CA ST ECON RECOVERY ...105.766 ....110,000 110,932 (589) | 1evvvererneerrrinne [ ererereeirneeinninens [ e 5.000 |...... 4.400 |JJ....... 02/10/2015. | 07/01/2018.
130685 H8 6 | CALIFORNIA ST PUB WKS BRD........cccoovvvirriiiriiinees ...114.406 517,686 (2,637) 5.250 |...... 4.540 AO...... 10/14/2011. | 10/01/2022.
13068L GE 9 | CALIFORNIA ST PUB WKS BRD........c.ccoovveirriiariirannnes ..115.072 276,075 [V ORI PR I 5.000 3.550 |JD....... 06/06/2013. | 06/01/2025.
13068L LC 7 | CALIFORNIA ST PUB WKS BRD........cocoevuiiririiieiiiiieniesisssissisissisenies | cviens ...1,153,160 |...103.277 | ..............1,032,770 | ..............1,000,000 | ............. 1,032,842 | ..o [ e (39,054) | ..o [ [ 5.000 |...... 1.030 [MN...... 11/15/2013. | 11/01/2017.
13068L  NK 7 | CALIFORNIA ST PUB WKS BRD..........coovieirriireeisenieserieeeisessessssssenesiens | o 579,785 |...117.555 563,629 ) 04/11/2014. | 10/01/2025.
130795 E2 9 | CALIFORNIA STATEWIDE CMNT 4,066,101 |...107.978 ) 12/16/2010. | 04/01/2019.
155048  CT 6 | CENTRAL PUGET SOUND..........ccocooimmiiinmiinniisnniinsiissiisssicssssssnsisnsisnns | coii ..1,152,980 |...114.267 .1,000,000 ) 12/08/2016. | 11/01/2021.
155048  CU 3 | CENTRAL PUGET SOUND..........cooooiiviieiirnieeeiieneissssissssisssssssessissnssoens | coins ..1,314,578 | ...116.408 .1,120,000 ) 12/08/2016. | 11/01/2022.
167560 SS 1 |CHICAGO IL MET WTR RECLAMATION DIST.... 1,225,410 |...115.775 .1,000,000 ..1,211,528 ) .20,000 | 06/08/2016. | 12/01/2023.
167593 ML 3 |CHICAGO ILL O HARE INTL ....coiiiiiiriiiniiiesiieseeseissssiesesissssesseseenenens [ o ...2,160,200 |...112.078 2,111,073 ) 100,000 | 10/23/2013.| 01/01/2023.
167736 E2 9 |CHICAGO ILL WTR REV....cooiiiiiiiiniiciicirnsnisiescinsississsiesinins | i 837,713 |...111.563 830,996 V] oo e [ 05,000 |......2.800 {MN......| <.cce..r..5,833 | i 15,361 | 06/14/2016. | 11/01/2028.
176553 HB 4 | CITIZENS PROPERTY INSURANCE CORP FL... 3,439,230 |...116.519 3,378,884 ) . 50,000 |05/21/2015. | 06/01/2025.
181059 UL 8 |CLARK CNTY NEV SCH DIST......ccooiiiriimieiiniiiineiiesceiesesissseiessseesssisnenens. | o ...2,109,664 |...116.480 2,107,193 ) [ oo [ e | 20005.000 [1...2.400 [ D | i 4,056 | o 45,372 | 12/06/2016. | 06/15/2023.
185328 HT 1 | CLEARWATER FLAWTR & SWR......c..vtiiiiniieiieriisissise e | cviens 221,294 |...103.544 202,609 ) [ e e [ 005,000 |......3.540 {JD.ei | vereernen 833 | i 10,000 | 05/15/2009. | 12/01/2017.
186406 GS 7 | CLEVELAND OH ST UNIV 1,205,830 |...113.959 ...1,120,384 ) .50,000 | 08/08/2012. | 06/01/2022.
196632 PA 5 | COLORADO SPRINGS COLO UTILITY. ..1,192,270 |...114.581 ..1,120,822 ) [ o | e | 2005000 [.....2.360 [MNL.... | .....e...6,389 | L 50,000 | 10/28/2013. | 11/15/2021.
20774U 5L 5 |CONNECTICUT ST HEALTH ......ccooviiriireiiiniiisissseisssessenesissssisnssessniens. | o 528,310 |...111.320 511,749 | oo [ ereereenend(3,080) [ oo [ e [ 2002.5.000 |10 4270 [ Wi | 112,500 | e 25,000 | 12/16/2010. | 07/01/2020.
207758 RQ 8 | CONNECTICUT ST SPL TAX OB.........coovveurrrirreiineiieseseeseeeesesiesessesssiens | eeees ...2,762,867 |...109.047 . 2,538,267 | ..ooooevvvererrennin [ e T3,430) | o | e [ 205,000 | ......1.660 [ AO...... | .. 29,125 | oo 116,500 | 10/31/2013. | 10/01/2019.
240523 XY 1 |DE KALB CNTY GAWTR & SEW.....cooriiiiiiieriieiesisniseiesiessiesississsiiens | s 1,462,364 |...111.500 | .............1,399,325 | ..............1,255,000 | ............. 1,373,639 [ ..ovevrirecnnivenins | cvererenene(29,926) | oo [ [2022.5.000 |......2.350 |AO...... | .........15,688 | .......... 62,750 | 12/04/2013. | 10/01/2020.
29270C P74 |ENERGY NW WA ELEC REV......coooiiiiiieiiiieisreeisceieseeesesiesesisseseseseseenes [ o ...2,806,051 |...119.595 . 2,755,647 | .ooovvveerrecenceinnns | eorrrene(82,231) [ o | v [ 20.5.000 [......2.600 | .o | 157,375 | e, 79,687 | 09/30/2015. | 07/01/2026.
34073T FY 8 |FLORIDA SST HIGR EDUCLTNL FACS FINC AUTH IV o . 891,960 |...114.169 ....725,000 881,002 | ... | cerieeenene(10,958) | s v [202.5.000 |......2.140 |AO...ce. | i 9,083 | e 13,997 | 04/13/2016. | 04/01/2025.
341507  E7 2 |FLORIDA ST BRD ED LOTTERY......coccovmiiiiriiiimniisneiisneiisnnessnsissnsissnsinsnnns | onneee | oo | cevvinnnn | e IFE | i, 566,955 |...108.617 | .................543,085 | ......cc...cc.... 500,000 521,454 | ...ovvvvrvcrrerincs [ evrrieecad(8118) [ [ v [ 205,000 ]......3.200 | .t | 112,500 | e 25,000 |12/02/2010. | 07/01/2019.
343136 2U 0 |FLORIDA ST TPK AUTH TPK ......ccooiiiiiiiiieiiereieseiiseceiiesesissesiesssisssnis | s ..1,153,850 |...117.144 11,000,000 | ..o 1,115,298 | oo | vereeeene(11,504) | e [ e [ 25000 |......3.420 | W...ccet | ...e...25,000 | e 50,000 |06/28/2013. | 07/01/2025.
349515 PM 2 |FORT WORTH TEXWTR & SWR.......ccocooriiriiiinrisceiessiseisssessnnisnnies | s . ..2,414,300 |..112.963 | ..............2,259,260 | ..... .2,000,000 2,193,181 | oo [ e (83,942) [ oo | v | 200.5.000 {.....2.510 [FA......| 137,778 | e 100,000 | 09/07/2011. | 02/15/2021.
373295 KP 8 | GEORGIA MUN GAS AUTH GAS.......ccoovvurrrrrrnerierineesenesensssssnessensssssssssnns | evnenen | oo | overvenenne | veen IFE | i 659,838 |...102.189 | .............613,134 | ... 600,000 613,954 | ...ovvverncrrvnins | e (18470) | o v [ 204,000 | ......0.880 | AO...... | vovivrer.8,000 | ..o 24,000 | 06/25/2014. | 10/01/2017.
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39081) AT 5 | GREAT LAKES MI AUTH WTR SPY SYS REV. L A13.254 1,132,540 1,000,000 e 1,187,985 (A,115) [ oo [ e | e 5.000 2.260 10/14/2016. | 07/01/2024.
419794  YC 0 |[HAWAIISTARPTSSYSREV ... ...105.228 504,728 (<10 U DO I 5.000 |...... 4.340 03/25/2010. | 07/01/2018.
432342 DM 2 |HILLIBOROUGH CNTY FL SOL WST & RESOURCES ...114.846 ,148,460 | ..............1,000,000 | ............. 1,214,402 (2,198) | coooovveerviireies [ e | e 5.000 |...... 2.490 11/02/2016. | 09/01/2026.
442403 JU 6 |HOUSTON TEX INDPT SC........... ..107.762 751,133 | ... 1,625,000 | e 1,741,911 [T ORI IR I 5.000 |...... 1.540 12/05/2016. | 02/15/2019.
45188R  EL 9 |ILLINOIS DEV FIN AUTH REV . ...106.276 205,192 (2,453) [ ..o [ e | 205,150 [ 3.790 01/04/2008. | 01/01/2019.
45203H A2 8 |ILLINOIS FIN AUTH REV.......comiiiiiriiiieiinceiieseiieseiieseseesesiesessesssissssies ol . . ...118.308 2,333,431 )| e [ e [ 0.5.000 | 2.600 08/06/2014. | 10/01/2024.
45506D TE 5 | INDIANA ST FIN AUTH REV. - . . . ..118.127 1,431,857 ) 2.920 05/08/2015. | 02/01/2026.
462466 FN 8 [IOWA ST FIN AUTH REVENUE  .......ccocoooiviiirieniiienns - . ..117.607 1,248,945 )| oo [ e [ 20.5.000 | 2.000 05/20/2016. | 08/15/2026.
46257T DW 6 |IOWA ST SPL OBLIG, ...108.492 2,631,057 ) [ v [ [ 005,000 | 1.590 12/05/2016. | 06/01/2019.
46613P 2E 5 |JEAFLAWTR & SWR SYSREV.......... ...118.543 1,714,079 )| coeveeeerenniienns [ e [ 20.5.000 | 2.720 e | 06/26/2014. | 10/01/2024.
485429 CV 4 |KANSAS ST DEV FIN AUTH REV ...110.532 1,097,298 ) [ e | e | 20.5.000 | 2.520 50,000 | 08/16/2011. | 03/01/2021.
49474F  JX 9 |KING CNTY WASH ...119.554 1,212,594 ) 2.230 01/13/2015. | 07/01/2025.
494782  JX 4 |KING CNTY WA SCH DIST #1 ...112.564 3,385,620 | ..o [ e || e | 2005.000 | i 2.630 12/09/2016. | 12/01/2022.
495098 YN 9 [KING CNTY WA SCH DIST #405 BELLEVUE ...114.453 1,175,124 [ | v (4,226) [ e [ 225,000 |, 1.310 11/09/2016. | 12/01/2021.
544435  2E 9 |LOS ANGELES CALIF DEPT AR ...114.355 493,314 | e | e (1277 [ e | 20225.000 | 3.840 | - ..69,000 | 11/06/2013. | 05/15/2025.
544495 WZ 3 |LOS ANGELES CALIF DEPT WT............. L1718 1,096,658 | ......oovovvrvvervcnis | verrenne(26,331) [ v [ 15,000 |, 2.120 50,000 | 06/28/2013. | 07/01/2020.
544552 UV 2 |LOS ANGELES CA - . . ...109.320 154,149 | oo [ eeriieenceeen(B37) | s | e [ 20005.250 | L 4.680 06/26/2009. | 08/01/2022.
544552  ZD 7 |LOS ANGELES CAHARBOR DEPT.........ccooriuimimirnniinneiseseiiesesieseseeneeienens - . . .. 113174 872,691 | ..ocvverrrrerririenns | eerrreeend(5,834) [ o [ e | 20025.000 | 1.310 09/15/2016. | 08/01/2021.
546398 6B 9 |LOUISIANA ST PUBLIC FACS AUTH REV.... ..115.965 | ............1,461,159 | ............1,260,000 | ............. 1,636,053 | ...oovvveinniiinniians | veneeeenn 2672) | v e [ 202.5.000 | 2.500 11/04/2016. | 12/15/2026.
546398 B5 6 |LOUISIANA ST PUBLIC FACS AUTH REV.... . ..105.335 | ... 205,000 205,000 | ..o | cerrrenienienineens | e | v | 0005000 [ 5.000 07/31/2009. | 07/01/2018.
54714C AJ 6 |LOVE FIELD TX ARPT MODERNIZATON CORP........ccccovuvimmrimmirinirrcrirsnisenins | o | |l IFE 1,146,200 |...114.195 | ............ 1,141,950 | ...ccooveneee 1,000,000 | ....ccovvenee 1,131,105 [ oo [ e (11,047) [ oovevircnicens [ 225,000 |, 3.410 07/24/2015. | 11/01/2026.
54714C  AX 5 |LOVE FIELD TX ARPT MODERNIZATON CORP! ..1,128,110 |...113.099 1,128,110 | oo | o | e | eevvneniinneiisnnns | 0:5.000 [ e 2.600 12/09/2016. | 11/01/2022.
54714C  AY 3 |LOVE FIELD TX ARPT MODERNIZATON CORP! - . . . ..113.971 1,357,986 | ..oooueverrerirciiins | e | eeevivenensneninnens | eevvsesiisnsiinnnis | 2000:5.000 [ 2.780 12/09/2016. | 11/01/2023.
54811B QH 7 |LOWER COLORADO RIVER TS AUTH TRANSMISSION.. [ I o . ..1,289, ...116.955 1,274,409 | ..o [ v (15,430) | ..ovvvrriinniies | ceneeienniisnniiinns [ 205,000 | i 1.730 06/09/2016. | 05/15/2024.
56036Y DB 8 |MAIN STREET NATURAL GAS INC GA GAS REV IV - . . ...108.642 1,103,796 (3,204) [ ..ooovveerereneis [ e | 20005.250 [ 2.310 11/15/2016. | 09/15/2020.
56036Y DK 8 |MAIN STREET NATURAL GAS INC GA GAS REV........covvuvrimniivmiiverireniniins | cvvie . L A17.702 947,483 (9,742) | c.oovveevnriries | e | 2005500 | .o 2.840 04/19/2016. | 09/15/2028.
574193 GM 4 [MARYLAND ST......cooiiiiiiiiiniisiniisiisssiesseisssssssssssssssssssssssssssssssssinnes | ienes - . ..1,620, ...107.982 1,618,740 (2,250) [ .oooovveceieceis [ e | 24500 [ 1.370 12/08/2016. | 08/01/2019.
574220  AA 6 |MARYLAND ST ECON DEV CORP PRIV ACT REV......cccccoevvmiiiriierinrianiinns [ e e . . 111,499 1,150,809 [ ..o [ eerreend(18,551) s [ 15,000 |, 1.780 06/15/2016. | 03/31/2024.
57563R  JJ 9 | MASSACHUSETTS EDL FINGAU............. SRR O - . ..2,656, ...109.264 2,597,948 | oo [ e (19,548) | s | e [ 2005125 | L 4.100 10/30/2013. | 07/01/2022.
592041 QP 5 |MET GOVT NASHVILLE & DAVIDSON CNTY TENN........ccocoimiimriiniiniinniinns [ s - ...106.578 258,605 | ..o | veerenneen (B T28) | e e | 00005000 | 2.960 04/15/2010. | 10/01/2018.
592112  GE 0 |METROPOLITAN GOVT NASHVIL.....cooiviriiiriiiiierinieiesiiniissiesesiesesesenes | s e . .1,786, ..111.501 1,670,206 [ ...ovvovverrreervcnis | verrerers(46,859) [ oo [ 105,000 |, 1.650 06/25/2014. | 07/01/2020.
592250 AJ 3 |MET PIER & EXPOSITION AUTH . ...106.022 A,227,372 | e | e 10,719) [ [ | 20225.000 | 2.700 07/20/2016. | 12/15/2026.
59259N X5 7 | METROPOLITAN TRANSN AUTH.....ccoooviiiiiiiiiniiiciiiesicinssiseiessesissins | o e . . . 117.302 1,102,972 [ oo [ v (11185) s [ 125,000 |, 3.490 08/07/2013. | 11/15/2024.
59259Y TQ 2 |MET TRANSPRTN AUTH NY REVENUE...........cccooovnvinriininnns B e 1,147, . 135618 | ...l 1,135,180 | ............ 1,000,000 | ............. 1,144,593 | [ e (B187) s i 125,000 | 1.880 11/16/2016. | 11/15/2021.
59333P  ZK 7 |MIAMI-DADE CNTY FLA AVIAT ....oiiiiriiieriiieceeiseceeiesesisseessesssesiseneios | ceneees - ...106.164 512,284 3.530 12/01/2010. | 10/01/2018.
59334D EL 4 |MIAMI-DADE CNTY FLAWTR ........... . - . \ ...109.802 338,205 | ... | erreenenen(2,756) | e [ 0000 5.250 [ 4.280 07/11/2008. | 10/01/2019.
59335K AG 2 |MIAMI-DADE CNTY FLA SEAPORT.......cccooommmvinrriianniinns . . ..113.892 312,731 | e | eereeeend(8,960) [ [ | 20225.000 4.070 09/11/2013.| 10/01/2023.
59447P  5J 6 [MICHIGAN FIN AUTH REV.....coosiiiiiiiiniiieiiisiisnissiesiesssississiissinnes | coniene e . 115721 1,225,422 | ..o | cverireend(15,986) [ o [ 15,000 |, 3.030 12/11/2014. | 06/01/2025.
59447P  NH 0 [MICHIGAN FIN AUTH REV........cccomiiiimriiiiniinriisnnesinissssssnessssisssissniiens | cnneees ol . 1T, ...103.879 1,102,816 | .o | vereeeene(18,912) | s [ 2025000 | 2.780 03/22/2013.| 01/01/2022.
59447T  FN 8 |MICHIGAN ST FIN AUTH REV......ccoooiiiiiiiiiiiriiinnesereseseiseseiseseiseseieseiins | ceneees - . . 111124 1,467,612 | oo | reeeerene(35,262) | v [ e [ 25000 | e 1.990 [ | e 32,500 | .......... 35,389 | 12/03/2015. | 07/01/2021.
59465H KE 5 |MICHIGAN ST HOSP FIN AUTH.......coooimiiiiniiiniinnissnissssssissssniinnins [ o ol . ..2,967, ...104.466 2,607,862 | ...ooooovvveinniienni [ ereenn(116,298) | o | e [ 206,000 | i 1.250 [JD.coo| v 12,500 | ........ 150,000 | 11/08/2013. | 12/01/2017.
606092 HU 1 |MISSOURIJT MUN ELEC . . 117.368 | ............1,173,680 | ..............1,000,000 | ............. 1,167,221 | oo | cveeeeeenc(17,425) | s e [ 25000 | . 2.750 167 03/13/2015. | 06/01/2025.
60636S  EF 7 |MISSOURI ST DEV FIN.......civiiiiriiieiieiiiisnisniseiesenesssissise s | coniene ] . ...113.398 663,396 | ....oocrrerriiniins | e (11,044) | i i 205,000 | e 2.710 05/01/2015. | 06/01/2023.
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60637A  KP 6 |MISSOURI ST HLTH & EDUCTNL FAC REV.......coooooiriiiriimeneirnieiecnirecniins | cervis | o [ eevvveniiins | e 1FE| v 1,268,070 |..116.263 | .............1,162,630 | .............1,000,000 | ...cccoeccc. 1,251,991 | oo | e (16,079) | o | e [ e 5.000 |...... 1.900 05/06/2016. | 11/15/2025.
613340 5V 6 | MONTGOMERY CNTY MD ..118.974 21,000,000 | oo 177,318 | s (1192) | s | s [ 5.000 2.220 12/02/2016. | 12/01/2023.
626207 VM 3 |MUNICIPAL ELEC AUTH GA ..107.371 11,220,000 | oo 1,286,644 | i [ eeend(32,224) | s | e [ 5250 |...... 2410 01/31/2012.| 01/01/2019.
64577B KT 0 |NEW JERSEY ECONOMIC DEV AUTH ...103.984 764,282 735,000 760,882 | ... | erreeneeen(2,149) | i [ [ 5.000 |...... 4.530 08/26/2015. | 06/15/2026.
64579F  5C 3 |NEW JERSEY HEALTH CAREFA..... ..115.761 447,013 1,250,000 | ...cocvvnneee 1,346,581 | ..ooovvveccvenriiens | veeeeeene(10,935) | oo e [ 25000 | e 3.800 11/20/2013. | 07/01/2024.
645918 T9 4 |NEW JERSEY ECONOMIC DEV AUTH ..103.217 800,000 823,592 | ..ocvveerrrrerriienns | eererireened(2,028) [ o [ | 20005.000 4.600 08/18/2015. | 03/01/2026.
647207 AP 4 |NEW MEXICO MUN ENERGY ACQ.......cooovvemmmremmmremmnrennnresnsrsnssssnssssnssssnns | cvnneee | oo | wenvevnneees | e IFE | iiii002.1,000,000 | ... 99.388 | .................993,880 | ..............1,000,000 | ............. 1,000,000 [ .coooovveoiriinriiens | e | e | e [ e 1.096 [ 1.050 07/24/2014. | 11/01/2039.
64966M HS 1 |[NEW YORKNY. ...111.095 2,216,662 | ..o [ e (1,798) | i | e [ 205,000 | e 1.860 12/07/2016. | 08/01/2020.
649674 JD 1 |NEWYORKNY CITY HEALTH ...104.244 102,367 | cvvvvevrrennvervens | evvirererend(2,048) | oo | e | 20.5.000 oo 2.840 10/20/2010. | 02/15/2018.
64971Q  5U 3 |NEW YORKN Y CITY TRANSIT. ...116.409 554,637 | ..ovvvviieiierinnis [ eveeeeeend(3,793) s [ 225,000 | 3.800 06/13/2013. | 05/01/2028.
64990E Y6 8 [NY DORMITORY AUTH . 118.932 | ... 1,189,320 | .............1,000,000 | ............. 173,246 | ..o [ eerreend(21,805) [ s i 15,000 |, 2.370 09/02/2015. | 03/15/2024.
650010 AD 3 |NEW YORK ST TWY AUTH GEN............... ..107.908 | .............1,618,620 | ..............1,500,000 | ............. 1,595,029 | ...coovvvinriiiini 2.200 12/12/2013. | 05/01/2019.
658256 W2 4 |NORTH CAROLINA ST ..105.521 | ...........1,683,060 | ..............1,595,000 | .............1,682,652 | ....cccoormrrrmmrrrnans | wormrrrireeneB,287) | o [ e [ 25000 | e 1.080 12/07/2016. | 06/01/2018.
665245 XM 3 |NORTHERN ILL UNIV REVS ...106.369 515,000 | ..ccooreeennn 522,115 | | e 2,950) | e [ [ 20.5.000 | 4.340 12/15/2010. | 04/01/2019.
665444 JD 8 |NORTHERN MUN PWR AGY MINN ...109.374 1,000,000 | ..ocovceeen 1,021,758 | oo | veeereeenn(6,668) | o [ e [ 25000 | .. 4.220 12/16/2010. | 01/01/2020.
67756D CD 6 |OHIO ST HIGHER EDL FAC CO............ ...116.552 2,244,161 | ..o [ eeeeenn(31,286) [ o | e | 2002.5.000 3.030 11/01/2013. | 12/01/2023.
679111 US 1 | OKLAHOMA TRANSN AUTH......ccoovviimiimiiiriisniisseiesesssesissseesesesnnenas ...103.961 1,029,949 | ..o | ereeeeeene(29,370) | v [ e [ 25000 | 1.960 10/05/2011. | 01/01/2018.
68607V D7 7 |OREGON ST DEPT ADMINIS ...111.001 1,113,291 | oo | reeeeeene(33,828) | o [ e [ 25000 | oo 1.420 04/04/2013. | 04/01/2020.
686507 GA 6 | ORLANDO FLA UTILS CO. ...119.480 2,699,206 2.520 12/05/2016. | 10/01/2024.
686543 TL 3 |ORLANDO & ORANGE CNTY FL EXPRESSWAY AUTH........cccooovmmveirrrrinnis | e ...105.381 600,000 633,329 | ..o | e 21,876) | s [ e 00005000 [ 1.250 11/116/2012. | 07/01/2018.
709224  PB 9 | PENNSYLVANIA ST TURNPIKE COMM TURNPIKE.........ccccoovumiiininniiniiinnis [ e ...112.966 1,000,000 | ....ccovvenee 1,191,013 [ | v (10,047) [ s e 225,000 |, 2.690 05/25/2016. | 06/01/2028.
717883 TB 8 | PHILADELPHIA PA SCH DIST. ...109.280 ....1,280,000 | .....ccc..... 1,485,180 | ..o | veeereeeenn2,308) | o [ e [ 20.5.000 | e 3.070 10/20/2016. | 09/01/2026.
71883R  NU 3 | PHOENIX AR CIVIC IMPT CORP WTR SYS ..111.555 ....1,800,000 2,004,750 | oo [ e | e | e [ 2005000 | 1.620 |JJ....... 12/09/2016. | 07/01/2020.
721876 QH 6 |PIMACNTY ARIZ SWR REV.......cocooiviiiiriiiiriinniisnnisssessnessssisssssssinnies | s .. 111.501 750,000 780,483 | ..o | errenneens(8,008) | i e 005,000 | 3750 [Jdoe | v 18,750 06/03/2010. | 07/01/2020.
721876 TF 7 |PIMACNTY ARIZ SWR REV.......ooiiiiiiiiiiiiriiiiriiseeiseseieeseiseseiseseieseisenees | s . ...120.891 644,118 ....1,360,000 | ...cccevene. 1,605,567 | ...oouvvervreencirens | wveeereeen BATT) | i e [ 25000 | e 2.820 |JJ....... , 12/02/2016. | 07/01/2026.
725304  SA 8 |PITTSBURGH PAWTR & SWR ......coovviirriereririnnrcsnisenierississsiesnisninens | e | on | cvveneiines | e IFE i 2,841,475 |..113.465 | .............. 2,836,625 | .............. 2,500,000 2,716,044 | ...covoeviviinns | eereenn(82,523) [ o | e | 200.5.000 i 3.000 [MS......| oereun 41,667 | ........ 125,000 | 12/12/2013. | 09/01/2021.
725304 SB 6 |PITTSBURGH PAWTR & SWR .....iiiviiiiiiiriieiessiesessssssiissseisnniis | s ..3,839,614 |...114.176 . 3,701,678 | .oovocvvevciecci [ e (46,885) | o | e [ 205,000 | i 3.300 [MS......| cccooeeaas 56,750 | ........ 170,250 | 12/12/2013. | 09/01/2022.
735240 H4 8 |PORT OF PORTLAND OR ARPT REV. . 119553 | ............ 1,195,530 | ..............1,000,000 | ............. 1,198,732 [ oo [ eeerenne(20,839) [ o i 15,000 | 2.400 03/06/2015. | 07/01/2025.
735389 WC 8 |PORT OF SEATTLE WA REVENUE ...115.624 1,126,589 | ..o | cvereeeene(18,389) | v e [ 205000 | 3.040 07/22/2015. | 04/01/2024.
736754 MK 5 |PORTLAND ORE WTR SYS REV. ..117.307 1,418,389 | oo | e 29,823) | v [ e [ 25000 | e 2.090 04/24/2013. | 10/01/2023.
736754 NW 8 | PORTLAND ORE WTR SYS. ..117.896 3,807,257 | oo | verieeeenn(3,919) | i e 00005000 [ 1.920 12/07/2016. | 04/01/2023.
744434  DH 1 |PUBLIC PWR GENERATION AGY NE REVENUE. ...115.753 911,686 | oo | eeeeeeeenn(25,815) [ [ | 2225.000 3.000 07/07/2015. | 01/01/2025.
74444Y  AJ 3 |PUBLIC FIN AUTH WI LEASE DEV REVENUE . 117.226 1,983,795 [ ..o [ verreend(34,501) [ s i 125,000 | 2.190 01/08/2016. | 03/01/2026.
745190 ZP 6 |PUERTO RICO HIGHWAY & TRANSPRTN REVENUE. ...104.881 157,824 | oo [ e (123) | s | e [ 2005.250 | L 4.770 08/09/2016. | 07/01/2032.
74526Q PS 5 |PUERTO RICO ELEC PWR AUTH PWR REVENUE ...104.201 910,611 | oo | vverrireeneeena(818) [ [ | 2000.5.250 | 4.650 08/09/2016. | 07/01/2034.
75076P  AF 2 |RAILSPLITTER TOB SETTLEME ...101.607 500,651 | ...cvvvvrrveriverieni [ e (1514) [ [ 225,000 | 4.680 12/01/2010. | 06/01/2017.
75076P AG 0 |RAILSPLITTER TOB SETTLEME ...104.951 . 2,005,401 | oo [ eerieeeeene(3,802) | o | e [ 20225.000 | i 4.800 12/16/2010. | 06/01/2018.
765433 KD 8 |RICHMOND VA PUBLIC UTILITY REVENUE L9734 1,197,340 sl 1,000,000 e 1,206,483 | ..o | v (B3TT) [ [ 125,000 |, 2.440 11/16/2016. | 01/15/2026.
783186 QK 8 |RUTGERS STUNIV N J.....iiiiiiiriiiriiinrisssisssisscsssssssssissssssssssees | s . 116.496 | ............. 1,164,960 | ..............1,000,000 | ............. TBATY [ | e (16,748) [ s [ [ 102.5.000 |, 2.940 06/14/2013. | 05/01/2023.
785138 AT 5 | SAENERGY ACQUISITION PUBLIC FAC........cccoooummimiiiniiininiiiniissicsienins. [ s .117.227 924,998 | ... | rreeneeennn(2,893) | o e [ 0005000 | 2.110 15,729 11/02/2016. | 08/01/2025.
794665 FX 2 | SALES TAXASSET RECE................ ...109.839 . 1,378,426 | ..o | coeneeeene(44,987) | s e 2025000 | 1.240 13,194 | ... 09/24/2014. | 10/15/2019.
79575E  AM 0 |SALT VERDE AZ FINANCIAL CORP SENIOR GAS.. ..115.373 ,153,730 1,223,419 | i | eereeeeend(3.251) [ e | 2000.5.250 [ 2.670 10/28/2016. | 12/01/2026.
796253 3M 2 | SAN ANTONIO TEX ELEC & GAS, ...110.292 ..1,102,920 | ..............1,000,000 | ...cooee0eeea 1,107,590 | oo | eieeeeeenn(33,900) [ oo | e | 20.5.000 | i 1.420 09/24/2014. | 02/01/2020.
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796253  Z9 6 | SAN ANTONIO TEX ELEC & GAS.......ovvuiirrrireieirseisenieisseesssessesssssssesssens | enneen | oo [ veverneins | vevens 1FE| 901,163 |...114.396 | ......ccco...cc. 857,970 | ..ccooovvvennee. 750,000 860,172 | ..o | e (11,909) | ..ovvvoceviicriins | e [ e 5.000 |...... 2.940 |FA...... 06/03/2013. | 02/01/2025.
837123  FP 8 | SOUTH CAROLINA ST PORTS AUTH.......ooooimmiiinniiinniiinniissssisnsisseisnniens | ovneee | oo | cvvviinnies | covens 1FE 921,137 |...105.166 845,971 | v | e (13,428) | ..o | e [ e 5.000 3.250 | WJ....... 11/30/2010. | 07/01/2018.
875161 BY 6 | TAMPAFLHOSP REVENUE..........ccooooiiiiiiiiiiiiiniieneieseiieseeiessnienssinseinene | ovenee | oo | cenvinenees | cevens 1FE ..1,213,959 |...114.015 21,010,000 | ...cccoonee 1,210,927 [CCH0R K UURTRIRI IO IR 5.000 |...... 2620 |JJ....... 10/19/2016. | 07/01/2026.
88283L  JC 1 | TEXAS TRANSN COMMN ST HWY.....cccovviririmrimrinnireiieniinesisnisnsiisessnesines | evnnie | oo [ onveveies | vevees 1FE| oo 3,187,890 |...119.172 | ............3217,644 | .............. 2,700,000 3,184,147 (3,743) | oo | e | s 5.000 |...... 2.300 |AO...... 12/06/2016. | 04/01/2024.
88880M AS 0 |TOBACCO SETTLEMENT AUTH WA REVENUE...........coooooivimmiinneieneirenes | ovenee | oo | cerviienens [ o 1FE ..1,143,250 |...112.769 .1,000,000 [(CR: XY OO PRV IO 5.000 |...... 1.710 |JD....... 11/09/2016. | 06/01/2021.
88880P CA 0 |TOBACCO SETTLEMENT AUTH WA REVENUE JOVR [UUPPURR VR PRI IO 1FE ..1,116,920 |...112.542 .1,000,000 1,080,194 | s | e (11,020) | .ovoveeeiiriiens [ e [ 5.000 |...... 3.580 |MN...... 07/03/2013. | 05/15/2023.
89602N  2C 7 | TRIBOROUGH NY BRIDGE & TUNNEL AUTH.........cooviimiiiiniiinneivenniieninns [ eviene [ oo [ vveniiinns | oo TFE| s 850,000 |..... 98.571 850,000 | ...oovvverierriiiinns | cerreeeniienninnies [ e | s | e 0.640 |...... 0.640 | MON.. 01/21/2015.| 01/01/2033.
89602N WL 4 | TRIBOROUGH BRDG & TUNL.......vverrrrinirierirerereessninsnsensesssseessensssessenss | eonnens | oo [ vneerneens | e 1FE ..1,191,010 |{...107.250 .1,000,000 | ...ooouees 1,055,885 | ...ooocvvecrriennriins | veeerereec 27,087 | v [ e [ e 5.000 |...... 2130 | U....... 10/05/2011. | 01/01/2019.
914126 VU 6 |UNIVERSITY CALIF REV......oeviiiiiiiiiseiieriniesissiesissssessesisssisessnnss | s I I 1FE 912,480 |...120.095 ....750,000 889,899 | ...vveviererrinnies | errireenene(12,935) | o [ [ 5.000 |...... 2.730 |MN...... 03/13/2015. | 05/15/2026.
914720  RL 3 |UNIVERSITY N C SYS POOL .......coooiieiierineriiceieceeieneseesesiesesisssnessnnes | ovenee | oo | ceveieenns 1 1FE| e 1,089,510 |...106.164 | .............1,061,640 | .............. 1,000,000 | ...ccooooneee 1,017,574 | oo | e 9,522) | i [ e [ e 5.000 3.950 |AO...... 03/14/2008. | 10/01/2018.
91514A  DC 6 |UNIV OF TEXAS TX UNIV REVENUES..........cccooniiimrivniniiciiciisniinicssiieins | v [ [ e [ e 1FE ...1,934,835 |...122.190 21,500,000 | coeereeern 1,899,560 | i | e 35,275) | i | [ s 5.000 |...... 1.950 (FA...... 42,292 | 01/07/2016. | 08/15/2026.
91514A  ES 0 |UNIV OF TEXAS TX UNIV REVENUES...........ccooomiimimiiiniiineiisneiisnniisnniinns | e | o [ eoiieniins | e 1FE ...1,880,580 |...118.181 | ... . 21,500,000 | oo 1,861,797 | oo | e 18,783) [ i | 5.000 |...... 1.200 |FA....... 07/08/2016. | 08/15/2023.
92818G KN 2 |VIRGINIA ST RES AUTH.......cooiiiiiiiiireiiiriiienneiesseieeseissssiesssisesssseesssssensinns | covenee | oo | cenvinenees | covens 1FE| 2,581,372 | .. 114217 | cccccoveeece 2,581,304 | .............. 2,260,000 | ..o 2,577,538 | oo | eerreeeened(3,834) [ i i 5.000 |...... 1.940 |MN...... 12/06/2016. | 11/01/2021.
938429  J3 2 |WASHINGTON CNTY ORE SCH DIST.......crvveririimnrirerierinininnineiissssssiens [ evnnie | e [ oereeeies | vevees 1FE ...1,269,893 |...119.549 ..1,237,332 1,035,000 | oo 1,217,645 | e | (22,119 | i | e s 5.000 |...... 2.400 |JD....... 07/23/2014. | 06/15/2024.
93974D  WT 1 |WASHINGTON ST ....oiiiiiiiiiiiriiieceiieseiiecesiecesiesessesessssessssesssssssssesssseneses | eveens | oo | coveneiinene | ceveee 1FE ...3,423,426 |...113.560 | .... ..3,406,800 | ..... .3,000,000 B3419,089 | ..o | e (4,356) [ [ 5.000 |...... 1.800 |FA....... 12/08/2016. | 08/01/2021.
93978H FG 5 | WASHINGTON ST HLTH CARE FACS AUTH......covvmviirnrinnnrinnerisnnnineniins [ evinee | oe | ovvrviienns | e AFE | s 876,158 [...109.245 | ..o 819,338 | .o 750,000 817,266 | ...ovveverrecrriinnns | eerrreee(23,721) [ [ | 5.000 |...... 1.650 [AO...... | vorreeeenn9,375 | oo 37,500 |06/23/2014. | 10/01/2019.
944514 LL 0 |WAYNE CNTY MICH ARPT AUTH. ..o | oneeee | oo | cevvennn T [ s 1FE ...2,059,360 |...106.397 2,127,940 | ..... .2,000,000 2,016,311 | oo oo (T9T) s | e [ 5.000 |...... 4550 [JD.......| cceeeennn8,333 | 100,000 | 12/17/2010. | 12/01/2018.
958697 JJ 4 |WESTERN MINN MUN PWR AGY......ccooouiiiiiimiiiiimiiiinniiissniissssesesssesssssesssnnnes | eonnnee | oo | coneennnees | coveas 1FE| .. ..1,816,063 |...116.031 | .... ..1,752,068 21,510,000 | ..o 1,733,739 | oo | oeeeeeene(34,348) | o i [ 5.000 |...... 2330 |JJo | 000 37,750 | e 75,500 | 07/01/2014. | 01/01/2023.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.............ccoucuinriiisniiisniiisnsiissnisssisssicsssisssies | v 198,378,500 XXX | e 194,042,115 | .......... 172,370,000 | ......... 192,543,830 | ...coovviiiniii 0 | ..(2,133,420) | oo (V] R 0] XXX XXX XXX | .....2,239,064 | ..... 5,350,285 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128H6 MY 7 [FEDERALNATLMTG  oiciecnssisesssessinsissisesieniienns | evviene | oo [ e [ coveniienns L [ 141,934 |..102.598 | ....cccccouvuneee 143,096 | ..ocovvvrrrine 139,472 139,755 (582) | v [ e [ e 4500 |...... 4.020 [MON... 06/30/2003. | 08/01/2018.
3128K7 U5 5 [FEDERALNATLMTG oceceeeeeeeeeseeesesesesssesesssennes | ceveees ..109.239 | ............ 1,146,754 | ............1,049,763 | ........... 1,006,311 21,895 MON... | ... 11/04/2005. | 09/01/2035.
3128KG FP 8 |FEDERAL NATL MTG ...106.124 197,032 (3,206) MON... 11/30/2006. | 11/01/2036.
3128LB AZ 1 |FEDERALNATLMTG  oicsssssssssssssssssinnes | cnneees ..112.947 271,533 .696 MON... 05/29/2009. | 05/01/2038.
3128M4  CP 6 |FEDERALNATLMTG s | s ...111.850 433,379 2,817 MON... 05/24/2007. | 12/01/2036.
3128MM  CK 7 |FEDERAL NATL MTG ...104.880 861,801 (351) MON... 08/24/2005. | 09/01/2020.
3128P7 BH 5 [FEDERALNATLMTG oiciecsssesesesessssssnnes | ceneees .. 112,972 . 649,147 (2,210 MON... 12/12/2005. | 12/01/2025.
3128P7  CB 7 |FEDERALNATLMTG o | ceneies ..111.818 923,059 944,385 (5,620) MON... 02/28/2006. | 02/01/2026.
3128PE 4N 5 |FEDERAL NATL MTG ...106.515 453,892 458,123 (1,676) MON... 10/17/2006. | 10/01/2021.
31292L DN 2 |[FEDERALNATLMTG ecieeeseeeesssssiesseesssesssensiiens | s ...109.493 9,535,425 | ........... 10,226,418 | ..o | e (317,262) MON... 01/31/2014.| 07/01/2041.
312942 CB 9 |FEDERALNATLMTG oot | s ...105.569 .3,312,974 3,400,219 (25,335) MON... 08/31/2010. | 09/01/2040.
312945 TE 8 |FEDERALNATL MTG ...105.300 .2,910,196 2,964,342 ) MON... 04/10/2012. | 02/01/2041.
31204K M4 4 |[FEDERALNATLMTG o | coniie .101.717 88,418 | ....... 88,740 ) MON... 01/22/2003. | 01/01/2018.
31296S M3 7 |[FEDERALNATLMTG o | ceneees ..112.215 ....152,907 155,339 (1,044) MON... 01/30/2004. | 01/01/2034.
31297C  HD 5 |FEDERALNATLMTG oo | coies ...109.314 ....548,971 547,796 233 MON... 12/15/2004. | 07/01/2034.
312978 R6 4 |FEDERALNATLMTG oo | coniene ..108.840 | ...ooovreer 149,787 | e 137,621 134,055 328 MON... 10/14/2005. | 08/01/2030.
31298N UG 8 |FEDERALNATLMTG oo | covs ...100.329 3,126 K < ORI IO (34) MON... | ... 08/21/2001. | 05/01/2031.
31307G  MD 8 |FEDERALNATLMTG o | e . ..104.590 | ... ATA3723 | e 1,667,184 | ............ 1,712,580 (7,068) MON... 05/30/2014. | 03/01/2029.
31307G  TL 3 |FEDERALNATLMTG  oicssscssesssssnsssssisssssnnssnns | v | oo | cvvveinnins [ arviinnens L 2,401,653 |...104.537 | ............. 2,379,219 | v 2,275,942 2,335,030 | .coocrererirciinninnns | e (14,721) MON... 05/30/2014. | 03/01/2029.
3132GG  AX 3 |FEDERALNATLMTG oo | e ...1,105,010 |...105.096 ..1,099,157 1,045,854 | ............ 1,064,861 | ...oovvvvririrci ) MON... 04/10/2012. | 08/01/2041.
3132HM  TF 8 |FEDERALNATLMTG s | cois ...3,091,451 |...103.019 | .... 2,967,775 | ..... .2,880,793 3,054,451 ) MON... | ...........8,402 | ....... 100,828 | 09/28/2012.| 09/01/2042.
3132J9 D3 9 |FEDERALNATLMTG  .iciciseesseeseseesnesssesssssssssssssnssnnne | oeneee | oo | eenvvnenees | e TFE | i 5,778,192 |..102.977 | .............. 5,749,045 | ............. 5,582,794 5,778,192 | .ooevvecceeccrecens | e (14,029) MON... | ..........16,283 | ....... 195,398 | 06/29/2013. | 04/01/2043.
3132M5 G2 2 |FEDERALNATLMTG  .vcnnsncssseiesssesnsisnissnvenenens | vnves | oo | evvenniiens | e IFE | i 5,928,177 |..107.447 | .............. 5,939,074 | ............ 5,527,438 5,806,160 | .....coovevvrirerirnrians | cevieriiand (89,901) MON... | oo 20,728 | ........ 248,735 | 02/27/2014.| 02/01/2044.
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3132M6 YN 4 |FEDERAL NATL MTG 4,965,425 |..105.281 | ............. 4,932,506 | ...ocvvenne 4,685,054 | ......c...... 4,868,986 | .......covveerrrirriis | s (126,673) | ..evvereeveerniins | e [ e 4.000 |...... 2.910 |MON... 187,402 | 06/30/2014. | 05/01/2044.
3132MA BV 2 |FEDERAL NATL MTG ...3,526,540 |...105.286 3,500,223 3,324,474 3,379,876 | ..o | e (35,023) | ..vvevevercerrriens [ e [ e 4.000 |...... 3.500 |MON... 132,979 | 10/31/2014. | 10/15/2044.
3132QT QZ 2 |FEDERAL NATLMTG 17,024,332 {...105.100 | ............17,009,005 ...16,183,546 | .......... 17,023,697 (635) | evvrererneererinne [ ererereeirneeisninens [ e 4.000 |...... 3.560 |[MON... | .........53,945 | ....cccooviinrnens 11/23/2016. | 10/01/2045.
3132WG  FY 8 |FEDERAL NATL MTG 7,906,986 |..... 99.401 | oo 7,887,977 | oo 7,935,504 | ............. 7,907,015 29 | oo [ [ 3.000 |...... 3.010 |MON... | ce0eec 19,839 | oo 11/29/2016. | 09/01/2046.
3137B7  YY 9 |FEDERAL NATL MTG ...3,059,781 | ...105.424 ..3,162,740 .3,000,000 3,042,026 | ......ocoovvverernnnns | eerrrreend(BAT) [ [ | 3490 |..... 3.020 |MON... 104,700 | 03/12/2014. | 01/25/2024.
3137BB  BD 1 |FEDERAL NATL MTG ...3,604,829 |...104.372 | ... ..3,653,020 .3,500,000 | . 3577165 | ..o | ervrreee(11,089) [ o [ e | 3.389 |...... 2.710 |MON... 118,615 | 06/12/2014. | 03/25/2024.
3137BE  VH 4 |FEDERAL NATL MTG 6,508,195 |...103.282 | .............. 6,506,766 | .............. 6,300,000 | ............. 6,476,098 | .....coovvvvinriiinnns [ eereeeene(@3,193) | s | [ 3241 |...... 2460 |MON... 204,183 | 07/30/2015. | 09/25/2024.
31387C XK 2 |FEDERAL NATL MTG 2102544 | 31179 | 30,405 | ....... 30,669 | .ovocrrerierineerienns [ e 2) [ [ [ 7.000 |...... 6.540 | MON... ...2,128 | 06/22/2001. | 04/01/2031.
31389K  WT 4 |FEDERAL NATL MTG ...100.081 4,369 | ... 4,369 [ | e ($1) L [ [ 7.000 |...... 5.330 | MON... 09/03/2002. | 02/01/2017.
3138E8 K6 8 |FEDERAL NATL MTG 5,655,851 |...103.146 | ............5,673,545 | .............. 5,500,465 | ............ 5,652,004 | ..o | e @1,815) | s | e [ 3.500 |...... 3.280 |MON... 192,604 | 03/30/2012. | 04/01/2042.
3138LR  7M 8 | FEDERAL NATL MTG ...6,727,757 |...108.029 .6,250,202 8,614,370 | [ e (1T4.361) [ s [ [ s 4500 |...... 3.010 |MON... 281,259 | 02/11/2014. | 06/01/2042.
3138MK 4R 4 | FEDERAL NATL MTG ..4,316,667 |..... 99.909 4,115,398 | .. 24,199,989 | [ eeeee(22,723) | s | e [ 3.000 |...... 2.610 |MON... 123,462 | 10/31/2012.| 11/01/2042.
3138XC  F3 1 |FEDERAL NATLMTG 5,154,509 |...105.272 | .............5,221,503 | .............. 4,959,984 | ......c...... 5,086,395 | ....ooorerimrrrrinniin | erreeeene(52,521) | s | e [ 4.000 |...... 3.310 |MON... 198,399 | 03/31/2014.| 09/01/2043.
3138Y5 5D 4 |FEDERAL NATL MTG ..102.708 | ............6,417,014 | ............. 6,247,763 | ............. 6,370,307 | .oovvvererrernrncnnns | eerreeen(79,587) [ o [ e | e 3.000 |...... 2.310 |MON...| ... 09/30/2014. | 10/25/2029.
31390G A5 6 |FEDERALNATLMTG ...100.148 1,062 1,062 | oo | e {18) [ [ | 7.000 |...... 5.240 |[MON... | ... 09/20/2002. | 05/01/2017.
31402R DD 8 |FEDERAL NATL MTG L2014 | 946,011 | 844,546 834,188 | ... | 2,853 | s [ [ 5.500 |...... 5.820 | MON... 01/17/2007. | 05/01/2035.
314038 W5 1 |FEDERAL NATL MTG ...114.502 ....790,524 812,950 | ... | (BT | s [ [ 6.000 |...... 4.980 |MON... 12/09/2003. | 11/01/2033.
31404N  GC 4 |FEDERAL NATL MTG ...102.960 255,338 | ..o | e 2, T 28 | i [ e [ e 4.000 |...... 4.840 |MON... 08/24/2005. | 05/01/2019.
314058 EF 7 |FEDERAL NATL MTG ...109.200 536,732 | ..ovveeerrerrerinenn [ vrrieeneeen8,093 [ s e [ 5.000 |...... 6.240 | MON... 09/29/2006. | 08/01/2035.
314068 MW 7 |FEDERAL NATL MTG ...111.058 189,473 | oo [ e (139) | s | e [ s 5.500 |...... 4.930 |MON... 01/11/2005. | 01/01/2035.
31406V  DP 8 |FEDERAL NATL MTG ..113.136 616,601 | ..o | e T84 | i [ [ 6.500 |...... 5.270 |MON... 05/31/2005. | 05/01/2035.
31406W 2M 5 | FEDERAL NATL MTG ...113.163 201,661 | oo | e T20) | e e [ 6.000 |...... 5.140 |MON... 06/30/2005. | 06/01/2035.
31409X PU 7 |FEDERAL NATL MTG ..111.765 352,900 MON... 07/31/2006. | 02/01/2036.
31410D  5Y 2 |FEDERAL NATL MTG ..113.136 . 623,733 MON... 08/10/2006. | 08/01/2036.
31410P A8 6 |FEDERAL NATL MTG ...105.620 124,988 128,464 MON... 10/10/2006. | 08/01/2036.
314100 YW 6 |FEDERAL NATL MTG ..113.132 229,681 232,121 MON... 11/30/2006. | 09/01/2036.
31411C KH 3 |FEDERAL NATL MTG ..103.185 | .ovvvrrerrn.66,014 | i 63,976 | 66,175 MON... 12/08/2006. | 11/01/2036.
31411K R4 7 |FEDERAL NATL MTG ...114.626 821,894 MON... 01/31/2007. | 01/01/2037.
31411N  5C 7 |FEDERAL NATL MTG ...113.201 445,833 MON... 02/08/2007. | 02/01/2037.
31411W AU 1 |FEDERAL NATL MTG ...113.351 355,930 MON... 03/30/2007. | 04/01/2037.
31412A U9 3 |FEDERAL NATL MTG ..113.136 168,662 MON... 10/09/2007. | 07/01/2037.
31412R D5 3 |FEDERAL NATL MTG 5,742,166 |...108.272 ..6,192,024 5,742,166 MON... 03/31/2010. | 03/01/2040.
31419A DS 3 |FEDERAL NATL MTG ..1,190,551 |...113.354 ..1,238,645 . MON... 11/30/2010. | 09/01/2039.
31419) SH 2 |FEDERAL NATL MTG ...7,158,894 |...105.998 ..7,688,059 7,252,956 MON... 12/14/2010. | 11/01/2040.
31419K  GD 1 |FEDERAL NATL MTG ..5,015,279 |...106.277 ..5,451,928 5,129,900 | .....c.ie.5,054,159 | oo | e 31,010 MON... 12/16/2010. | 11/01/2040.
31419L QD 8 | FEDERAL NATL MTG 1,147,660 [...105.167 | .....ccocccee 1,185,658 | ....ccoou 1,127,402 | oo 1,138,641 [ [ (15,960) MON... | .0ecoeee..8,893 | ooovnn 45,087 | 11/30/2010. | 12/01/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities 144,695,638 XXX 139,598,255 | ........143,313,674 | ..o 0 | oo (1,110,177) 0 XXX 4,765,507 XXX XXX
3199999. Total - U.S. Special Revenue & Special A 1t Obligations.........cccovevee. 343,074,138 XXX 311,968,255 | .........335,857,504 | .....cccccoeeeee0 | oo (3,243,597) [ o0 | o 0 XXX | ... 2,899,996 |....10,115,792 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
00115A  AA 7 | AEP TRANSMISSION CO LLC.......oviveeriiirriireiieseeiecesiecseieseseeseseesesienens ..998,030 |..... 98.276 . 998,043 13 | e [ e [ e 3.100 |...... 3.120 |JD....... 11/16/2016. | 12/01/2026.
00206R  AZ 5 |AT&TINC......cccoovviirrins ..498,525 |...103.465 ....500,000 499,246 4B | i [ | 3.875 |..... 3.910 |FA...... 08/15/2011. | 08/15/2021.
009158 AV 8 | AIR PRODS & CHEMS INC 1,993,440 |..102.323 | .............2,046,460 | .............. 2,000,000 | ............. 1,994,832 589 3.350 |...... 3.380 | JJ....... 07/28/2014. | 07/31/2024.
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023135 AN 6 |AMAZON COM INC........ccccoooerrnenae ..104.558 | .............1,045,580 | .............. 1,000,000 | ..coovenneee 1,035,077 (3,814) [ oo [ e | e 3.800 |...... 3.290 01/21/2015. | 12/05/2024.
02580E CC 5 |AMERICAN EXPRESSBKFSB ......... ...103.035 ....3,000,000 2,999,333 908 | e | e | e 6.000 |...... 6.030 09/10/2007. | 09/13/2017.
0258M0 DR 7 |AMERICAN EXPRESS CORP.........ccoccommrvimmrrirmnnrinnnrrnnerisnneisnnnersnssssnennenenes | B8t [ | v [ el IFE | i..499,330 ... 99.772 499,835 225 | e [ | 1.550 |...... 1.590 09/18/2014. | 09/22/2017.
03040W AL 9 |AMERICAN WTR CAP CORP ..102.057 | ..............1,020,570 | ..............1,000,000 | ............. 1,036,163 (3,872) | coovverrierrinii | e | e 3.400 2.890 01/21/2015. | 03/01/2025.
035229 DB 6 |ANHEUSER BUSCH COS INC ...100.658 2,005,565 (32,859) | ..evveveviereiies | ceverieeeieeniieenes [ 205,600 | i 3.890 07/12/2010. | 03/01/2017.
035240 AA 8 | ANHEUSER-BUSCH ...107.104 2,136,351 (3,849) [ ..o [ e | 00008500 [ 1.980 12/16/2016. | 07/15/2018.
035242 AP 1 |ANHEUSERBUSCH ........... ..101.543 | ............1,015,430 | ..............1,000,000 | ............. 1,023,408 (242) | oo [ e [ 203650 | 3.340 11/15/2016. | 02/01/2026.
03524B AE 6 |ANHEUSER-BUSCH ...103.370 999,817 22 | o e [ 2003700 [ 3.700 01/22/2014. | 02/01/2024.
037833  AK 6 |APPLE INC......coooiiiriiverinriiinnnsieserissississiisesissisesssssisssisessssssessenses | wonneee | oo | cverivnnrne | e IFE [ 0,951,660 | ... 97.774 977,740 967,455 4,602 | .o | e | 0002400 2.960 06/05/2013. | 05/03/2023.
037833 AR 1 |APPLEINC ...102.034 ,020,340 .1,034,120 (T435) [ oo [ e | 2000.2.850 [ 2.020 04/21/2015. | 05/06/2021.
037833 AS 9 |APPLEINC ...102.780 1,998,711 AB2 | e [ 003,450 [ 3.460 04/29/2014. | 05/06/2024.
037833 BF 6 |APPLEINC ..100.123 | .............1,001,230 | ..............1,000,000 | ............. 1,010,030 (160) | covvevvereerriienns [ e [0 2700 | 2.490 11/22/2016. | 05/13/2022.
037833 BG 4 |APPLEINC ...100.988 2,342,985 T19 [ [ | 20023.200 [ 3.240 05/06/2015. | 05/13/2025.
06051G  DZ 9 |BANKAMER FDG CORP ..112.3% | ..............5,057,820 | ..............4,500,000 | ............. 4,556,786 (21,428) | ..o | v [ e 1625 | i 6.990 06/14/2010. | 06/01/2019.
06051G  EU 9 |BANK OF AMERICA CORP ...100.353 996,430 D526 | [ | 20003.300 [ 3.360 . ..33,000 |01/08/2013. | 01/11/2023.
06051G  FB 0 | BANK OF AMERICA CORP ...104.101 999,454 B5 | .o | e | 8125 | L 4.130 [ | v 18,219 41,250 |01/15/2014. | 01/22/2024.
06051G  FD 6 |BANKAMER CORP........ccoooiiriiiriiireireisesisesi s ..101.125 1,499,804 83 | s | e [ 2000.2.650 | L 2.650 |AO..... [ oo 9,938 | .......... 39,750 |03/27/2014. | 04/01/2019.
06406H DA 4 |BANKNEW YORKMTN BK......cooooivviirriirnriinniisnneiseneinsseiseneisnneissneiinenes | evienne | oo | conereieenc | el TFE | 01,496,790 | ... 98.396 1,497,315 .287 3.020 02/19/2015. | 02/24/2025.
07330N  AJ 4 |BB&T BRHBKG & TR CO GLOBAL.........cocoommmiinriiiiniisniisssiisneiesseisnnies [ coi ...101.396 999,486 M2 | [ |20 2.850 [ 2.860 02/27/2014.| 04/01/2021.
073902 RU 4 |BEAR STEARNS COS INC........cooiriiniiiceiiciiesiesecesiesessesessesesseseseenesens | e . ,048,705 |...105.940 2,007,124 (,157) [ oo [ e | 000 7.250 | 6.890 06/18/2008. | 02/01/2018.
10112R AT 1 [BOSTON PPTYS LTD PARTNERS.......ccccovvumiiimiinirieriinnienississiiississsiienins | eeviene [ oo [ evveiinis [ s 2FE| v, 1,346,855 |...103.036 | ..............1,390,986 | .............1,350,000 | ............. 1,349,081 AB5 | e [0 3.700 [ 3.730 11/03/2011. | 11/15/2018.
12189L AR 2 |BURLINGTON NORTHN SANTA FA......cccooirriimiiineierenieceneesenenns LS... 249,183 |...105.092 249,386 T2 | oo | e [ 2003750 | 3.780 03/04/2014. | 04/01/2024.
124857 AE 3 |CBS CORP NEW LS... ...105.427 412,016 (221) | o [ e [ 04300 | 4.230 09/27/2011. | 02/15/2021.
124857  AM 5 |CBS CORP NEW......coviiiiiiiriiriisnississssssssssssssss s | coii ...101.076 ....1,650,000 | ............. 1,646,846 352 [ [ | 2037000 [ 3.720 08/11/2014. | 08/15/2024.
125896  BM 1 | CMS ENERGY CORP........cooiiiiiriiiiriiiriiseceseseiieseiesesesessesessesessesesienens | o . ...104.065 ....1,000,000 999,470 T4 | oo | e [ 200 3.875 | L 0.200 02/24/2014. | 03/01/2024.
125896 BR 0 |CMS ENERGY CORP [IES 000 PR 1 2FE| s 1,245,638 |..... 94.891 | .............1,186,138 | ..............1,250,000 | ............. 1,245,678 40 | e | e | 20002950 | 2.990 10/31/2016. | 02/15/2027.
12626P AJ 2 |CRH AMERICA INC .999,630 |...109.565 999,915 50 | o [ e 008125 [ 8.130 07/16/2008. | 07/15/2018.
12626P AM 5 |CRH AMERICA INC 991,720 |...102.123 992,720 T19 [ [ | 0003875 [ 3.970 08/27/2015. | 05/18/2025.
126408 GV 9 |CSXCORP .994,990 |...107.021 997,530 A98 | [ |0 4250 [ 4.310 05/20/2011. | 06/01/2021.
126408 GZ 0 |CSX CORP. .995,790 |...103.882 ....1,000,000 996,894 392 [ [ | 223700 [ 3.750 03/06/2014. | 11/01/2023.
126650 BW 9 | CVS CAREMARK CORPORATION 493,420 |...105.728 .528,640 496,782 B56 | s [ e 4125 [ 4.280 05/09/2011. | 05/15/2021.
126650 CC 2 |CVS CAREMARK CORPORATION .995,600 |...105.283 ,052,830 996,769 B97 [ [ | 204000 | 4.050 12/02/2013. | 12/05/2023.
126650 CF 5 | CVS CAREMARK CORPORATION .990,780 |...100.201 992,700 824 | e [0 3375 [ 3.480 08/07/2014. | 08/12/2024.
149123 BV 2 |CATERPILLARINC .995,330 |...105.316 997,716 ABB | e [ | 202023.900 [ 3.950 05/24/2011. | 05/27/2021.
149123 CC 3 | CATERPILLAR INC DEL .999,830 |...102.717 999,874 15 | oo [ e [ 203400 | 3.400 05/05/2014. | 05/15/2024.
14912L  5X 5 |CATERPILLAR FINL SVCS MTN 499,590 |...104.864 499,701 37 | o e [0 3750 [ 3.750 11/19/2013. | 11/24/2023.
14912L  6E 6 | CATERPILLAR FINL SVCS MTN 498,990 |...100.063 499,310 A3 | e [ | 02,750 [ 2.780 08/13/2014. | 08/20/2021.
15189W AC 4 |CENTERPOINT ENERGY RES CO. ...103.736 499,816 209 | e |20 8125 [ 6.170 10/18/2007. | 11/01/2017.
15189W AG 5 |CENTERPOINT ENERGY RES CO ...104.949 2,882,201 | oo | i (36,398) | ..ovevuvernrrinrrines [ [ 4500 | e, 2.910 01/20/2011.| 01/15/2021.
166764 AT 7 |CHEVRON CORPORATION  ....cooiiiicvieeceeinneiieneiseneisenesissnesissnsissssienns [ covens | er | coneneinene | eene TFE [ 1000002..1,000,000 | ... 98.540 | .................985,400 | ..............1,000,000 | ............. 1,000,000 [ ovoouevererirrriiens | e | eeevieeeninneneens | e | 2411 [ 2410 02/24/2015. | 03/03/2022.
166764  BL 3 |CHEVRON CORP NEW.........cccoovimmriimnriinniiinniisnniissnissnissniissnissneesnnns | LSui [ i1 IFE | iil.2,000,000 1. 97.979 2,000,000 | ..o [ | | s |20 2.954 | L 2.950 05/09/2016. | 05/16/2026.
172967 EM 9 |CITIGROUP INC ...103.766 414,448 15,958) | ..o | cererieeneieeniieenns [ 2008125 | L 2.000 12/05/2012. | 11/21/2017.
172967 HM 6 | CITIGROUP INC ..101.672 | ..............1,270,900 | ..............1,250,000 | ............. 1,249,096 382 | e 2000 2.550 | 2.580 04/01/2014. | 04/08/2019.
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172967  JP 7 |CITIGROUP INC.......coooiiviiiviriiiireeisereisesiissseisensisesesseseissssssssssssssssennens | coeeee | oo | conenevnene | eeriFE [ 499,070 | .o 98.102 499,206 82 | e | e [ s 3.300 |...... 3.320 04/22/2015. | 04/27/2025.
176553 GP 4 | CITIZENS PROPERTY INS CORP FL ..109.987 | .............1,671,802 | ..............1,520,000 | ............. 1,606,439 (23,582) | ..ovvevnrieriins | e [ e 5.000 3.220 07/24/2012. | 06/01/2020.
189054 AU 3 | CLOROX COMPANY ...101.989 2,498,080 206 | oo [ e | e 3.500 |...... 3.510 12/04/2014. | 12/15/2024.
19122T AE 9 |COCA COLA ENTERPRISES INC......... ...101.407 991,125 1,738 [ e [ [ 3.250 |...... 3.450 08/16/2011. | 08/19/2021.
198280 AD 1 |COLUMBIA PIPELINE GROUP ...101.563 998,738 34 3.330 05/19/2015. | 06/01/2020.
20030N BJ 9 |COMCAST CORP NEW, ...102.962 497,845 259 | e [ 203,600 [ 3.660 02/19/2014. | 03/01/2024.
20030N  BL 4 |COMCAST CORP NEW ...100.973 . 2,995,627 460 3.390 08/11/2015. | 02/15/2025.
202795 JC 5 |COMMONWEALTHEDISON CO ..o ..100.258 | ............1,152,967 | ..............1,150,000 | ............. 1,148,927 B09 [ [ | 02,150 [ 2.190 01/06/2014. | 01/15/2019.
205887 BR 2 | CONAGRA FOODS INC. ...100.186 818,604 AB4T | oo | e | 20023200 e 3.910 02/11/2014. | 01/25/2023.
210518 CQ 7 |CONSUMERS ENERGY CO.. ...106.822 760,840 (5,968) [ ...oovverreriennies [ e | 00005650 [ 4.750 01/19/2010. | 09/15/2018.
210518 CR 5 |CONSUMERS ENERGY CO ..109.103 | ..............1,636,545 | ..............1,500,000 | ............. 1,543,504 | ..o [ e (18,508) | ..o [ [ 108,125 | 4.670 07/27/2010. | 03/15/2019.
216871 AE 3 |COOPERUSINC ...104.100 500,000 498,948 24 | [ | 203875 [ 3.930 12/02/2010. | 12/15/2020.
22160K  AH 8 |COSTCO WHSL CORP NEW.........oocooeerrrirrrimnnrinnniieneniesenienesisenesisennenennes | LSt | o [T it AFE | 1..997,040 | ... 98.970 ....1,000,000 997,786 403 2.290 02/05/2015. | 02/15/2022.
23311R  AD 8 |DCP MIDSTREAM LLC ...104.750 750,000 749,691 74,132 86 | ..o | e | 20005350 | i 5.360 03/08/2010. | 03/15/2020.
233851 BE 3 | DAIMLER FINANCE NORTH AME. ...100.628 1,650,000 A30 [ [ | 02875 [ 2.900 ..4T7,438 | 03/03/2014. | 03/10/2021.
233851 BH 6 | DAIMLER FINANCE NORTH AME. ...100.115 998,583 B09 | e 002,250 [ 2.300 07/24/2014. | 09/03/2019.
244199  BE 4 |DEERE&CO  nissvssnsissnsssnssssssssnssssnssssnssssnsss | connnee | oo | cenvennnees | e IFE | c0.1,994,920 | ... 99.49% | .............1,989,920 | ..............2,000,000 | ............. 1,997,075 A% | i [ | 2002600 2.620 06/05/2012. | 06/08/2022.
24422 RH 4 |DEERE JOHN CAP CORP MTNS ..102.347 997,665 A8 | i [ |20 3.150 [ 3.200 10/05/2011. | 10/15/2021.
24422 SS9 |DEERE JOHN CAP CORP ..101.117 2,149,331 237 | [ | 20002.300 [ 2310 09/10/2014. | 09/16/2019.
25179M AH 6 |DEVON ENERGY CORPORATION ..106.763 | ............1,334,538 | ..............1,250,000 | ............. 1,348,897 | ..ooooveciecciiens | e (46,847) | ....cooovvrrercrins | e [ 1006.300 | oo 2.300 02/20/2014. | 01/15/2019.
25179M AP 8 | DEVON ENERGY CORP NE........cccosvvimiimriiinirnirierisnicnsincnissiesisnissisessinns | eovnnn | oo | convveniee | eeene2FE | i 497,475 | L 99.048 498,097 319 | e 000 3.250 [ 3.320 01/21/2015. | 05/15/2022.
25468P CN 4 |DISNEY WALT CO MTNS ...101.985 993,596 1,276 | s | e [ 2002750 | i 2.890 08/17/2011. | 08/16/2021.
25470D AE 9 | DISCOVERY COMMUNICATIONS........ ...105.419 2,517,912 (3,832) [ oo [ e | 375 [ 4.190 08/16/2011. | 06/15/2021.
260003 AJ 7 |DOVER CORP ...106.242 999,735 57 | o | errrverrerreneinnes [ e 4.300 [ 4.300 02/16/2011. | 03/01/2021.
26441C AN 5 | DUKE ENERGY CORP NEW................. ..103.028 | .......ccceee. 999,559 52 | oo | v [ 2003750 | 3.750 04/01/2014. | 04/15/2024.
26441Y  AQ 0 |DUKE RLTY LTD PARTNERSHIP.........ccouvviiriiirrirnnrinrisssisnssissssssssssinns | eevvens | oo [ eevesseens | e 2FE | s 464,322 |..104.790 | ....cccoovrrrenn 488,321 | oo 466,000 465,770 207 | e | 00008500 [l 6.540 09/06/2007. | 01/15/2018.
26442C  AS 3 | DUKE ENERGY CORP........cccooviiriiiimiiiriiesesisse s | o 748,185 |..... 98.516 .738,870 748,199 14 | s e 2002950 [ 2.970 11/14/2016. | 12/01/2026.
26875P AK 7 |[EOGRESOURCESINC ... 493,926 883 [ s [ | 000 2.625 [ 2.830 01/22/2015. | 03/15/2023.
26875P AL 5 |[EOGRES INC 999,133 253 | [ | 202450 [ 2470 03/18/2014. | 04/01/2020.
26884A BC 6 |ERP OPERLTD PARTNERSHIP.......cccooooiiiiiirriiiiriinreiseneiseneesscenisnesissionns | cenve | o [ cvveeniiins | e IFE | 1,448,550 | ...100.892 | ..............1,462,934 | ..............1,450,000 | ............. 1,449,262 283 | [ | 02,375 [ 2.390 06/16/2014. | 07/01/2019.
26884A BD 4 |ERP OPERATING LP 995,260 AT8 | e e | 00003375 [ 3.440 05/11/2015. | 06/01/2025.
29250R AU 0 |ENBRIDGE ENERGY PARTNERS. ...103.934 499,472 99 | o | e | 0004200 | e 4.220 09/06/2011. | 09/15/2021.
29379V AA 1 |ENTERPRISE PRODS OPER LLC. ...103.218 3,032,158 | ... | e (44,969) | ....ovvorvverriies | e [ 2006.300 | Lo 4.580 06/04/2013. | 09/15/2017.
29379V BB 8 |ENTERPRISE PRODS OPERLLC. ...102.826 998,584 169 3.920 02/05/2014. | 02/15/2024.
29379V BE 2 |ENTERPRISE PRODS OPERLLC. ...100.850 997,362 273 | i [ | 03750 [ 3.780 10/02/2014. | 02/15/2025.
29379V BH 5 |ENTERPRISE PRODS OPER LLC. 996,783 291 | e [0 3.700 [ 3.740 05/04/2015. | 02/15/2026.
30161M  AE 3 |EXELON GENERATION COLLC... ...103.337 499,881 ABT [ [ | 20.8.200 [ 6.230 09/25/2007. | 10/01/2017.
31428X AR 7 |FEDEX CORP. L1975 1,679,625 ..l 1,500,000 e 1,604,406 | ....ooovvvvirvcrvcnns [ e (47,933) | oo [ [ 202.8.000 | ..o 4.390 03/30/2011. | 01/15/2019.
316773 CQ 1 |FIFTH THIRD BANCORP ...100.599 500,000 499,685 140 2.330 02/25/2014. | 03/01/2019.
31677Q BC 2 |FIFTH THIRDBK CIN O ...100.740 ...2,000,000 | ..ococeevene. 1,992,875 1,378 | s | e [ 200 2.875 | i 2.950 09/02/2014. | 10/01/2021.
31677Q BG 3 | FIFTH THIRD BANK 499,664 39 2.260 06/09/2016. | 06/14/2021.
345397 WW 9 |FORD MOTOR CREDIT CO 757,322 | .............1,800,000 | ............. 1,800,000 [ .ovoouvverriireriiens | e | cevveenensnnnnees | e | 2 3.664 [ 3.660 09/03/2014. | 09/08/2024.
345397 XA 6 |FORD MOTOR CREDIT CO ...1,973,840 2,000,000 | ..ooocvierirrinniinnns | e e | e | 203219 | 3.210 01/06/2015. | 01/09/2022.
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34540U AA 7 |FORD MOTOR CREDIT CO.....ccocmirviirriiiriereiineieseiseneisssesssssesssssesssnsesons | cvenee | oo | overviinene | cereee 2FE| oo 1,543,893 |...100.556 | ..............1,558,618 | .............1,550,000 | ............. 1,548,669 1247 | s | e [ e 2375 |.... 2.450 01/08/2013.| 01/16/2018.
36164Q MS 4 |GEN ELEC CAPITL...coooiiiiiriincesenissscssssssssesssssssssssssssssssnssenns | s 711,816 |...103.187 735,132 | v | v 19,711 [ [ [ s 2342 | ... 5.570 10/26/2015. | 11/15/2020.
369604 BC 6 |GENERALELEC CO oo esssisessesnsienenes | e .991,950 |...103.523 999,060 0BT | oo [ e | e 5.250 5.350 11/29/2007. | 12/06/2017.
369604 BG 7 | GENERAL ELECTRIC CO.....ovvuiviiiirierierieisisiesiesieesssissisesiessieses | s ..5,050,650 |...102.899 5,056,627 1576 [ v [ e [ e 3.375 |...... 3.190 11/21/2016. | 03/11/2024.
36962G  4J 0 | GENERAL ELEC CAP CORP MTN .286,018 |...108.573 286,645 05 | e e | 00005500 [ 5.540 01/05/2010. | 01/08/2020.
370334 BM 5 |GENERAL MLS INC .995,890 |...102.800 997,816 A0T [ s [ |20 30150 [ 3.190 11117/2011. | 12/15/2021.
37045V AD 2 | GENERAL MTRS CO ..102.375 | .............1,023,750 | ..............1,000,000 | ............. 1,009,356 (5,129) [ oo [ e | 20003.500 [ 2.940 02/06/2014. | 10/02/2018.
38141E  C2 3 | GOLDMAN SACHS GRP INC MTN ...102.258 998,962 AT | [ | 20203850 [ 3.860 06/30/2014. | 07/08/2024.
38141G  GS 7 | GOLDMAN SACHS GROUP INC ...112.360 3,884,350 | ..oovvreerierieriins | e (68,509) | ...vvvvrienniins | v [ 205,750 | i 3.370 01/08/2013. | 01/24/2022.
38141G VM 3 | GOLDMAN SACHS GROUP INC ...103.434 997,716 270 | e [ | 204000 [ 4.030 02/26/2014. | 03/03/2024.
38144L AB 6 | GOLDMAN SACHS GROUP INC ...103.085 3,005,259 (7,552) [ oo [ v | 00008.250 [ 5.970 02/08/2008. | 09/01/2017.
38145X  AA 1 | GOLDMAN SACHS GROUP INC ...102.040 4,014,130 (6,553) [ ..ooovverrriireies [ i | 2000 2.625 | 2.440 08/05/2014. | 01/31/2019.
38148L AE 6 | GOLDMAN SACHS GROUP L P ...100.244 1,246,525 B4B | e [ | 203750 [ 3.780 05/19/2015. | 05/22/2025.
404280 BB 4 |HSBC HOLDINGS PLC ...100.585 2,003,274 (166) | covvvvreverriienns [ e [ 20.3.900 | 3.870 05/24/2016. | 05/25/2026.
423457 AB 6 |HELMERICH & PAYNE ...102.846 994,909 AT | [ | 0 4650 [ 4.720 03/12/2015. | 03/15/2025.
437076 BM 3 |HOME DEPOT ...100.117 498,790 15 [ [ [ 22.3.000 | 3.030 11/21/2016. | 04/01/2026.
44328M AK 0 |HSBCBKPLC ...107.520 2,005,767 (1,266) [ ..ooovvevcrrecnies [ e | e b750 [ 4,670 01/14/2011.| 01/19/2021.
446438 RG 0 |HUNTINGTON NATL BANK ...100.200 999,282 .308 2.230 02/26/2014. | 04/01/2019.
446438 RM 7 |HUNTINGTON NATIONAL BANK ... | LS | o [ |l AFE 2,646,661 .. 99.610 2,647,807 B | [ | 202400 [ 2.420 02/19/2015. | 04/01/2020.
452308 AP 4 |ILLINOIS TOOL WKS INC ...104.224 , 500,000 498,859 220 | [ | 2003375 [ 3.420 X 08/24/2011.| 09/15/2021.
452308 AT 6 [ILLINOIS TOOL WKS INC ..103.832 | oo 2,284,304 | .............. 2,200,000 | . 2,194,199 T00 | o e 0000 3.500 [ 3.540 |MS......| e 25,667 | ... 77,000 | 02/18/2014. | 03/01/2024.
459200 GJ 4 |INTERNATIONAL BUSINESS MA.......... ...103.031 ...1,000,000 | ............. 1,003,454 (A,715) | oo [ e | 2225700 [ 5190 [MS.....| oo 16,942 | .......... 57,000 |02/21/2008. | 09/14/2017.
465685 AF 2 |ITC HLDGS CORP ...107.531 500,000 498,814 349 | [ | 20005500 [ 5580 [JJ.oc | v 12,681 | .......... 27,500 | 12/08/2009. | 01/15/2020.
46625H HL 7 | JPMORGAN CHASE & CO.... ..109.398 | .............2,187,960 | ..............2,000,000 | ............. 1,998,266 BT | [ | 200.8.300 [ 6.340 06/16/2009. | 04/23/2019.
46625H HZ 6 | JPMORGAN CHASE & CO.... ...107.760 999,453 A | [ | 0 4625 | 4.630 05/05/2011. | 05/10/2021.
46625H  JT 8 | JPMORGAN CHASE & CO......ovvviriiririiniiseiesiesiesiseissie e ..103.509 | .ovovriinen 3,622,815 | ..covveneve. 3,500,000 3,485,421 1,752 [ v [ e [ 003875 |, 3.940 01/21/2014. | 02/01/2024.
46625H RV 4 | JPMORGAN CHASE & CO.......ccoovviimrrinniinnisnniisneissnsissnssssnssssnsssssssnnnes | conneee | oo | cenveenne ] [l IFE ] 100..1,980,790 .. 95.206 1,981,039 249 | [ | 2000.2.950 [ 3.060 11/10/2016. | 10/01/2026.
485260 BL 6 |KANSAS GAS & ELEC CO ..110.799 1,057,936 (21,958) | ..ovverrevierrrins | cerrrierriinenirienns [ 208700 | i 4.190 01/13/2011. | 06/15/2019.
494368 BB 8 |KIMBERLY CLARK CORP ..102.8%4 | ............1,543,410 | .............1,500,000 | ............. 1,499,653 BB7 [ s [ | 08125 [ 6.160 07/25/2007. | 08/01/2017.
500472 AB 1 |KONINKLIJKE PHILIPS ELECT................ ...104.893 . 2,057,784 | coovoeeecvecein [ s (46,727) | ..ovvoerevircrnns | cereereneiieenirennns [ 205750 | i 3.260 06/17/2011. | 03/11/2018.
500472 AF 2 | KONINKLIKE PHILIPS ELECT................ ..104.152 | ..............2,083,040 | ..............2,000,000 | ............. 1,998,086 327 | v e |00 3.750 [ 3.770 03/05/2012. | 03/15/2022.
50076Q AY 2 |KRAFT FOODS GROUP INC ...100.335 499,918 190 2.280 05/30/2012. | 06/05/2017.
50077L  AD 8 |KRAFT HEINZ FOODS CO.......ccccoonmivimirvnrinrisriiineissiessissiiesissisnsensensnens. | LSt | oo || it 2FE | ..995,620 | ... 93.903 995,852 232 | e [ 2003.000 [ 3.050 05/10/2016. | 06/01/2026.
501044 CH 2 |KROGER CO ..110.734 999,181 238 | i [ | 208,150 [ 6.180 01/09/2008. | 01/15/2020.
501044 CZ 2 |KROGER CO ...100.862 999,774 43 | s | e [ 2000.2.950 | L 2.950 10/21/2014. | 11/01/2021.
534187 BB 4 |LINCOLN NATL CORP IND ...108.033 | ..............1,080,330 | ..............1,000,000 | ............. 1,001,874 (367) | covvererrererriiens [ e [ 24850 | s 4.800 06/22/2011. | 06/24/2021.
539830 AT 6 |LOCKHEED MARTIN CORP ...106.644 996,981 967 | e [ e | 04250 [ 4.360 11/13/2009. | 11/15/2019.
548661 CQ 8 |LOWESCOSINC ...106.992 999,307 A9 | [ 0 4625 [ 4.640 04/12/2010. | 04/15/2020.
548661 CV 7 |LOWES COSINC ...105.879 999,605 T2 | | v [ 2000.3.800 | oo 3.800 11/16/2011. | 11/15/2021.
55616X  AF 4 |MACYS RETAIL HLDGS INC......ooiiiiiriiireiiereiieceiieseiiecesieseseesesieseneenees ...102.335 497,760 B394 | [ | 203875 [ 3.970 01/10/2012. | 01/15/2022.
574599 BH 8 |MASCO CORP ...110.042 500,000 | ..ooveerrirerierierens [ [ | [ 005,950 | 5.950 03/05/2012. | 03/15/2022.
58013M EB 6 | MCDONALD'S CORP ...103.252 499,824 212 | [ | 225800 | 5.840 10/01/2012. | 10/15/2017.
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58013M EE 0 |MCDONALDS CORP MED TERM N 1,999,840 |..104.236 | .............2,084,720 | .............. 2,000,000 | ..o 1,999,977 18 | o [ e [ e 5.350 |...... 5.350 [MS...... | cccooeeuad 35,667 02/26/2008. | 03/01/2018.
589331 AN 7 |[MERCK&COINC.......... ..993,690 |...108.775 .1,000,000 998,121 B89 | [ | 5.000 |...... 5.080 06/22/2009. | 06/30/2019.
58933Y AR 6 |MERCK & CO INC NEW. ..998,350 |..... 98.076 .1,000,000 998,628 49 | [ | e 2750 |...... 2.760 02/05/2015. | 02/10/2025.
59156R  BH 0 |METLIFE INC 1,999,840 |...102.477 | .............2,049,540 | .............. 2,000,000 | ..ocovvevene 1,999,878 14 [ e [ | e 3.600 |...... 3.600 04/07/2014. | 04/10/2024.
59217G  AX 7 |MET LIFE GLOB FUNDING INC ...1,998,980 |...100.137 .2,000,000 | ..ooooeees 1,999,349 97 | e | e [ s 3.000 |...... 3.000 01/03/2013. | 01/10/2023.
59562V AT 4 |BERKSHIRE HATHAWAY ENERGY ...2,994,570 |...105.207 | .... . .3,000,000 2,999,146 B42 | e [ | 5750 |...... 5.770 03/25/2008. | 04/01/2018.
60920L AC 8 |MONDELEX INTL HLDINGS NE 2,418,625 |..... 95.862 | ....ooooouce 2,396,550 | ....cooovne. 2,500,000 | . 2,419,886 1,261 | s | e [ e 2.000 |...... 2.710 11/29/2016. | 10/28/2021.
61166W AU 5 | MONSANTO CONEW.......cooiiiiiiireiireiieceiiesesiesesisesiesesiesessesesesesesenes ...1,998,800 |..... 99.920 ..1,998,400 .2,000,000 | ..coooonees 1,999,080 05 | [ | e 3.375 |..... 3.380 06/26/2014. | 07/15/2024.
617446 6Q 7 | MORGAN STANLEY 835,000 |...105.594 | .... ..1,055,940 .1,000,000 969,269 22,286 | ..o | e | e 6.625 |...... 9.290 10/29/2008. | 04/01/2018.
61746B  DJ 2 |MORGAN STANLEY 1,010,040 |..102.288 | .............. 1,022,880 | ....ccooveue 1,000,000 | ...ccooooneee 1,006,613 (944) | covvoreireieees [ e [ e 3.750 |...... 3.620 02/27/2013. | 02/25/2023.
61746B DM 5 [MORGAN STANLEY. ...1,494,480 |...100.552 ..1,508,280 21,500,000 | ...cccoonee 1,497,636 1101 [ [ [ 2.500 |...... 2.570 01/21/2014. | 01/24/2019.
61746B  DQ 6 |MORGAN STANLEY ...2,626,786 |...102.69 | .... .2,721,444 .2,650,000 | . 2,632,131 2,083 | oo [ e [ 3.875 |..... 3.980 04/23/2014. | 04/29/2024.
61746B ED 4 |MORGAN STANLEY 1,243,613 |.... 98.688 | ......ccceo.. 1,233,600 | ...ocooounee 1,250,000 | ...coovonneee 1,243,759 AT | [ | e 2625 |..... 2.730 11/14/2016. | 11/17/2021.
61747Y CG 8 |MORGAN STANLEY 997,690 |...111.573 1,115,730 .1,000,000 999,296 264 | e | e | s 7.300 |...... 7.330 05/08/2009. | 05/13/2019.
61761J VL 0 | MORGAN STANLEY. . ..2,445737 |..101.114 | ... 2,477,293 .2,450,000 2,446,541 JCTC T ORI PR DO 3.700 |...... 3.720 10/20/2014. | 10/23/2024.
637432 KT 1 |NATIONAL RURAL UTILS COORP........... FSUPOUPOPPPONSPURPPS IVUPPOORR VR DUPPPUPPOORRN INOPPOO | =3 ISP 997,770 |...104.566 | .............. 1,045,660 | .............. 1,000,000 999,699 263 | e e | s 5.450 |...... 5.470 01/15/2008. | 02/01/2018.
637432 NG 6 |NATIONAL RURALUTILS COOP  ......cooooiviiireiiriissiesessesienesisnnennnes 997,620 |...101.010 ..1,010,100 .1,000,000 997,859 .206 3.250 |...... 3.270 10/20/2015. | 11/01/2025.
63946B AD 2 |NBC UNIVERSAL INC ...1,996,900 |...109.716 | .... ..2,194,320 .2,000,000 | ..oooonves 1,998,788 B26 | e [ | e 5.150 |...... 5.170 04/27/2010. | 04/30/2020.
65364U AK 2 | NIAGARA MOHAWK PWR CORP e |LS | e | el IFE | 999,990 |...101.139 | .ccccoerrenes 1,011,390 | cooovvenne 1,000,000 999,990 | ..o | e [ s | | 3.508 |...... 3.500 09/23/2014. | 10/01/2024.
654740  AH 2 |NISSAN MTR ACCEP CORP.........coorviireiiimeiieeeiiesesieseseesesiesesiseseseesesens ...100.433 ..1,004,330 .1,000,000 999,789 94 2350 |...... 2.360 02/25/2014. | 03/04/2019.
655844 BJ 6 |NORFOLK SOUTHERN CORP. ...100.862 ..1,008,620 .1,000,000 994,040 1,030 [ v [ [ e 3.000 |...... 3.120 03/12/2012. | 04/01/2022.
664397  AK 2 |EVERSOURCE ENERGY.........cccoomimiiimmirnireiinniinsneesenesssnesissnessssessssssesnnnens | coveeee | oo | cenvvneees | coeennFE | ciiiir..1,930,280 ... 97.917 ..1,958,340 .2,000,000 ...1,945,730 T894 | oo [ e [ e 2.800 12/03/2014. | 05/01/2023.
665501 AH 5 |NORTHERN NAT GAS CO DEL ..105.719 ..2,114,380 .2,000,000 1,999,911 54 07/10/2008. | 07/15/2018.
665501 AJ 1 |NORTHERN NAT GAS CO DEL ..101.733 .2,000,000 ...1,999,845 31 04/15/2011. | 06/01/2021.
665859 AM 6 |NORTHERN TR CORP. ...104.105 999,929 14 08/17/2011. | 08/23/2021.
665859 AN 4 |NORTHERN TRUST CORP  ....coocvirverreriininnncnniseniennsessnissisesiiesiienns. [ wvvnnee | oo | cverivennee | e IFE [ riiii...498,585 | ... 98.913 499,168 138 07/30/2012. | 08/02/2022.
68233) AZ 7 |ONCOR ELEC DELIVERY.......cccovviimmiimnniinnisnnisnnissnsissniissnssssnssssnssnnnes | conneee | oo | eenveeenen 1 [l IFE ] 002,044,342 | L 98.661 2,045,231 503 03/19/2015. | 04/01/2025.
693304 AL 1 |PECO ENERGY CO... 104.307 499,877 99 02/25/2008. | 03/01/2018.
693304 AU 1 |PECO ENERGY CO... 1,999,440 |..... 96.531 ...1,999,469 29 .| 09/14/2016. | 09/15/2021.
693476 BL 6 | PNC FUNDING CORP 497,280 |...107.064 ....500,000 498,878 281 08/04/2010. | 08/11/2020.
69353R  CH 9 |PNCBKNAPITTSBURGH PA ...1,996,040 |...100.770 . .2,000,000 .790 01/23/2014.| 01/28/2019.
69353R DD 7 |PNCBKNAPITTSBURGH PA 1,495,320 |...100.622 ..1,509,330 .1,500,000 918 06/17/2014. | 07/02/2019.
69353R  DZ 8 |[PNCBANKNA e, ...1,998,540 |...100.905 ..2,018,100 .2,000,000 . .286 09/15/2014. | 10/18/2019.
69362B AW 2 |PSEG POWER 995,720 |...107.079 ..1,070,790 .1,000,000 998,343 451 03/29/2010. | 04/15/2020.
695114 CM 8 | PACIFICORP ...2,545257 |...105.707 | .... ..2,695,529 .2,550,000 2,547,728 459 05/09/2011. | 06/15/2021.
70109H AL 9 | PARKER-HANNIFIN CORP........cccccovirimrirmrimiirerinninnisssiennsienienissssessssssnens | evvene | oo [evvnneeen T | el TFE | i 997,800 |...101.345 | .............. 1,013,450 | ...ccovvuneee 1,000,000 998,206 196 11/18/2014. | 11/21/2024.
713448 BN 7 |PEPSICOINC ...1,993,300 |...107.448 .2,000,000 ...1,997,639 .709 01/11/2010. | 01/15/2020.
713448 CT 3 |PEPSICO INC . ..1,344,384 | ... 96.693 .1,350,000 ...1,345217 503 04/27/2015. | 04/30/2025.
713448  DC 9 |PEPSICOINC s | e | oo | evvvennnes | e IFE | i, 998,920 |...100.017 | ..............1,000,170 | .............. 1,000,000 999,172 208 10/08/2015. | 10/14/2020.
72650R  BF 8 | PLAINS ALL AMERN PIP 748815 | ... 95.799 ....750,000 749,084 .100 09/02/2014. | 11/01/2024.
74005P AY 0 |PRAXARRINC.......... ..995,500 |...106.875 .1,000,000 997,895 450 03/01/2011. | 03/15/2021.
74005P BN 3 |PRAXARRINC.......... 1,992,340 |..... 96.903 | ..............1,938,060 | .............. 2,000,000 | ... 1,993,646 694 01/29/2015. | 02/05/2025.
740189 AL 9 |PRECISION CASTPARTS CORP .......... 1,500,240 |...100.175 | .............1,502,625 | .............. 1,500,000 | .....ccooeeee 1,500,195 | ..o [ e, (45) 09/16/2015. | 06/15/2020.
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74456Q AX 4 |PUBLIC SVC ELEC GAS COMT.....coovivirinriiccricciiens ...104.238 998,989 257 | e [ | e 3.500 |...... 3.530 08/03/2010. | 08/15/2020.
755111 AU 5 |RAYTHEON CO ..109.390 | .............1,690,076 | .............1,545,000 | ............. 1,562,670 (8,308) [ ...oovvvvurrerrnies [ e | 6.400 |...... 5.770 07/30/2007. | 12/15/2018.
755111  BR 1 |RAYTHEON CO ...106.591 999,192 236 | s [ e | e 4400 |...... 4.420 11/12/2009. | 02/15/2020.
760759 AH 3 |REPUBLIC SERVICES INC ...107.839 499,973 8 | e [ e [ 5.000 |...... 5.000 03/01/2010. | 03/01/2020.
760759 AL 4 |REPUBLIC SVCS INC ...102.820 499,967 23 | oo e [ 000 3.800 [ 3.800 05/02/2011. | 05/15/2018.
760761 AD 8 |REPUBLIC SVCS INC. L1017 499,981 3 | s [ | 2005.250 | 5.250 11/18/2009. | 11/15/2021.
806854 AB 1 |SCHLUMBERGER INVT SA... ...103.146 499,179 159 3.330 09/07/2011.| 09/14/2021.
806854 AH 8 | SCHLUMBERGER INVT SA... ...104.297 2,018,942 (2,408) | ..o [ e | 20003.650 [ 3.490 08/27/2015. | 12/01/2023.
822582 AM 4 | SHELL INTERNATIONAL FIN ...106.577 998,250 A93 | e | 4375 [ 4.430 03/18/2010. | 03/25/2020.
822582 AS 1 |SHELL INTERNATIONAL FIN  .oooiiiiiiciiecesecesecesenessenessenesienesnene | coveeee | oo | cenvvnenn | e TFE ] 10..2,642,852 | ... 97.718 2,643,763 O [ [ | 002,375 [ 2.740 11/18/2016. | 08/21/2022.
82620K AE 3 [SIEMENS FINANCIER i | conies | oo | eeveniienns | e TFE | 001,994,920 | ... 99.962 | .............1,999,240 | ..............2,000,000 | ............. 1,995,624 A5 | e [ 0003.250 [ 3.280 05/18/2015. | 05/27/2025.
828807 CF 2 |SIMON PPTY GROUP LP ...106.936 249,557 95 | oo | e | 375 | s 4.420 08/09/2010. | 03/01/2021.
828807 CS 4 |SIMON PPTY GROUP LP ...100.992 ....1,650,000 | ..ooccevene. 1,647,439 284 3.390 09/03/2014. | 10/01/2024.
828807 CY 1 |SIMON PROPERTY GROUP LP......ccovvierinriieriirinniicnniseniesssnisnisssiensieens. | wonnee | oo | cvvrveriee | e IFE | 00,249,343 | 98.207 250,000 249,347 5 [ e | | 00003.250 [, 3.280 11/15/2016. | 11/30/2026.
842434 CM 2 | SOUTHERN CALIF GAS C ...101.162 1,000,000 997,086 329 [ [ | 20030150 [ 3.190 ..31,500 |09/08/2014. | 09/15/2024.
84756N AC 3 | SPECTRAENERGY PARTNERS ...101.249 500,000 499,689 AT2 | e [ 0000.2.950 [ 2.980 14,750 | 09/16/2013. | 09/25/2018.
84756N  AD 1 | SPECTRA ENERGY PARTNERS ...106.231 2,603,037 | .oovoerniennis [ s (12,075) | ..o | e [ 750 | i 4.080 118,750 | 03/24/2014. | 03/15/2024.
857477 AG 8 | STATE STR CORP ..107.015 | ............1,605,225 | ..............1,500,000 | ............. 1,497,558 D21 [ s [ | e 4375 [ 4.410 65,625 |03/02/2011. | 03/07/2021.
871829 AZ 0 |SYSCOCORP ..101.126 | ............1,521,946 | ..............1,505,000 | ............. 1,515,410 | oo | e (89) | covvvvreverrienns [ e 203750 [ 3.650 37,813 | 11/22/2016. | 10/01/2025.
882384 AA 8 | TEXAS EASTN TRANSMISSION........cccooovmmvviirriis ...102.620 999,633 A95 | i [ | 2008.000 [ 6.050 60,000 | 09/06/2007. | 09/15/2017.
884903 BK 0 | THOMSON REUTERS CORP........cocmiriiirriimreiimeiisssiesssesesssessss s ..103.693 | ............1,088,777 | ..............1,050,000 | ............. 1,047,662 A39 | [ | 20003.950 [ 4,000 [MS......| cooorees 10,484 | .......... 41,475 | 09/28/2011. | 09/30/2021.
88579Y AR 2 |3MCO ...100.489 996,622 339 [ [ | 20203.000 [ 3.040 [FA...| oo 12,000 | .......... 30,000 | 08/04/2015. | 08/07/2025.
887317  AF 2 | TIME WARNER INC ...106.908 | ..............1,603,620 | ..............1,500,000 | ............. 1,498,144 D523 [ e [ | e 4875 [ 4910 [MS......| coc 21,531 | o 73,125 | 03/03/2010. | 03/15/2020.
887317  AK 1 |TIME WARNER INC ...106.782 994,884 1,061 | s | e [ 4750 | L 4880 [MS.....| .ccceees 12,139 | ... 47,500 | 03/30/2011. | 03/29/2021.
88732) AH 1 |TIMEWARNERCABLEINC ... ...101.397 998,652 3,902 | oo [ e [ 205850 [ 6.260 06/05/2008. | 05/01/2017.
88732) AS 7 | TIME WARNER CABLE INC ..112.525 998,049 T59 | e | 00008250 [ 8.340 03/23/2009. | 04/01/2019.
89236T CF 0 |TOYOTAMOTOR CREDIT CORP  ....cccovviiriiinisnniseneessneesnsisnssissnnes | cenie | o [ evvveniins | e IFE | 00,999,250 | ... 98.944 999,511 4B | [ | 02,150 [ 2.160 03/09/2015. | 03/12/2020.
90131H AE 5 |21ST CENTY FOX AMER ..100.955 | .............1,261,938 | .............1,250,000 | ............. 1,242,629 B10 | e [0 3.700 [ 3.780 08/11/2015. | 09/15/2024.
90131H AQ 8 |21ST CENTURY FOX AMRICA ...106.999 2,243,207 1,466 [ .o [ e [ 04500 | 4.580 02/09/2011. | 02/15/2021.
904764 AM 9 |UNILEVER CAP CORP ..107.830 | ..............2,156,600 | ..............2,000,000 | ............. 1,996,864 B84 | e [ | 0 4250 [ 4.290 02/07/2011. | 02/10/2021.
907818 DA 3 |UNION PACIFIC CORP ...106.457 .798,428 749,507 282 | e e |20 5700 [ 5.740 01/31/2008. | 08/15/2018.
907818 DG 0 |UNION PACIFIC CORP ...105.576 ,055,760 997,911 ABT | i [ | 204000 4.050 07/28/2010. | 02/01/2021.
907818 DM 7 |UNION PACIFIC CORP ...100.836 999,644 53 | oo | v [ 2000 2.950 | L 2.950 06/06/2012. | 01/15/2023.
907818 ED 6 | UNION PACIFIC CORP ..101.284 | .............1,012,840 | ..............1,000,000 | ............. 1,017,535 (1,745) | oo [ v | 20003.250 [ 3.010 10/26/2015. | 08/15/2025.
91159H HA 1 |U S BANCORP MTNS BKENT............... ...106.961 B0 [ e [ e | 4125 | 4.170 05/19/2011. | 05/24/2021.
913017 BR 9 |UNITED TECHNOLOGIES CORP ..107.973 998,162 B07 | e e | 04500 [ 4.560 02/23/2010. | 04/15/2020.
913017 BV 0 |UNITED TECHNOLOGIES CORP ..102.690 | .............1,026,900 | ..............1,000,000 | ............. 1,000,646 (108) | covvevreverrerieens [ e [ 23,100 | 3.080 02/10/2014. | 06/01/2022.
913017  CH 0 |UNITED TECHNOLOGIES........ccccovvrvmrirnrinrineiseinnrisseseessssisessensissssnennnnens | LSt | oo | o1 | it IFE | . 2,345,277 | ... 95.707 2,345,346 B9 | . | e | 20002650 | 2.670 10/27/2016. | 11/01/2026.
92343V AL 8 |VERIZON COMMUNICATIONS ...104.266 999,657 .289 5.530 02/07/2008. | 02/15/2018.
92343V BY 9 |VERIZON COMMUNICATIONS ...104.328 998,765 A4 | i [ | e 4150 [ 4.170 03/10/2014. | 03/15/2024.
925524 BG4 |VIACOM INC 2104417 1,306,213 1,250,000 1,240,082 2,08 | oo [ [ 24500 4.710 02/14/2011.| 03/01/2021.
92553P AJ 1 |VIACOMINC ...102.494 495,531 T99 [ i [ | 03875 [ 4.070 12/07/2011. | 12/15/2021.
92553P  AX 0 [VIACOM INC ......coovvvirisiivcrierinniicnissivenienisssissississessssssssssensississsenns. | LS [ | e | e FE | iiiinn..495,960 | ... 96.632 496,941 358 | e |00 3.875 [ 3.970 03/04/2014. | 04/01/2024.
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927804  FC 3 |VIRGINIA ELEC & PWR CO.....oiirviiiiiiieiiniiieseiseneiseseiseseissesessssessnnesnns | oveees | oo | cerviinenees | covens 2FE| oo 996,120 |...103.161 | ....ccceooeee 1,031,610 | coovvve 1,000,000 999,647 ATT | e [ | e 5.950 |...... 6.000 |MS...... 09/06/2007. | 09/15/2017.
927804 FS 8 |VIRGINIAELEC &PWR CO  ..coovoccccescrsenessnesseesssssssssnesnnsins | e | oo | cvvviinnins | covens 1FE ..1,974,260 | ... 99.232 1,984,640 | ..... .2,000,000 2,325 | oo [ e [ o 3.100 3.250 |MN...... 09/15/2015. | 05/15/2025.
92857TW  AE 0 | VODAFONE GROUP PLC ......coovvirviiriiiereiieneiienesieseeissesssssesssssssesssssesenes | cvenee | er | coneereeencd | e 2FE| .. ...1,889,633 |...103.926 | .... ..1,818,705 11,750,000 781,241 | e | e (19,447) | v | e [ e 4625 |...... 3420 |JJ....... 12/02/2010. | 07/15/2018.
92976W  BH 8 |WACHOVIA CORP GLOBAL MTN......cvviiiririrriiniinniienienisissisessenssiessens e | e [ veveeeies | cevees 1FE| oo 995,720 |...104.167 | ..ccccovvvenee 1,041,670 | ..cocovvrnnene 1,000,000 999,410 B13 | e | e | e 5.750 |...... 5.800 |FA....... 01/28/2008. | 02/01/2018.
929903 DT 6 |WACHOVIA CORP........oooiviiirriieiicerisseiiseesessssssssssesssssssssssssssssnssssnssns | oveees | oo | ceveeinenees | covens 1FE ...1,493,655 |...101.759 ..1,526,385 11,500,000 | ... 1,499,628 T85 | e [ e | e 5750 |...... 5.800 |JD....... 06/05/2007. | 06/15/2017.
931142 CG 6 |WALMART STORES INC........coooviiiiiriiiiiiinnissiieicisssissssiesesisssisnis | e A e 1FE 970,580 |...101.163 | ... ..1,011,630 .1,000,000 998,985 BTTT | o [ e [ e 5.375 |..... 5.770 |AO...... 07/30/2007. | 04/05/2017.
931142 CJ 0 |WALMART STORES INC........covvieririeririniierierineesenisessessesssessessssssssensns | evnees | oo | reverneens 1 1FE| i 1,046,050 |...105.048 | .............. 1,050,480 | ...coooovuee 1,000,000 | ....ccococeee 1,006,398 (5,405) [ coooovverriennies [ e | e 5.800 5200 |FA....... 01/23/2008. | 02/15/2018.
931142 DP 5 |WAL-MART STORES INC.......oevtierrinerieriereneesesississessessssessssesssssessesssnes | wnseen | oo | oeveneenee | vevens 1FE ...2,035,170 |...102.589 ..2,051,780 | ..... .2,000,000 | . 2,035,590 (149) | oo [ e [ e 3.300 |...... 3.020 |AO...... 11/18/2016. | 04/22/2024.
94106L  AZ 2 |WASTE MGMT INC DEL.....coovivirirririiinriierienissisnsissiiesiesssssesssssssssesies | evnees | oo | coeveeenes | vevens 2FE| .. ...1,994,960 |...103.511 | .... ..2,070,220 | ... .2,000,000 | ..ocovrenens 1,996,135 A52 | e e | s 3.500 |...... 3.530 |MN...... 05/05/2014. | 05/15/2024.
94974B EV 8 |WELLS FARGO CO MTN ....ooivvimiiiiriireeieieeieseeissseissenssssssssesssssssssssnssnns | eeneen | o [ eovieeniiins | oveee TFE| 997,930 |...107.270 | ..ccoevvneeee 1,072,700 | ...ccooeueee 1,000,000 999,006 207 | o [ e | e 4.600 |...... 4620 |AO...... 03/22/2011. | 04/01/2021.
94974B  GA 2 |WELLS FARGO CO MTN.....ceiiiiiiiniinniiciiesirensississsiesiesesssssesssissisensens | eevens | oo [ cvvveiiinns | e 1FE ..1,645,545 | ..... 98.492 .1,625,118 11,650,000 | ...cccoouee 1,646,448 399 | | | s 3.300 |...... 3.330 |MS...... 09/02/2014. | 09/09/2024.
94974B GH 7 |WELLS FARGO COMTN ...ccovvviriiinniinniiseeiessiisssisssssssisssssssssesssnssns | enveee | o [ evvimnniiins | e 1FE ...2,491,650 |..... 96.243 | ... ..2,406,075 | ..... .2,500,000 | . 2,493,024 TAB | o [ | 3.000 |...... 3.030 |FA...... 02/11/2015. | 02/19/2025.
95709T AL 4 |WESTAR ENERGY INC.....oosivoiicreerieceesiseeisssesssessssssessesssssssssssssssessnns | evveene | oo | cveenriiens | oeens 1FE| 999,990 {...100.188 | .....ccooeeucc 1,001,880 | ..ccovverene 1,000,000 | ...coooooneee 1,000,000 A ORI ORI DR 3.250 |...... 3.250 |JD....... 11/05/2015. | 12/01/2025.
96950F AD 6 |WILLIAMS PARTNERS L P.......cccvoivinrinriivnninerreninninnisenissseniensssssssennnes | LS [ [ [ s 2FE ...2,000,690 |...107.416 2,148,320 | ..... .2,000,000 2,000,318 | oo | e (89) 5.250 |...... 5.240 |MS...... 02/04/2010. | 03/15/2020.
96950F  AM 6 |WILLIAMS PARTNERS L P........ccooviiiriiireiiiceiinceeieseeiesesiesesiesesissesisssenins | eenves | o [ eoveeniiins | e 2FE| .. 997,910 |..101.044 | .... ..1,010,440 .1,000,000 998,413 A85 | s [ | e 4.300 |...... 4.320 |MS...... 02/27/2014. | 03/04/2024.
98389B AT 7 [XCEL ENERGY INC......ccvvioniiiriieiiriiniiniissivenesisssinsissisessisssssssssssissinnns. | evvens [ oo | evveniiens | eeeenFE | i 1,349,636 |..... 99.780 | .ccoovvreneen 1,347,030 | .oooovrrenee 1,350,000 | ....ccovveeee 1,349,636 [ ..o e | e [ e [ 2.600 |...... 2.600 |MS...... 11/28/2016. | 03/15/2022.
01626P AB 2 | ALIMENTATION COUCHE ...104.043 ....126,000 130,276 (1,453) | oo [ e | e 3.319 |... 2.070 |MN...... 05/29/2015. | 11/01/2019.
01626P AD 8 |ALIMENTATION COUCHE . ..107.378 ....740,000 774,492 (8,960) [ ...oovveverrerreies [ e | e 4214 |...... 2.850 |FA....... 01/14/2015. | 08/21/2020.
021352 AS 5 |ALTALINKLP.......ooiiriiiriiriinisirisssesnesssisneisnsssnsssssssssssssnssnnnns. | anne | o [ eovnnniens | ceeen IFE | i 784,809 |..... 98.644 | ....ccc.... 773,369 | oo 784,000 784,808 | .....cooovverriiinnns | o (0721 SOOI NSO IO 3717 |...... 3.710 |JD....... 11/28/2016. | 12/03/2046.
02137P  AE 6 |ALTALINKLP 1,074,112 L 99.081 11,074,000 | ... 1,074,085 | ..ooooeveicrceiins | e (1) R USRI PP 2244 | ... 2240 |MS...... 03/03/2015. | 03/07/2022.
05565Q CK 2 |BPCAPMKTSPLC 470,000 |...105.054 470,000 | oo [ e | e | s | e 3.497 |...... 3.490 |MN...... 11/05/2013. | 11/09/2020.
05590H AR 8 |BMW CDAINC... 499,845 | ... 99.526 499,853 L2 SOOI RN D 1.780 |......1.780 |AO...... 10/12/2016. | 10/19/2020.
06367X KF 7 |BANK MONTREAL QUE.... 1,380,738 |...100.973 ...1,380,800 51 10/01/2015. | 10/06/2020.
06367X VK 4 |BANK OF MONTREAL ...8,088,127 |..... 99.744 . 8,082,162 (5,964) 06/24/2016. | 03/31/2021.
06367X YL 9 |BANKMONTREAL........cocoomrrerieeriereesessiessisssiessssssessssessssssssssssssssssssssnnss | eovvens | oo | evvverrienns | e IFE | i 1,399,930 | ... 98.101 | .o 1,373,414 | ......1,400,000 | ............. 1,399,946 16 . | 10/24/2016. | 10/28/2021.
06368A  AA 8 | BANK OF MONTREAL.......ccoovvmiimrieriirinrissinniisesienississssisssinesssenisnesensens | convene | oo | evvnenvenne | e IFE | i 749,873 | L1 99.312 749,873 1 .| 12/07/2016. | 12/09/2026.
064151  BL 6 | BANK NOVA SCOTIA HALIFAX 101.160 | ..............4,046,400 | ..............4,000,000 | ............. 4,079,463 (4,377) 10/18/2016. | 06/15/2020.
064151 PQ 0 |BANKNOVA SCOTIA.......ccooiiriiriiniiieinrissiisniesiiesississiiessissssesissisnssens [ eovnene | oo | convieennes | e IFE [ 10001...3,998,880 | ..... 99.228 3,998,898 18 .| 11/29/2016. | 12/02/2021.
064151 QE 6 |BANKNOVA SCOTIA........coooririnrircnrisnssnisiscssnisssisssssssssssssssnssns [ snnees | oo | cvnvennine | e IFE | 001,499,745 | L 98.987 ...1,490,747 2 . | 11/29/2016. | 12/02/2026.
07813Z BG 8 |BELL CANADA ...104.010 524,030 (990) .| 10/17/2016. | 09/29/2021.
07813Z BS 2 |BELL CANADA ...1,066,705 |...102.483 . 564 09/28/2015. | 10/03/2022.
07813Z BT 0 |BELL CANADA 1,129,736 |...102.454 11,134,000 .301 02/24/2016. | 03/02/2026.
078132 BU 7 |BELL CANADA ..1,367,315 | ..... 98.809 11,370,000 | .. 215 08/09/2016. | 10/01/2021.
11282Z AL 2 |BROOKFIELD REN ENG ...1,999,000 |..... 98.043 | ..............1,960,860 | ..... .2,000,000 | ...ooooeees 1,999,008 8 08/09/2016. | 01/15/2027.
126462 AB 6 |CTREAL ESTATE INV TRUST  ...cooiiiiiiiiiiiciisrciiereseneiseseissnesissnssisnnnns [ cviene | er | covenvviene | eeriFE | ciiii0..728,000 | ... 99.972 ....728,000 728,000 06/01/2015. | 06/09/2025.
131253 AL 0 | CALLOWAY REIT ..105.104 | .................346,843 | .....cccceo.eu 330,000 344,641 (3,851) 05/12/2015. | 07/27/2020.
131253 AM 8 | CALLOWAY REIT. ...103.768 ....283,000 298,559 (2,168) 01/30/2015. | 05/30/2023.
131253 AT 3 |CALLOWAY REIT. v [ | [ 1] 2FE 680,844 | L 98.058 ....678,000 680,349 (294) 03/17/2015. | 02/06/2025.
13321L AG 3 |CAMECO CORP........coooirrireireiseisessss s ..106.916 | ........c.......871,365 | .ccovriin. 815,000 871,410 (20,093) 03/05/2013. | 09/02/2019.
135952 ZB8 B | CIBC......oiieceiceieceeceiereiesesiesesiesesi s | v | en | e | oo 1FE ...3,937,220 |{...100.201 . ...3,936,923 (582) 08/24/2016. | 07/14/2020.
135962 BC 8 | CANADIAN IMPERIAL BANK  .......oiiiiiiriirinissnesscessnessiissnisnnnins [ cvinns | oo | o | oo 1FE| .. ..1,749,090 | ... 99.822 .1,750,000 ...1,749,210 120 04/21/2016. | 04/26/2021.
13596Z DN 2 | CANADIAN IMPERIAL BANK  .......ooiiiiciicceinniiseseiseeesssessesessssesnsnennns | cviene | oo | covneiinnns | ceneee 1FE| 2,498,925 | ... 98.563 | ....cccvvenn 2,464,075 | ............. 2,500,000 2,498,925 07/07/2016. | 07/12/2021.
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136375 BP 6 | CANADIAN NATL RY CO. ...103.922 499,833 A82 | e [ | e 5.850 MN...... 09/19/2007. | 11/15/2017.
136375 BV 3 | CANADIAN NATL RY CO. ...101.302 996,520 B3 | [ | 2.850 JD....... 11/07/2011. | 12/15/2021.
136375 CG 5 | CANADIAN NATL RY CO. N . ...104.139 799,406 48 | s | e [ e 3.950 MS...... 09/14/2015. | 09/22/2045.
140462 AA 7 |CAPITALPOWER ovciieennsnsiessinssiesssssssnsssssnnneens. | evvene | oo [evvsnienenes | ceee@FE | i 149,825 |...104.243 149,936 28 | oo [ [ 4.850 FA....... 02/15/2012. | 02/21/2019.
17039A AF 3 |CHOICE PPTYS REAL ES ..485,148 |...104.330 483,533 (IS ORI PRV I 4.055 MN...... 04/14/2016. | 11/24/2025.
17039A  AG 1 |CHOICE PPTYS REAL ES . ..599,000 |...101.355 599,000 | ...ovvririerieriinins [ e [ | 3.196 MS...... 03/01/2016. | 03/07/2023.
23384N AN 7 | DAIMLER CDAFIN INC......ooooviviiriiiinniiinniiennienniissnisssissnsssssssssnssnnies [ eoinne | oo | connniienns | een TFE [ i 1,993,974 | ... 99.828 | .............2,001,551 | .............2,005,000 | ............. 1,998,758 3,465 | oo [ e [ 1.420 AO...... 08/11/2015. | 10/02/2018.
23384N AV 9 | DAIMLER CANADA FINANCE.........cccoommmvimmmiimnmeireneerenneisssesissneesesessssesisenens [ covveee | oo | conervivnene | een TFE | 101,378,615 | ... 99.084 11,374,000 ...1,373,651 35 | e | e [ e 1.910 o 07/05/2016. | 07/08/2021.
25675T AA 5 |DOLLARAMAINC............ . 102.478 11,230,000 | .. ...1,246,807 (8,895) 3.095 MN...... 03/31/2015. | 11/05/2018.
25675T  AD 9 |DOLLARAMA INC........oooiiiiieiirieisneeiesnesnesissssissssissssssssssessssessssssssnsssnnns | cenves | oo [ evvneneins | cereniFE | i, 1,589,000 |..... 99.884 | ....occccoe. 1,587,157 | cocvvv 1,589,000 | ..........cc. 1,589,000 2.337 e 07/19/2016. | 07/22/2021.
290876  AC 5 |EMERAINC......coooiiiiiiisriiciiscicessississississississsssssissssesssssssssssssnnss | cnnens | oo | cenvenniee | eeenn2FE [ 002,928,000 | .o 99.179 928,000 928,000 | ..oovveveriieriinens | e [ s | s | e 2.900 D | e 1,183 | 13,456 | 06/09/2016. | 06/16/2023.
29250Z AT 5 |ENBRIDGE PIPELINES INC . ...103.645 723,000 722,026 94 | s | s [ 3.450 MS.ooo | oo 84T | 24,961 | 09/24/2015. | 09/29/2025.
316701  AA 9 |[FIFTHAVENUELP seseneiseeeseseissseissnessenssseness | coeenee | oo | cenvennnns | e TFE | i, 374,420 |...105.393 374,420 374,420 | oo | e [ e | e | e 4.710 FA | 1,140 | 17,635 | 07/20/2011. | 08/05/2021.
34527A  BQ 2 |[FORD CRCDALTD............. ...1,268,223 |...102.482 11,235,000 | oooovvinee 1,266,657 (1,566) | cvvoovevneerrinnies | veverreissinniirenin | s 3.140 JD....... ..3,925 | 12/13/2016. | 06/14/2019.
349592 AB 8 |FORTISBC ENERGY . 441,000 |..... 91.000 ....441,000 441,000 | v [ e | e | e | s 3.375 AO...... coene. 14,884 | 04/08/2015. | 04/13/2045.
350852 BG 0 [407 INTERNATIONALINC  .oovciiiiniscicciessceisnnisnisesisnisssisssissinnns | evvens [ oo [ evvveniiens | e TFE | i 1,288,207 |...101.879 | .....ccoo.uce. 1,314,239 | .o 1,290,000 | ....covvenee 1,288,293 21 | s [ [ 3.980 MS.....| i 15,885 | i 51,342 | 09/06/2012. | 09/11/2052.
371852 AG 6 |GENESISDIRECTINC ... ...1,064,000 |...100.111 | ..............1,065,181 | ..............1,064,000 | ............. 1,064,000 | ...ooocveoniiiriins | | e [ e [ s 1.699 AO...... 3874 | ... 18,077 | 04/16/2015. | 04/15/2020.
371852 AK 7 |GENESISTRII ...100.502 800,000 | ..ooocverurrirrririens | cervereenrierneinenees [ ceieresieneiiennies | s | e 1.675 MS...... 3,924 | L 13,308 | 09/10/2015. | 09/17/2018.
37638Z BG 8 | GLACIER CREDIT CARD TR ...101.055 900,000 2.237 MS.ooo | s 5728 | ........ 20,133 | 06/18/2015. | 09/20/2020.
39138C AD 8 | GREAT WEST LIFECO INC ..131.162 307,043 [VRT4) ) [OURRIN DRI I 6.670 MS...... 4,213 04/07/2016. | 03/21/2033.
39138C AF 3 | GREAT-WEST LIFECO INC ...126.909 489,927 (2,281) | oo | e | s 5.998 MN...... 2,858 04/04/2016. | 11/16/2039.
40427TH SZ 7 |HSBC BANK CDA ...100.971 ...1,139,242 (124) | oo [ e [ e 2.078 MN...... 2,354 11/25/2015. | 11/26/2018.
404280 BE 8 |HSBC HOLDINGS PLC........cccoommiviceiiirnrinrreissenisnseissesisnssisssesssesnseconnnne | LSt | o [ | e IFE | 1002121,500,000 | ... 99.629 ...1,500,000 .3,556 . | 11/29/2016. | 12/05/2023.
43562Z AE 2 |HOLLIS RECEIV TERM TRST ...100.133 672,000 4,179 02/18/2015. | 02/26/2020.
448055 AM 5 |HUSKY ENERGY INC.......coooiiiiiiiireiiiriiiereiieseiiseseiiesesieseseeceseeseseeseneeens ...100.822 275,676 58 2,980 10/06/2016. | 03/12/2025.
44882C  AE 4 |HYDRO OTTAWA HLDG.......ccovovirrinrienrinnnriesrinssnissssisssssssssssssssssssennns | cvnnene | oo | eevvvnenne | eeenn2FE | iviiiiinnnn.425,000 | .o 94.277 425,000 6,441 01/28/2015. | 02/02/2045.
449586  AA 4 |IGM FINANCIAL INC.... ...111.888 442,505 | oo [ s (15,764) 11/20/2013. | 04/08/2019.
458232 AA 0 |INTACT FINANCIAL CORPORAT ...109.458 | .............1,094,580 | ..............1,000,000 | ............. 1,091,749 | .o [ e (16,501) 06/29/2016. | 09/03/2019.
45834Z  AA 7 |INTERPIPELINE LTD ...110.635 354,599 (4,285) 06/08/2016. | 02/02/2021.
45834Z AD 1 |INTERPIPELINE LTD ...104.887 290,214 (3,028) 04/29/2015. | 07/20/2020.
539472 BT 3 |LOBLAW COSLTD..... 811,867 |...110.645 774,469 (20,646) 02/27/2015. | 06/18/2020.
564835 AJ 5 | MANUFACTURERES LIFE INSURANCE.. 1,199,952 |..... 99.735 ...1,199,960 4 03/05/2015. | 03/01/2025.
564835 AL 0 | MANUFACTURERES LIFE INSURNACE . 875,000 |...102.904 875,000 11117/2015. | 11/22/2027.
628952 AN 0 |NAV CANADA 417,000 |..... 99.496 417,000 02/10/2016. | 02/23/2046.
663307 AC 0 |NORTH WEST REDWATER PRT N ..855,710 |..... 99.738 855,782 39 02/18/2015. | 02/23/2022.
663307 AD 8 |NORTHWEST REDWATER PRT  ...coooviiierirninsninsiveninnenesisnissisesinnes [ evnnee | oo | vervnnnne | e TFE i 398,548 |..... 96.232 398,605 31 02/18/2015. | 02/23/2043.
663307 AK 2 |NORTH WEST REDWATER PRT ...1,493,310 |...106.033 21,500,000 | ....ccoovee 1,493,363 53 06/07/2016. | 01/10/2039.
667869 AA 9 |NORTHWESTCONNECT GROUP . 988,608 |...119.178 ....982,155 987,814 (103) 08/07/2008. | 04/30/2041.
67103M  AE 6 |OPBFINANCE TRUST  ooiiciciscsssnessnssnsssnssssnssssnnsssnnnes | o | oo | evvvinnnn | e IFE | i, 380,164 |..101.269 | ..............375,708 | ..ccoovvrrrrnre. 371,000 379,590 (574) 04/13/2016. | 02/02/2026.
68214W AP 3 | OMERS REALTY CORP........coooiriiiriiireiiesesiesesiesesiesesisesssiesesisessesesiees ...1,750,000 | ..... 97.979 11,750,000 ...1,750,000 11/03/2016. | 05/09/2022.
70632Z AA 9 |PEMBINA PIPELINE CORP. . ...1,096,790 |...109.225 .1,000,000 ...1,088,421 (8,369) 07/26/2016. | 03/29/2021.
70632Z  AF 8 |PEMBINAPIPELINE  oceceeeeveseeenesssnesisnesisnnseennsis | cenvs | o [ evvveniins | ceeenni2FE | i, 2,240,798 |...104.381 | ............2,339,178 | ............ 2,241,000 2,240,821 13 06/11/2015. | 06/15/2027.
766910 AT 0 |RIOCAN REAL ESTAT.....ccoviiimiiireririnninnissivcniesisssisssississssisssssssssnsienns | venee | oo | cvvenniinns | erennFE [ i 1,252,265 |...104.621 | .............1,224,066 | .............. 1,170,000 | .....ccoooeuee 1,219,295 | ..o | e, (19,241) 05/05/2015. | 06/28/2019.
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766910 AV 5 |RIOCAN REIT.......ooiiiiiiiriiiriiiereieseieseiieseiisesesiesessssessesessesessssessnsesnns | onenee | oo | cenvionenees | covens 2FE| oo 794,578 |...101.180 787,794 (6,503) [ ..oooeverrvireries [ e | e 2870 |...... 2.000 [MS...... 12/11/2015. | 03/05/2018.
775109  AS 0 |ROGERS COMMUNICATIONS.......co.vvuirirrirriinrrierirenesieissrsessnsnsensssnesnnees. | wvnens | oo | oeveneenee | vevens 2FE 355,114 |..112.715 349,904 (5,211) | oo | vererneeinenieerivenin | e 5.340 |...... 2130 |MS...... 05/31/2016. | 03/22/2021.
780086 GH 1 |ROYAL BK CDA MONTREAL QUE.........ccooniimrinerierieeereeissiserissessensssinees | enneen | e [ veveneeee | vevens 1FE| .. ..1,173,804 |...102.555 | ............1,152,718 | ............1,124,000 | ............ 1,152,646 | ..o | e (14,447) | oo | e [ e 2.770 |...... 1.430 |JD....... 07/08/2015. | 12/11/2018.
780086  KY 9 |ROYAL BANK CDA.......cooiiviiiiieiinnieiiesissiississsiessesssssssssssssssessesssnnes. | evnnes | oo | onveeenns | vevens 1FE| oo 4,431,106 |...100.268 | ..............4,453,905 | ..............4,442,000 | ............ 4,433,852 2,199 | oo s [ 1.920 |...... 1.970 |JJ....... 10/20/2015. | 07/17/2020.
780086 MN 1 |ROYAL BANK OF CANADA  ...oiiiiiecceeceeiseseisesesssessssesisnesiennnens | ovenee | oo | ceneenenens | covens 1FE ...1,499,520 11,500,000 | ... 1,499,628 A08 | oo [ e | e 1.400 |...... 1.410 |AO...... 04/20/2016. | 04/26/2019.
780086 MZ 4 |ROYAL BANK CDA e 1FE| .. ...2,000,000 |.....97.941 | .............1,958,820 | ..... .2,000,000 2,000,000 | ..vvoomrvireriieniins [ e | e | e | oo 1.583 |...... 1.580 |MS...... 09/07/2016. | 09/13/2021.
780088 VD 5 |[ROYALBANK OF CANADA ..o | cnneees Al [ e TFE| 998,750 |.....99.933 | ....cc.ece..999,330 | oo 1,000,000 999,729 221 [ [ | e 1.500 |...... 1.520 [JJ....... 01/07/2013.| 01/16/2018.
780100 SN 8 |ROYAL BK OF CDABD CDS.......cvvuerriirierirenieesssissrsessesssseessessssessessssins | ennens | oo | veveneenns | vevens 1FE ...1,449,449 |...100.418 .1,450,000 ...1,449,751 A09 | [ | e 2.150 |...... 2.150 |MS...... . 03/04/2014. | 03/15/2019.
80310Z  AA 7 [SAPUTO INC....ooiiiiiiiiiseiierienineississiiesiesesssssssssssssesssesssssssnsssnnses | evnens | oo | cvveriienes | s 2FE| .. ...1,138,238 |...102.362 11,125,000 | .. 1,134,773 (3,281) 2.654 |.... 2.340 |MN...... ceennnn 2,945 | L 29,858 | 12/08/2015. | 11/26/2019.
80310Z AB 5 [SAPUTOINC ieeecnescseseesissseiesssssssssssssssssssssssssnnsenns | ceneee | o [ ceveeniins | e 2FE| oo 1,750,000 |...100.008 | .............1,750,140 | .............. 1,750,000 | ...ccvvvveeee 1,750,000 | ooooocvevivicniiins | e | e | cevseeesesseeniens | oo 219 |...... 2190 (Do | o 20,165 | ..coovvicriens 06/20/2016. | 06/23/2021.
82028K AR 2 | SHAW COMMUNICATIONS........cocoviiieriiiiniiniinsississississssississsssssiessins | eevene [ oo [ cvveiien [ e 2FE ..957,576 |...110.858 ....831,000 917,805 (20,750) | ..voveverrieriinns [ e [ 5.500 |...... 2.680 |JD....... 01/16/2015. | 12/07/2020.
86682Z AD 8 | SUNLIFE FINL INC MED TER........ccoooiiriiiimiiimeiienniiesniessiesssessssssisnssesnnns | cvvvee | o [ eovinniiins | e 1FE| .. ..280,948 |...110.411 280,493 | ... | e ((CC) OO USRI PO 4570 |...... 4520 |FA...... 08/17/2011. | 08/23/2021.
86682Z AG 1 [SUNLIFE FINANCIALINC  ..oooooiiiiieieceieeeeeeeeieeseieeseisssnisensissensienes | ceneens | o [ eeveeneins | e 2FE| oo 1,499,025 |...100.776 | ............. 1,511,640 | ..cccocooennes 1,500,000 | ...coovovneee 1,499,135 87 | e | e [ e 2600 |...... 2.600 |MS...... 09/22/2015. | 09/25/2025.
86682Z AH 9 [SUNLIFE FINANCIALINC  ..oociiiiicrincinneeieiienesississieenienisninens | eevene | oo [ evveiiienes | s 2FE 933,925 |...102.441 ....935,000 934,005 B1 | o | e | s 3.100 |...... 3.110 |FA....... 02/16/2016. | 02/19/2026.
86721Z  AM 1 | SUNCOR ENERGY INC........cooveiiriiiriiiereiieneiiieseieesesiesesiesesissesessesessesins | ceneees Al 1FE| .. ..1,745,643 21,750,000 | ...ooovee. 1,745,893 251 [ [ | e 3.000 |...... 3.030 [MS...... 09/08/2016. | 09/14/2026.
86721Z AN 9 | SUNCOR ENERGY INC.......comsrvirrriiriiineiineissnessssesssesssssssssssssssssnssssnns | eevven | o [ ceveeseens 1 AFE | s 524,475 |....97.200 | ....c..........510,300 | ... 525,000 524,538 B3 | s | e [ e 4.340 |...... 4.340 |MS...... 09/08/2016. | 09/13/2046.
891145 4AA 9 |TDBANK......ooiiiiricccecesereecesse s | onnnee | oo | cevveinsnees | covens 1FE 915,491 925,000 917,719 2,183 | oo [ e [ 1.693 |...... 1.940 |AO...... 12/16/2015. | 04/02/2020.
891160 LV 3 |TDBANK SESUTEURTORPSRPTORPIURPIURSPIORIIR FUNVVPORN VRN IOVPPORROOR IO 1FE| .. ...2,469,959 2,472,000 2,470,044 85 | e | e [ s 1.909 |...... 1.920 |JJ....... 09/20/2016. | 07/18/2023.
89119Z  AH 6 | TORONTO HYDRO CORP........ccoooorriirriineiisneiisneiisnsisnssisssssssssssssssnnns | ennvien | o [ eoviinniins | oo AFE| 610,004 610,004 3.550 |...... 3.560 |JJoo [ oo 9,330 | ..o 21,691 | 03/09/2015. | 07/28/2045.
892329 AP 8 |TOYOTACR CDAINC ...101.533 308,491 (711) 2.250 |...... 1.470 [MN...... ...3,409 | 09/01/2016. | 05/23/2019.
892329 AR 4 | TOYOTA CREDIT CANADA INC ...100.018 849,486 AB8 | e | e | s 1.800 |...... 1.820 (FA...... .15,300 | 02/11/2015. | 02/19/2020.
892329 AV 5 |TOYOTA CREDIT CANADAINC  ...ccooovviirricenne ..100.658 | ...........1,747,423 | .........1,736,000 | ............. 1,733,121 558 2.200 |.....2.240 |FA....... 19,096 | 02/25/2016. | 02/25/2021.
89353Z BZ 0 | TRANSCANADA PIPELINES LTD ...101.434 698,384 15 4350 .15,225 | 06/01/2016. | 06/06/2046.
918423 AM 6 | VW CREDIT CANADA INC ...100.017 .1,000,000 999,915 B7 | oo | e | s 1.600 16,000 | 06/18/2015. | 04/04/2018.
949746  RU 7 |WELLS FARGO & CO.......cooirriireieneiinreiiereeienesissesisssesissesisssessnsssssssnnne | coneeee | oo | cenvvnenes | e TFE | iii0000.2...509,000 | ..... 99.915 509,000 509,000 2.222 03/08/2016. | 03/15/2021.
949746 RX 1 |WELLS FARGO & CO......oevuviririinninerierissinesinsinesienississsssesssnsssenssness | eonnne | oo | cvevivennne | e IFE [ 1000000002..2,292,000 | ... 97.478 2,292,000 | . 2,292,000 12,975 05/10/2016. | 05/19/2026.
949746 SG 7 |WELLS FARGO & CO.....ccooourveirriiirriinceisneissneisnesssnssisnssssnssssssssssssnne | conneee | oo | cenvennnes | e IFE ] 00..1,853,000 | ... 98.108 1,853,000 | .....oo...cc. 1,853,000 | ..oooocvevniiiniiins v | e [ e [ s 2.508 10/20/2016. | 10/27/2023.
G0753U AX 3 |HEATHROW FUNDING LTD ..105.077 | .oooeeveen 1,211,538 | ... 1,153,000 | ..o 1,210,154 (22,042) | v [ e [ 4.000 09/08/2015. | 07/03/2019.
U60901 AC 6 |[MOLSON COORS INTL LP ...100.866 578,923 44 2.250 v 13,028 | 09/11/2015. | 09/18/2018.
111021 AK 7 |BRITISH TELECOMMUNICATION ...100.608 . 999,571 95 | e | e | s 2.350 |.....2.370 |FA.....| cc.....8943 | L. 23,500 | 02/11/2014. | 02/14/2019.
22546Q AP 2 |CREDIT SUISSE NEW YO ...100.063 . 11,500,000 | ..ocoevenee 1,502,613 (292) 3.625 .54,375 | 08/04/2015. | 09/09/2024.
25156P AV 5 | DEUTSCHE TELEKOM INT FIN......ccoocoooviiiviniiinnicisnnissnniissicssnisssnesssnesssnnes | coneees | G i1 [ 2FE | 002,499,850 | ... 95.585 ..2,389,625 .2,500,000 2,499,856 [ R [FRRIRIRI PR 2.485 . 1 09/13/2016. | 09/19/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. . XXX ..442,297,261 432,202,575 | ........ 434,295,614 | ............. 74,132 | ......... (611,514) | oo (] IR 0] XXX ....13,604,842 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
76110W  MB 9 IRESIDENTIAL ASSET SEC 200.........coueiiieiiieesieieseieseie s | ....... ‘ | ............ | ..... 5FM | oo 670,743 |..100.917 | ..ccccoouennes 1,291,127 | oo 1,279,395 758,560 | ....ovoiniiienniinnns | e 53,527 | ..oviiiiiniiiinii v | 6.480 |...17.020 [MON... | ......... 13,879 | ..o 89,307 | 01/31/2003. | 09/25/2031.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.... 670,743 XXX | s 1,291,127 | oo 1,279,395 | v 758,560 |.......... 0 53,527 | covererrnnnn 0 0 XXX XXX XXX | s 13,879 | e 89,307 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
12592G BD 4 [COMMMORTGAGE TRUST oo | eevie | oo | eevennienns | v M| e 2,757,193 |...104.088 | .............. 2,755,800 | ...cccooneee. 2,647,567 | . 2,744,298 | ...cccooevriricnns [ i (12,433) | oo [ [ 3.796 |...... 2.800 |MON...| ...........5,863 | ....... 100,502 | 11/24/2015. | 08/10/2024.
12592P  BE 2 |COMM MORTGAGE TRUST .o | e | oo | cvnvinnis | oo M| 1,008,438 |...101.766 | ............. 1,017,660 | .........ccc. 1,000,000 | .....coceeec 1,007,395 (994) | oo [ e [ e 3.378 |..... 3.160 [MON... | ... 1971 | oo 33,780 | 11/23/2015. | 10/10/2024.
12593F  BD 5 |[COMMMORTGAGE TRUST = ooiiiiiieieceseneseseseseisesessessisenesienens [ cviies | e | oveneiiiene | oeee 1FM ...5,149,761 | ...103.895 5,194,750 | ..... .5,000,000 ...5,144,320 (3,594) [ c.ooovverrviieeies [ e | e 3.708 |...... 3480 [MON...| .......10,815 | ....... 185,400 | 06/12/2015. | 07/10/2048.
17321 AD 6 |CITIGROUP COMMERCIAL MORTGAGE TRUST........cccooimmmvimnmiiinniiisneiianns | ceves | o [ cvvinniins | oo 1FM ..7,771,375 | ...108.965 ..7,660,240 | ... .7,030,000 LTTA1,081 | [ (19,410) | v | e [ e 4371 |.... 3.560 |[MON...| .......17,925 | ....... 307,281 | 08/27/2015. | 09/10/2046.
17322A  AD 4 | CITIGROUP COMMERCIAL MORTGAGE TRUST.........cosvvvemieriinmeimeneeieneinns | oveeee | oo | cevviienis | e M| e 6,812,835 |...106.258 | .............. 6,906,770 | ..oovvvrnes 6,500,000 6,737,098 | ...oocverrerceririnens | e (33,070) | oovvererercrrirs | cevevieeeeieeeiieenns [ e 4.023 |..... 2.940 [MON... | ........15,254 | ... 261,495 | 09/26/2014.| 01/10/2024.
46625Y CV 3 |JP MORGAN COM MTG 2004-LN......ccccovviiiiiinnicrieninnisiisniesiesisniieninens | evieee | oo | cvsriieis | v TFM | 93,184 |...100.249 | ....... 96,243 | ....... 96,004 | ....... 93,675 1347 | e | v | e 5.115 |..... 5.340 [MON... | .o 409 | e 4,911 | 06/13/2008. | 07/15/2041.
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46643T BJ 0 |JPMBB COMMERCIAL MORTGAGE SECURITIES.........coocosiimmiirmernerirneinnns | eeeee | oo | cevvrennee | oo M| 5,047,070 {...102.320 | .............. 5,116,000 | .............. 5,000,000 5,041,550 (5,507) [ coooevererriienies [ e | e 3.4% | ... 3.240 [MON... | .....7,765 | ........ 174,715 | 12/22/2015. | 12/15/2024.
61766E BE 4 |[MORGAN STANLEY BAML TRUST  ......ooiiiiiiiriiinniisnniissnississnsisnsiinnns | cvvie | o [ covinniins | e 1FM ...2,059,893 |...100.190 ..2,003,800 | ..... .2,000,000 2,058,952 (941) 3.325 |...... 3.090 |MON... | .ccc0eeerni2,956 | cooovnes 38,792 | 04/22/2016. | 05/15/2049.
92890K  BA 2 |WFRBS COML MTG TR.....ooiiiiiiirriirieiiseeiesesiesesissssisessssssssssssssisessssnnnes | cenee | o [ covveeneiins | eoons 1FM ...6,754,424 |..103.419 | ... ..6,558,833 | ..... .6,342,000 | .......cco... 6,748,636 (4,201) [ oo [ e | e 3752 |..... 3.340 [MON... | .........10,576 | ........ 164,807 | 06/29/2016. | 09/15/2057.
92938V AQ 8 |WF-RBS COMMERCIAL MORTGAGE TRUST.......cccovvmrinrimrrernnreeersssisnnnnes | eovene [ [vervvninnes | e M| e 7,821,631 |...106.063 | .......c....e 7,954,725 | ..o 7,500,000 | ...covenene 7,802,874 (7,811) | o v [ s 4101 |...... 3.770 |MON...| .........13,670 | ........ 307,575 |09/11/2014. | 03/15/2047.
92939F AU 3 |WF-RBS COMMERCIAL MORTGAGE TRUST.........cosvvvmmrimmeeiinmeisenensenenines | cevees | o [ cevieeiins | oo 1FM ...8,408,762 |...103.357 ..8,268,560 | ..... .8,000,000 8,397,571 [CALL0XD ) SNSRI PR I 3678 |.... 3.280 [MON... | .......13,077 | ....... 232,940 | 05/20/2016. | 08/15/2047.
94989A AU 9 |WELLS FARGO COMMERCIAL MORTGAGE TRUST. e | e | e 1FM ...7,580,645 |...101.197 | ... .7,488578 | ..... .7,400,000 | ..oooonees 7547377 | oo | s (18,847) | ...vverrrverriins | cerrvierriineniieenns [ e 3405 |..... 2.860 [MON... [ ... 11,199 | ... 251,970 | 11/24/2015. | 12/15/2024.
94989C AX 9 |WELLS FARGO COMMERCIAL MORTGAGE TRUST........ccovvvimmmiimnniinniinns [ eviene [ oo | overiiiens | o M| 7,133,849 |...100.155 | .............. 7,010,850 | ..ocvveneve. 7,000,000 | ............. 7,127,434 (3,586) [ ..ooovverriernnies [ e | e 3.166 |...... 3.010 [MON... | ..........9,850 | ....... 221,620 | 09/29/2015. | 02/15/2048.
94989K AV 5 |WELLS FARGO COMMERCIAL MORTGAGE TRUST........cooouivvimmrivmnniienies | e | o [ eovieniins | oo 1FM ...5,149,810 |...103.176 ..5,158,800 | ... .5,000,000 | ..o 5,144,178 (3,793) 3.637 |..... 3.400 |MON... 8,082 | ........ 181,850 | 06/19/2015. | 06/15/2048.
94989W  AS 6 |WELLS FARGO COMMERCIAL MORTGAGE TRUST......covvririnrinreransnninnnnnees [nnnne [ oo | eervernnns | ave 1FM| .. ...5,104,554 |...103.582 | .... .5,075,518 | ... .4,900,000 5,100,235 (3,914) 3.69 |.... 3.370 |MON... | .... 8,047 | ........ 161,656 | 07/20/2016. | 11/15/2048.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUHIES............c.irieiiriiioriiisri s | i 78,653,424 XXX | 78,267,127 | ....cccco... 75415571 | ..ccccoeen. 78,436,654 | ...ccooovoiiinen. [ (124,255) | ...ovvoerienand 0 [ XXX XXX XXX | o 137,459 | ... 2,629,294 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00104U  AC 2 |AEP TEXAS CTR FDG 2012-3.....ccccovireiimeiinniireisneissesessssissssssnnsssnnsens [ evinne | oo | ovvniiinns | oenees 1FE| o 7,016,307 |...102.044 | .............. 7,143,080 | .......cc..... 7,000,000 | ............. 7,018,797 (827) | oo [ e [ 2. 2.844 [ .2.790 |JD....... | ... 16,595 | 199,143 | 11/19/2015. | 03/01/2026.
00110A  AE 4 |AEPTEXAS CTRFDG .ooccooiiieieiceiieceisesesissesiesesiesssiesssissesienesins | eenvi | o [ eevmeniins | e 1FE| 2,174,332 |...104.976 | ............. 2,016,589 | ............. 1,921,000 2,121,400 (52,046) | ....oooorvverrres | e [ 205,306 [......0.200 [ ... | -..en..50,967 | e 101,934 | 09/30/2015. | 07/01/2020.
02582 GS 3 |AMERICAN EXPRESS i | evnnis | e | oevenenes | vevens 1FE ...1,999,960 |...100.108 ..2,002,160 | ..... .2,000,000 2,000,000 | ...coreerrimrniiiriiens v [ [ [0 1.290 11,0980 [MON... | ... 1,147 | e 27,300 | 06/24/2014. | 01/15/2020.
05522R  CU 0 | BANK OF AMERICA CREDIT CARD TRUST.........cosruummirimrnrirmnnrimnneinnneinens [ evieee | e | overiiiens | cevees 1FE| .. ...5,999,280 |...100.090 | .... ..6,005,400 | ..... .6,000,000 | ..... 5,999,503 A30 | | v | 0000 1.360 [0 1.360 [MONL.. | ... 3,627 | e 81,600 | 04/22/2015. | 09/15/2020.
09658U AD 1 | BMW VEHICLE OWNER TRUST .....comiiriimriiniriineiinssisnsessssesssssssssssssnsenes [ evenee | er | covereiinnns | oevees TFE | i 4,599,506 |...100.340 | .............. 4,615,640 | ..coocrvennn 4,600,000 | ..o 4,599,676 76 | oovevveeevieeninns | v [ 201500 | .....1.500 | MON... | ...........8,900 | .......... 69,000 | 10/08/2014. | 02/25/2021.
12632X  AD 0 |CHN EQUIPMENT TRUST  ...oooiiiiiiiiiiiciisrisssessessssissssssssssssniessnssens | ovenee | oo | cevveisnnes | covens 1FE ...9,996,555 |...100.057 ....10,005,700 ...10,000,000 | . 9,998,394 B850 [ [ e | 00001650 [......1.660 [MON... | ...........6,875 | ........ 165,000 | 10/16/2014. | 10/16/2018.
14041N DX 6 | CAPITAL ONE CC TR 2007-7A.........coorverriirremieneeierenessesissessssesissesissenins | eenves | o [ covoveniiins | oreee 1FE ...5,674,609 |...103.274 5,000,000 | ......cccc... 5,251,767 | covveeveveceivecci [ v (68,311) | ..ovverrerererires | cevevrernivseniiennns [ 2005750 [..2.920 [MON... | ... 12,778 | ......... 287,500 | 02/24/2011. | 07/15/2020.
14041N EV 9 | CAPITAL ONE MULTI-ASSET EXECUTION TRUST.........oovrviimniiinniiinniiinnns | conis | o [ cvvinniins | e AFE| 4,499,797 |..100.556 | ............. 4,525,020 | ... 4,500,000 | ....c.co..... 4,499,838 25 | oo | eenrverienissiinnnns | 2002.2.080 |......2,.080 |[MON... | .......e...4,160 | .......... 93,600 |05/12/2015. | 03/15/2023.
152000 AD 9 |CENTERPOINT ENERGY TRANS........cccomivrieemerinnrnerieresenissessessssssnenins | veveee | oo [ covverinenes | onees 1FE ..1,125,041 |...100.731 11,168,021 | ............. 1,156,184 3,670 | oo [ everirerirneenseinnns [ 0005170 [1....5.860 | FA..ooit| 25,161 | e 60,387 |08/17/2007. | 08/01/2019.
15200W  AC 9 | CENTERPOINT ENGY TRANS 20.........cccvmiimriierinninniiisiineienissisnisssiesnis | vens | oo | evvvnniinns | e 1FE ...4,999,965 |...102.523 .5,000,000 5,000,000 | ..ooovvveirireririnns | e | e | | 203028 [1....3.020 |AO...... | ... 31,964 | L. 151,410 | 01/11/2012. | 10/15/2025.
161571 FK 5 |CHASE ISSUANCE TRUST  ...oiiiiiciieceeseeiecesesessesesiesessseseseesesesenenes | o ..6,939,721 | ... 99.638 ..6,974,660 | ... .7,000,000 6,966,471 212,084 | | e | 20001580 {01930 [MON... | ...........4,916 | ........ 110,600 | 09/26/2014. | 08/15/2019.
161571  FQ 2 | CHASES ISSUANCE TRUST. 7,343,752 | ... 99.285 ..7,396,733 7,358,849 11,191 60,920 | 11/24/2015. | 09/16/2024.
17305 EE 1 | CITIBANK CREDIT CARD ISSUANCE TRUST........coovviiimriinniinniiinnissniiins | s .10,862,500 |...104.491 ....10,449,100 . 10,311,171 (85,097) | ...vvvrriereiins | cerriinniisnniiinns [ 205,350 | .....3.570 [FA.......{ .......214,000 | ........ 535,000 |03/25/2010. | 02/07/2020.
17305 FM 2 | CITIBANK CREDIT CARD ISSUANCE TRUST.........coovviiimiriiniriirnriesneiinniiins | s ...7,050,930 |...103.301 .7,231,070 | ..............7,000,000 | ............. 7,045,728 (5,837) [ cooorereererrenees [ ereeerieneiiieniiins | 0000.2.880 [1.....2.580 [JJuciins | ..en.89,600 | ... 201,600 | 12/22/2015. | 01/21/2021.
254683 AC 9 |DISCOVER CARD EXE TR 2007... 2,958,906 |...103.204 ..3,096,120 . 2,987,175 3,677 04/15/2008. | 03/15/2020.
254683 AY 1 |DISCOVER CARD MASTER TRUST L....coiiuuiriiimnirienicereeiseseniesesesesseesns | eoneees ..4,681,275 | ..... 99.952 4,687,749 | ............4,690,000 | ............. 4,683,438 1,255 03/30/2015. | 01/18/2022.
254683 BK 0 |DISCOVER CARD EXE TR 2014 ...3,998,238 |...101.103 ..4,044,120 3,998,802 232 07/29/2014. | 12/15/2021.
31679D AD 8 |FIFTH THIRD AUTO TR 2013, 5,095,269 |..... 99.974 ..5,094,221 . 5,095,437 (704) 03/19/2013. | 04/15/2019.
43813N  AD 8 |HONDA AUTO RECEIVABLES OWNER..........cccoovummrnnenae ...6,449,336 |...100.186 ..6,461,997 .6,450,000 | ............ 6,449,504 103 05/13/2015. | 08/23/2021.
43814G  AD 2 |HONDA AUTO RECV 2014-2........ovuiriieiiiriieieisrissiesssississssssssssssesssssssnes | avvnees ...5,999,444 |..100.125 ..6,007,500 | ..... .6,000,000 5,999,681 91 05/13/2014. | 05/18/2020.
44614D  AD 9 |HUNTINGTON AUTO TRUST. 5,374,800 |..... 99.563 ..5,351,520 .5,375,000 5,374,803 3 11/28/2016. | 04/15/2022.
44890R  AD 3 |HYUNDAI AUTO RECV TR 2014........oviiiiiciiciiecicicnicsseeicsssissiissiiens | s ...2,999,348 |...100.185 ..3,005,550 | ... .3,000,000 2,999,685 115 01/28/2014. | 08/15/2019.
44890W  AD 2 |HYUNDAI AUT RECEIVABLES TRUST .......cocooiiiiiiniiinniiiniisneissneisnsiienens | cois ...2,999,992 |...100.148 ..3,004,440 | ..... .3,000,000 | . 2,999,995 1 01/14/2015. | 07/15/2020.
47788M AD 2 |JOHN DEERE OWNER TRUST ...6,999,913 | ..... 98.802 | .... 6,916,140 | ..... .7,000,000 | .....oouce 6,999,922 10 02/23/2016. | 01/15/2023.
50116P AD 2 |KUBOTA CR OWNER TR 2014-T.....coviiviriieinereieirssiesesississssssesssssessensnnes | wenene 5,499,773 |...100.256 | .....ccvveuvs 5,514,080 | .cooovvns 5,500,000 5,499,879 33 06/23/2014. | 07/15/2020.
50116W AD 7 |KUBOTA CREDIT OWNER TRUST.......cooouirririiiceiiineeieseeissseeeesessesesienes | conns ...3,499,185 | ... 98.903 | ..............3,461,626 | ... .3,500,000 3,499,232 47 07/26/2016. | 10/15/2022.
587729 AD 6 |MERC-BENZ AUTO RECV TR 20.......coocmmrvirrriirriisnissnssisssisessesessessssiens | eeees ...5,508,937 |...100.126 | .... ..5,506,930 | ..... .5,500,000 | . 5,506,125 (1,532) 01/29/2015. | 11/16/2020.
58772P  AE 8 |MERCEDES-BENZ AUTO RECEIVABLES TRUST.........cccoovvimimiiinnriiinniiinnis | oo 4,999,027 |..100.544 | ............. 5,027,200 | .cocoeeeeen. 5,000,000 | ............. 4,999,374 243 07/15/2015. | 06/17/2019.
65477TW  AD 8 |NISSANMOTOR ACCEPTANCE  ...cooiiiiiicieceeeeeeseneseseieseiieneiis | e ...5,499,172 |...100.483 ..5,526,565 | ..... .5,500,000 ...5,499,432 A31 12/03/2014. | 03/15/2021.
65478A  AE 3 |NISSAN MOTORACCEPTANCE ..o | e ..7,658,272 |..... 99.995 | ... ..7,659,617 | ..... .7,660,000 | .. ...7,658,595 265 10/07/2015. | 02/15/2022.
89231M  AD 7 | TOYOTA AUTO RECEIVABLES 2........ccoiiiviieiiiiceiineiseceieseeiesesiesssisennens | e 4,999,367 |...100.131 | ............. 5,006,550 | .....cc.co.... 5,000,000 | ............. 4,999,700 119 03/11/2014.| 06/17/2019.
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92867P  AD 5 | VOLKSWAGEN AUTO LOAN ENHANCED TRUST........cooouiimiinnniinnniinnniinnis | conies | o | covnnniiins | v 1FE | 6,489,208 | ..... 99.802 | ..o 6,487,130 | ..oocooeneen. 6,500,000 | ............. 6,493,650 1,902 | .o | | e 1.160 |...... 1.210 [MON... | .ccocccc 2,304 | .......... 75,400 | 08/28/2014. | 03/20/2020.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. ..o | i 171,991,717 XXX 171,690,616 | .......... 170,409,566 | ......... 171,072,207 | ..o | e (177,701) | .. XXX XXX XXX | o 551,285 | ... 3,587,760 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).......... ..o | oo 687,893,879 XXX ..693,546,131 | ......... 679,307,107 | ......... 684,563,035 | ... 74,132 | ........ (859,943)| .. XXX XXX XXX | ... 5,085,156 |....19,911,203 XXX XXX
Totals
7799999. Total - ISSUET OBlIGAtIONS. ... s | ceneee 1,008,592,875 XXX | e 1,008,172,220 | .......... 974,903,575 | ......... 999,850,591 | ... 74,132 | ... (3,182,409) | ...oocoovvrenn, 0 0 [ XXX XXX XXX | ... 8,678,459 | ....25,643,316 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHES. ... e iiriiisieisisiiasiiesiseis i sssssnsssisssnsenesens | csersans 145,395,029 XXX [ s 148,679,843 | .......... 140,906,419 | ......... 144,100,892 | ...oooccvvviiecnn0 | L (1,056,614) | .oovvoevinnneas (] [ 0| XXX XXX XXX | oo 674,991 | ... 4,856,972 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUNILIES.............coov..iireoseeesseveseseeessesssseessssssssssssssseessssssssessssseessssssseessssssnsess | cosssneees 78,653,424 XXX | 78,267,127 | ..ooccccooe. 75415571 | oo, 78,436,654 | ...ccoocoovncienn0 | s (124,255) | ...oovvccniiennnnd (] I 0] XXX XXX XXX | o 137,459 | ... 2,629,294 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUNHIES. ..........ruuiiiiiiiiiiiiss s | e 171,991,717 XXX | e 171,690,616 | .......... 170,409,566 | ......... 171,072,207 | oo | e (A77,701) | oo 0 0 [ XXX XXX XXX | oo 551,285 | ..... 3,587,760 XXX XXX
8399999,  Grand Total - BONGS.............cvuuiviriiriiiiiiniiieie it senseninns | oenias 1,404,633,045 XXX | e 1,406,809,806 | ....... 1,361,635,131 | ...... 1,393,460,344 LT4132 | ... (4,540,979) | ....cooevennnn. (V)] [ 0] XXX XXX XXX |...10,042,194 |....36,717,342 XXX XXX
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Ci Stocks - Industrial and Miscellaneous (Unaffiliated)

00206R 10 2 |AT&TINC et | e | aee | e 140,000,000 | ioiineee...5,954,200 | ... 42.530 | .... .5,589,487 48,000 | ..o 364,713 ..364,713 L | 10/05/2016.
00287Y 10 9 [ABBVIE INC....coouiieiiieiieineiieeiesisess s st sssssssssessesssssssssssssnsnes | onsinns ceernennnen 3,757,200 | e 62.620 | .... ..3,757,200 | .. .3,348,018 |.......... 102,600 | .ooouermrererirerierines 409,182 ..409,182 L | 03/03/2016.
00724F 10 1 | ADOBE SYS INC.....ovoiiriiiiieirieieierissisesisississssssssssssesssssssssenssssssssssessssssssessnss | seenens o | e 15,000.000 | ....ccoreeeee 1,544,250 | ....... 102.950 | ..covveriinnne 1,544,250 | ..cocverienane 1424124 | oo et e 120,126 .120,126 L | 06/22/2016.
01626P 40 3 |ALIMENTATION COUCHE TARD........ccoomivmmrmmeemeresnersensessseesssssssssessssensesssssenns | coveenne | 581,221 | ........ 60.880 | ..... 581,221 |. 494,602 2,899 | .o 9,865 9,865 U | 06/24/2016.
02079K 10 7 [ALPHABET INC...coouiiriirciisiieiieeie st ssesisenes | eneinne ..18,103,810 | ....... 771820 | oo 18,103,810 | ..covevevnve. 7,950,866 | ....oovveiiriiiriiciiiens | e | s 414,180 .414,180 L | 01/08/2016.
02079K 30 5 [ALPHABET INC.....oivirieriiirieiiceie et essssssssssesssenes | evniens 16,165,980 | ....... 792.450 16,165,980 BTBA,88E | ..o | e | e 294,576 ..294,576 L | 01/20/2012.
023135 10 6 | AMAZON COM INC.....ooriirrirririineiieiiesie st isessesssssssssssinns | sesneens 53,240,770 | ....... 749.870 53,240,770 12,665,645 | ..vvueeeeererirriieeiies | e | e 5,252,580 5,252,580 L | 04/29/2013.
031162 10 0 |AMGEN INC....covviviniiieiieriicinnieierissiessssssisnsssesssssesessssssessessssssesssessssssnsesses | vonerene | oor | oenenenn 10,000,000 | vovnceeenn 1,462,100 | e 146.210 | ...............1,462,100 | ...............1,697,562 | .......... 40,000 (161,200) (161,200) L | 11/07/2014.
032511 10 7 |ANADARKO PETROLEUM CORP ......110,000.000 .69.730 5,500 16,500 3,929,221 3,929,221 L | 01/27/2016.
036752 10 3 |ANTHEMINC IV [ 30,000.000 | ...............4,313,100 | ....... 143.770 ..4,313,100 | ..............3,700,782 | .......... 19,500 612,318 .612,318 L | 10/06/2016.
037833 10 0 | APPLE COMPUTER......coostiimririiiiinitienienissesessesssieniensssessssssssssessenssssessssens | sereens [V [ 65,000.000 | ...............7,528,300 | ....... 115,820 | coovvieirinns 7,528,300 | .. .2,058,685 |.......... 144,950 | .ooovveorrerirnireriens 686,400 ..686,400 L | 10/04/2010.
038222 10 5 |APPLIED MATERIALS ....ooiiiiiiiireeineine ettt ssesssesssens | sesneens [ I 450,000.000 | .............14,521,500 | ......... 32.270 14,521,500 | .. .8,401,500 | ... 5,000 180,000 | .ooouermreeernireninees 6,120,000 6,120,000 L | 05/12/2015.
053332 10 2 |AUTOZONE INC....oooviririririrerieiisinsiesssssesssiseessssssssiessssssssessssssssssessnnsns | seenens e | e 4,000.000 | ...............3,159,160 | ....... 789.790 | ....o0eere.3,159,160 | .o 3,001,902 | ..o | e 157,258 .157,258 L | 10/19/2016.
060505 10 4 |BANKAMERICA CORP B I 300,000.000 .22.100 . 4,370,850 22,500 22,500 2,259,150 2,259,150 L | 08/01/2016.
084670 70 2 |BERKSHIRE HATHAWAY INC DE........cccoviiriinriniieriirsisnsiersnsseiensssssssesssessssnsens | aennene PO I 200,000.000 | .............32,596,000 | .......162.980 | .............32,596,000 | ............. 16,496,346 | ..o | e 6,188,000 6,188,000 L | 04/05/2013.
09253U 10 8 |BLACKSTONE GROUP L P.......cocoviriirimrricriieereriniii SOOI IR [V I 215,500.000 1,533 356,437 | ..oveerrerercenne (476,255) (476,255) L | 04/18/2013.
101137 10 7 |BOSTON SCIENTIFIC CORP.......cocstiiiimirieiierireeiseiseise s isessssissessssssessssnes | eseinne e | s 250,000.000 | ...............5,407,500 | .......21.630 | ...cccccecc.5,407,500 | .ovoirrennn 3,619,445 | oo | v | e 797,500 ..797,500 L | 01/15/2015.
110122 10 8 |BRISTOL MYERS SQUIBB CO. [ T 34,200 | .ovveriereeeens 259,603 ..259,603 L | 10/10/2016.
125509 10 9 [CIGNA CORP - 2,600 (581,600) (581,600) L | 01/26/2016.
126650 10 0 [CVS CORP......cooiiiiiiiiiicneie ettt nsenssssns | soeniaes [P 120,000.000 ...9,469,200 | .. 102,000 (1,649,127) | covovvrveereisisnines | e (1,649,127) L | 10/03/2016.
151020 10 4 [CELGENE CORP ettt esesssssssessnsens | oveinne IV I 118,000.000 | .............13,658,500 | ......115.750 | ...cccoo..ce. 13,658,500 | .....ccoernee. 7,900,078 | ovovvereirrireereriiens | ereeeeriesieneeeesseins | e 200,928 ..200,928 L | 10/17/2016.
156782 10 4 |CERNER CORP......cooitiiiiiiiicieeieeise sttt | eneinne e | e 50,000.000 | ...............2,368,500 | ........47.370 | ...... 2,368,500 | .. 2,932,135 | oot | e | e (563,635) (563,635) L | 06/30/2016.
17275R 10 2 |CISCO SYSTEMS INC.......vorvieiirirrieieeissiesiesiessesisssisesisssssessesssssssssinns | serneees OV I 210,000.000 | ...............6,346,200 | .........30.220 | ............... 6,346,200 4,684,142 207,900 | ..coovrrvnieriniinnns 643,650 ..643,650 L | 11/13/2015.
172967 42 4 |CITIGROUP INC.....coivieririireeineieiiesieeeseesssise s ssssssssssssssssssns | oneinne IO I 630,000.000 | ... . 37,440,900 | .. 23,069,183 |.......... 238,600 | ..o 5,125,640 5,125,640 L | 10/17/2016.
191216 10 0 [COCA COLA CO...coovvoiiiiiiiiriii s | onniane | 210,000.000 | .....cccoonee 8,706,600 | ........41.460 | ............... 8,706,600 | .............. 6,242,850 |......... 294,000 | ..oovvvvrrirnniinnienns (315,000) (315,000) L | 08/30/2012.
192446 10 2 | COGNIZANT TECHNOLOGY SOLUTION......ccorvermrmmrrmerierisensneseesesssensenssenes | oveenne IO I 215,000.000 12,046,450 12,046,450 WA2041.275 [ s | e (390,828) (390,828) L | 09/30/2016.
20030N 10 1 |COMCAST CORP CL A.....iiiiiiiieiiniiieeiesisseisssissssse s ssesssssssssians | aevsnees e | s 250,000.000 17,262,500 17,262,500 | .. ..10,192,789 |......... 242,500 | ..coooooiiviiieiiins 2,900,425 2,900,425 L | 04/26/2016.
22822V 10 1 |CROWN CASTLE INTL CORP s | s IV I 150,000.000 13,015,500 13,015,500 | .. 6,773,319 142,500 531,000 | ..covvrrrerierirrireiene 48,000 48,000 L | 10/09/2012.
25179M 10 3 | DEVON ENERGY CORP........cocmiririmeiierirneinesiseessesissesessssessssssssssssssssssenns | seseeens IO I 280,000.000 | ... 12,787,600 12,787,600 | .. 7,573,736 16,800 100,800 | .o 4475904 | oo | e 4,475,904 L | 01/25/2016.
254687 10 6 | DISNEY WALT CO...ouvvrreiriiriiiieisiessieie s sssissssssssssssessessssssssesssssnnsns | avnnine | e 370,000.000 | ....ccoeuee 38,561,400 | .......104.220 | ............. 38,561,400 | ............. 16,644,849 288,600 525,400 | .o (318,200) (318,200) L | 05/08/2013.
25470F 30 2 |DISCOVERY COMINICATIONS ... ST SRROIR IR [V [ 95,000.000 ....2,544,100 | .........26.780 | ...... 2,544,100 | .. 2,810,100 | ovvoevrerrerereeneriens | e | s 148,200 ..148,200 L | 05/07/2013.
263534 10 9 |DUPONT (E.I.) DE NEMOURS.........cosmivirriirriierisssisneeiissesssssssssssssssssesssens | anviens IV 180,000.000 .13,212,000 | .........73.400 | ..cccooneee 13,212,000 | ....ccooouee. 10,059,585 | .......... 228,000 | ..cooovrrrerireririiens 2,383,804 2,383,804 L | 10/25/2016.
278865 10 0 |ECOLAB INC......oiviiiiciiniiiceinineiieiiessiesiesssssessessssssessenssesssssssssessssessesssens | ovenie | one | coneveo 42,500.000 . 4,538,660 15,725 52,500 | .ovvorreerierieniiniianns 403,298 ..403,298 L | 02/23/2016.
29414D 10 0 |ENVISION HEALTHCARE [ I 106,880.000 | ...............6,764,435 | .........63.290 | ...............6,764,435 | ............... 7,221,018 | coveoeeeeieeineieriens | eeeeneeiessesiseesensns | neessseesss e (456,583) (456,583) L | 12/01/2016.
30219G 10 8 |EXPRESS SCRIPTS HOLDINGS CO....covvrivriririeisiieierisissesessssssesssssssssssssenss | versees 140,000.000 | ...............9,630,600 | .........68.790 | ...............9,630,600 | ............... 7,242,255 | ..o | et | et (2,606,800 | . (2,606,800) L | 04/30/2013.
31428X 10 6 |FEDEX CORP RSSO 40,000.000 2,780,876 16,000 52,000 1,488,400 |. ..1,488,400 L | 10/03/2011.
369604 10 3 | GENERAL ELEC CO....oouiiuiiiiriiiciieeieiieiieseeesss st sssssssssenns | seseeens 350,000.000 . 8,148,345 84,000 322,000 157,500 ..157,500 L | 02/20/2015.
37045V 10 0 | GENERAL MOTORS......ccouuiuieririrnireeiseesiesiessesessessssssessesssessssssssssssssssesssenes | senneens [V I 150,000.000 ..5,226,000 | ...oovirrnen 5,218,090 |.......... 282,000 | ..ovvrrierierirrireene 124,500 ..124,500 L | 01/14/2015.
375558 10 3 |GILEAD SCIENCES oot ssessssstsnssnens. | seseeens [V [ 30,000.000 ..2,148,300 | .. 2,228,478 14,100 | o | e (80,178) (80,178) L | 10/25/2016.
38141G 10 4 | GOLDMAN SACHS GROUP INC.....c.ovuviriieiririreriiisiesierssseesessssssssesssssssssssnens. | vevsees I 60,000.000 | .............14,367,000 | ....... 239.450 | ... 14,367,000 | .. 6,360,579 39,000 130,000 3,654,459 3,654,459 L | 10/17/2016.
42809H 10 7 |HESS CORPORATION oooiiciceneineiseeisssessesssseesssssssnssessessssesssssssssssnes | sevsnens | oe | ceveee 200,000.000 ..12,458,000 .62.290 .12,458,000 | .. 9,344,545 50,000 62,500 3,113,455 3,113,455 L | 10/26/2016.
438516 10 6 |HONEYWELL INTLINC......ccoiiiiiiiiiiniiiciisniscsieiississssssissiissssssiesssenss. | eoenens | oee | e 200,000.000 23,170,000 | ....... 115.850 23,170,000 | ......ccc...... 9,607,921 |.......... 490,000 2,511,001 2,511,001 L | 07/18/2014.




XAF

Annual Statement for the year 2016 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's

F Rate per Other-Than- NAIC

or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market

ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B./ACV. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB./A.C.V. (a) Acquired
452308 10 9 |ILLINOIS TOOL WKS INC.....couiimierrireircerneiseiseissesissessssesseisssssssssesssessssessens | wonnrene | ane | conerenn 90,000.000 | ...covvrenee 11,021,400 | ....... 122460 | .....conc.... 11,021,400 | ..cooevernees 4,157,199 | ... 207,000 | ..o 2,680,200 2,680,200 L | 06/14/2010.
46120E 60 2 |INTUITIVE SURGICAL INC.......cvvvomriirierirereeeiseiseriesiessssessesssssssessessssessenies | oveeene B I 5,400.000 ..3,424518 | ....... 634.170 | ..covvvrrnne 3,424,518 2583779 | oo | reveeeeseeisssssnieniens | e 475,254 .475,254 L | 10/27/2014.
46625H 10 0 |JP MORGAN CHASE & CO.....oorvmrirriieririneeserissssessesesssessssssssssessessssssssssns | sevsnene | oe | ceveee 195,000.000 | ... ..16,826,550 | ......... 86.290 | ... 16,826,550 | .. .8,632,795 347,360 | ..o 3,950,700 3,950,700 L | 04/30/2013.
49456B 10 1 |[KINDER MORGAN INC.....c.couiiriiiiniriieirisieiensssisessessssissssssssssssssessessssssessssseness | soverens | ane | evveees 200,000.000 | ...c.ccorenee 4,142,000 | ......... 20.710 | oo 4,142,000 | ......cooveuve 3,290,780 | .......... 70,000 | .ooveveieercieirieienas 851,220 ..851,220 L | 06/07/2016.
526057 10 4 |LENNAR CORP.......cooomiriirimirirerienrieeiesisssesesisssssessesssssssssssssssessesssesssssssssssnes | soneens | vee | woeeees 300,000.000 12,879,000 10,404,660 48,000 | ...oeoureerrierirerireenne (1,794,000) [ ...vvvvverreriereecen [ v (1,794,000) L | 06/04/2015.
532457 10 8 |LILLY (ELI) & COuciuiiiciiciiciineicsncisesisissiesssisssssssisssssssssssssses | sennis | onn | conniins 70,000.000 5,148,500 .5,441,536 127,500 | oo (293,036) (293,036) L | 03/03/2016.
548661 10 7 |LOWES COSINC.....covvurirriieiieiniiiesieritesseissisesiesssessensssssssesssesssssssessssssons | sevneens | oee | eovenes 110,000.000 | .....c.ee.....7,823,200 | .00, 71120 | i 7,823,200 7,493,449 | ... 138,600 | .ovvevvveverrieririniins (541,200) (541,200) L | 08/03/2015.
58155Q 10 3 | MCKESSON CORP......cciieuiuiirneireeieineesssessssssesssssssssssssssssssesssesssssssssssssssnns | aevsnene | oe | ceveeee 130,000.000 18,258,500 16,732,769 36,400 126,000 | oo (6,092,071) [ .ooevnereererrerieeens [ e (6,092,071) L | 02/25/2016.
58933Y 10 5 |MERCK & CO INC.....cooiiiiiiiriireiieniiiisiiesiesessssssisssisesssssssessssissssns | connene | eee | wovenes 450,000.000 26,491,500 16,192,942 211,500 828,000 | ..ovvrrrrrrieriririnns 2,722,500 2,722,500 L | 04/28/2010.
609207 10 5 |MONDELEX INTLINC NPV A.....cooiiviririeirneeisirineriessssessessssssssssesssessssesssssnns | eovneens | vee | eoveees 180,000.000 ,979,400 131,100 (91,800) (91,800) L | 07/15/2014.
61166W 10 1 |MONSANTO CO ....oouiiiciiiiiiriseiesisississisessssssesssssssisssssssssssenss. | onniens | eon | ooviens 180,000.000 18,937,800 | .. 324,000 906,528 ..906,528 L | 09/06/2016.
617446 44 8 |MORGAN STANLEY DEAN WITTER&CO........ccovrurmrimrrieriererenieiseriensinessenennes | overie | ene | covereen 80,000.000 ..3,380,000 | ..covvvirineee 1,952,680 |.......... 44,000 | .o, 1,427,320 [ ..o | v 1,427,320 L | 04/06/2016.
654106 10 3 [NIKEINC-CLB oottt sssssesssssssssessessssesssnins | eeneens | oee | eoeeees 135,000.000 ...6,862,050 7,697,504 24,300 26,400 | ..oooeorrienieiens (835,454) (835,454) L | 09/13/2016.
674599 10 5 |OCCIDENTAL PETE CORP........cccivrirriniiiieieieierissiessssssissssessssssssessssssssssnsenss | avvnnene | e | seeernnns 30,000.000 | ...............2,136,900 | ........71.230 | ..ccccunnnee 2,136,900 2,191,470 22,800 | oo (54,570) (54,570) L | 09/14/2016.
68389X 10 5 |ORACLE SYSTEMS.. .......380,000.000 .14,611,000 14,562,429 177,000 346,591 ..346,591 L | 09/13/2016.
693475 10 5 | PNC FINANCIAL SERVICES GROUP..........ccccosiiiriririinniseiisiiesissississisenins | vveins | enn | v 65,000.000 7,602,400 .3,683,410 137,800 1,407,250 | .oocvooveieienincins | v 1,407,250 L | 10/16/2012.
713448 10 8 |PEPSICO INC MTN....cooiiiririeiieirinerieriessiessensssssessesssssssenssssssssssessssssseessnes | ovenene | ane | conereen 20,000.000 | ...............2,092,600 | .......104.630 | ...... 2,092,600 2,172,386 15,050 | 1eveuvreerirerireeereeins | e (79,786) (79,786) L | 09/29/2016.
717081 10 3 |PFIZER INC.....oiiiiiiireieiieeiseiseise s isssssesssssssssssssissssssssssnssnnnss. | wovseens | aee | 0000.100,000.000 | ...............3,248,000 | .........32.480 | ..ooooonnnd 3,248,000 2,202,540 |.......... 120,000 | oo 20,000 20,000 L | 03/19/2012.
718172 10 9 |PHILIP MORRIS INT'L..ucouiiuiiriaeirrieierisisessssssissssesssnsssssessessssssessssssssssssensenssnene | seenene 1,037,796 20,800 82,000 | .ovreierriierieiens 71,600 71,600 L | 03/17/2010.
74005P 10 4 |PRAXAIRINC 4,146,692 60,000 232,212 .232,212 L | 10/11/2016.
742718 10 9 |PROCTER & GAMBLE CO.......ovviiiiriieiiicierissisinsieisssssessssssssesssssssssssensnns | seesens ...1,681,600 1,220,706 53,428 93,400 93,400 L | 12/18/2009.
745867 10 1 |PULTE HOMES INC.....ccooirverirrirnrisnrisnnrinsnsssnsnrssnssssssssssssssssssssssssssnssssnsssnns | avveinne | aee | 200002:540,000.000 | 1vvvverrrr9,925,200 | ........18.380 | covovvvvnencs 9,925,200 | .. 9,475,462 48,600 170,100 | cooorerrrerreerirerienes 782,409 ..782,409 L | 01/27/2016.
747525 10 3 |QUALCOMM INC.....oriiuiricrireiieiiseissiiesise st sssssesssesssssins. | seseeens 10,106,000 | ....ccccovneet 6,199,883 |.......... 320,850 | ..o 2,358,325 2,358,325 L | 04/13/2011.
761283 10 0 |RESTORATION HARDWARE HLDG.......cccotvurrriirirriiiiirinieiissiiensesisssssesienns | cerneees 845,780 | oot | e | e (37,207) 2,111,981 (2,149,188) L | 01/26/2016.
79466L 30 2 | SALESFORCE COM INC......osiuirimirerieriieesesissisesssssssessesssssessssssssnsssenssssens. | sesneens L A711,500 10368,310 | covvreereiierieeinees | e | et (248,500) (248,500) L | 12/09/2014.
806857 10 8 | SCHLUMBERGER LTD......cccosvirirrieiiciiesiiesiineineiesssssssesssesssssisssssssssesssesssns | sovenes | aee | 0002.180,000.000 | .............15,111,000 | .........83.950 | ............. 15,111,000 | ...oocvvneee 12,563,971 90,000 280,000 | ..cooovrricrireririiens 2,056,952 2,056,952 L | 10/21/2016.
828806 10 9 | SIMON PROPERTY GROUP........oevviirireemceirimerieseeesseisesssssssessessssesssssssenses | sesneens 7,571,901 | .......... 325,000 | ..ooovriininiciens (838,500) (838,500) L | 06/20/2013.
848574 10 9 | SPIRIT AEROSYSTEMS HLDGS........ccooviiiriiiieiisiiciieeississsisssiesiesessnsissinns | e .2,801,892 9,840 | ovooeeeierireieeniis | e 930,012 ..930,012 L | 06/08/2016.
855244 10 9 | STARBUCKS CORP........cccoiiriirirririeiieissiseiie s isesiesssssssesssssssssssessenss. | sereeees .2,079,190 76,500 | .oooevorrirrirnrieniienns (405,900) (405,900) L | 10/19/2012.
858912 10 8 |STERICYCLEINC oottt nsesssesins | ceneeens ..4,237,200 | .. 5,843,083 | oo | et | et (1,405,863) | ...oouvveeerericriecins [ crerinnns (1,405,863) L | 07/27/2016.
872540 10 9 | TIX COMPANIES INC......coviiierriiiriiirersniciesiseisessiessssssessssssesessssssssnsseenss | conenens | ooe | 00 140,000.000 | ............. 10,518,200 | ........75.130 | covvvrrnees 10,518,200 | ..cvveeee 10,492,132 | .......... 36,400 | ..o 26,068 26,068 L | 10/17/2016.
882508 10 4 | TEXASINSTRS INC.....cooiiiririririerierineesseissssessessseesessssssessesssessesssssssssssens | seseens ....65,000.000 3,140,614 | ......... 106,600 | ..oovveeiririieiiis 1,180,400 | ...coovecrierierecen | e 1,180,400 L | 07/24/2014.
883203 10 1 | TEXTRON INC....ooooiiiiiiiiininiccieni st | cosnees sevene71,100.000 ..3,452,616 11,223,638 1,422 5,688 | ... 465,705 ..465,705 L | 06/21/2013.
883556 10 2 | THERMO ELECTRON CORP........coconirimiiirieniirintiiesinssisessenisssesessesssssssenssene | ovenie | ene | conevenn 95,000.000 13,404,500 5,673,917 14,250 57,000 | .coovvrierireririiienins (71,250) (71,250) L | 02/12/2015.
90130A 10 1 | TWENTY-FIRST CENTURY ....costimrririreriniireiserinssiensesissessssssssssesssesssssssssins | consens | eon | ovvenns 230,000.000 ....6,449,200 | ......... 28.040 6,449,200 | ..oovvrrnennd 6,465,300 |.......... 75,900 | coooceereirerinniierienns 1,671,880 | oo 1,469,480 ..202,400 L | 05/07/2015.
902973 30 4 |US BANCORP DEL......cooiiiiirriiniiiciiesissississsssesssenssssssssssssssesssssssssssssssnsssens | sevneens | one | seeens 620,000.000 31,849,400 | ......... 51.370 31,849,400 ...16,702,309 | .......... 647,900 5,394,000 5,394,000 L | 03/26/2013.
907818 10 8 | UNION PAC CORP.......otvuuirirrirrimeesisssessesssessssessssssesse st essssens .......190,000.000 ..19,699,200 .19,699,200 18,655,370 124,117 390,500 4,841,200 |. .4,841,200 L | 12/03/2015.
913017 10 9 |UNITED TECHNOLOGIES CORP.........ccecoiririiriisiiciiienisssississiissiissienisnisinns [ wveiis | enn | v 50,000.000 ....5,481,000 5,481,000 5,171,270 | ... 72,200 548,115 ..548,115 L | 10/21/2016.
91324P 10 2 |UNITEDHEALTH GROUP INC.......coovivririrrirerieriiieienissessessesssensenssssessessnssnes | onnene | eor | coveene 220,000.000 35,208,800 | ....... 160.040 35,208,800 ...13,723,350 522,500 | ..cooovriiniineieriens 9,420,270 9,420,270 L | 01/26/2016.
918204 10 8 |V.F. CORP....oooticiieietit ettt sssessssnsnnes | seneens | aee | soeeees 260,000.000 13,871,000 | ......... 53.350 13,871,000 ...11,404,551 286,800 | ...verrrcrierireirennns (1,558,878) | ...eouvvaeerericrireeins [ crverinnes (1,558,878) L | 10/24/2016.
91913Y 10 0 |[VALERO ENERGY CORP........cevvtiririiiriririeisissiesssissessssssssssssssnssssssessssssssens | ovenens | ane | svveees 265,000.000 | .............18,104,800 | ......... 68.320 18,104,800 19,721,599 636,000 | ...ooovevrrercirieieiinne (633,350) (633,350) L | 06/20/2013.
92343V 10 4 |VERIZON COMMUNICATIONS........ooouieimeimerirerireesenssseesessssssessenssssssssssssssnses | eneenne ...40,000.000 | ...............2,135,200 | ......... 53.380 ..2,135,200 .2,106,808 23,100 28,392 28,392 L | 08/18/2016.
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92532F 10 0 |VERTEX PHARMACEUTICALS INC .....coovimiinriirineirsiineisesiesesensssessensssennnes. | eennine | ene | coneeend 62,100.000 | ...ccvouvennes 4,574,907 | ......... 73670 | o 4,574,907 | .ovvvvirnnn 4,942,021 | oo | e | e (367,114) | cvvvrrns 891,841 | ..ccovns (1,258,955) L | 08/29/2016.
92826C 83 9 | VISAINC ..ottt sssesssesssessssssssssssensens | sevinene | e | cvvees 120,000.000 | ...............9,362,400 | ......... 78.020 | coovvrennnd 9,362,400 | ..ovvrrrrnnns 7,877,291 54,800 29,950 29,950 L | 06/22/2016.
94106B 10 1 |WASTE CONNECTIONS INC . ..6,151.000 ..105.340 647,946 587,926 1,599 60,020 60,020 L | 12/05/2016.
949746 10 1 |WELLS FARGO & CONEW......ooviiieriiieinisinsiersssseeessssssisesssssssssssessssssssenss | avvnnene | on | sveersnns 40,000.000 55.110 | ...... 2,204,400 980,148 60,600 30,000 30,000 L | 10/20/2010.
95040Q 10 4 |WELLTOWER INC......coorieririmeimerierieeeseesseissessessesssseessssssssssssssssssenssensssssssnns. | avsenens | oee | cerneeens 85,000.000 | ...............5,689,050 | ......... 66.930 | ..o 5,689,050 | ..ooovrvuennns 542599 | ... 292,400 (93,500) (93,500) L | 02/24/2015.
958102 10 5 |WESTERN DIGITAL CORP........coooiiiiiriieiiineiieeississessssssesesessseissessssssssssesssns | woeseene | ane | coneiiens 10,000.000 | ...ooevverrren679,500 | ... 67.950 | ..... 679,500 600,500 5,000 20,000 79,000 79,000 L | 12/09/2014.
969904 10 1 |WILLIAMS-SONOMA INC.......ovvimrriiririrrirriisiinesiesisesissssssssssssensensssssssseennns. | voverne | ene | coveieens 30,000.000 | ...............1,451,700 | ......... 48.390 | ..o 1,451,700 | ..coovevennee. 1,411,677 |.......... 11,100 [ oo 40,023 40,023 L | 10/17/2016.
98310W 10 8 | WYNDHAM WORLDWIDE............comvuevirerieeeieereesiesiessessisssessisssssesssssssessssssiens | cenviens | oon | covies 140,000.000 | .............10,691,800 | ......... 76.370 10,691,800 6,565,660 320,000 520,800 ..520,800 L | 10/15/2015.
98956P 10 2 [ZIMMER HOLDINGS INC.....covvririerniisiireriiisirenieissssiessssssesesssssssssessssssssssssenss | everens | ane | svveees 120,200.000 | .............12,404,640 | ....... 103.200 | .... 12,404,640 | ..o 8,392,257 112,988 73,322 73,322 L | 10/06/2015.
GO177 10 8 [ALLERGAN PLC.......oiveiiriiimeiierieereeisissessssssssssesssssssssssessssssessenssssssssssnsses | nevenee | oo | oevvenens 55,000.000 | .............11,550,550 | ....... 210.010 | .coovvrrnnee 11,550,550 | ...ocvereces 11,550,550 | ..vvvoveruerarinnenieeies | everienseniseesseisnnns | eoresssienens s (431,680) | cvvvvernes 3,795,072 | oo (4,226,752) L | 09/21/2016.
G16252 10 1 |BROOKFIELD INFRAST PARTNER........ccooimiiiirimrirniineineiisssseensssissesssssssssssnnes | svveens | oe | ceveseenns 5,582.000 | ..................250,743 | ......... 44.920 | ..... 250,743 240,776 | ..o [ e 9,968 9,968 L | 11/29/2016.
G5960L 10 3 |MEDTRONIC INC.....ovvuirirrirririinnineiienieseiseissiieseesssssssesssssssessesssssssesssssssns | sevevene | e | cvvees 138,680.000 | ...............9,878,176 | ......... 71.230 | o 9,878,176 | ..oovvvunnd 9,293,150 217,062 (720,795) (720,795) L | 03/01/2016.
H84989 10 4 |TE CONNECTIVITY LTD...cotiuiruerirrereesseinerseniesssseessssssesssessessssesssssssessesssnns | connens | eon | cvvenne 115,000.000 | ...............7,967,200 | ......... 69.280 | ..coovvrrrnee 7,967,200 | ooovvvveenns 3,462,067 |.......... 165,600 | .ooouermreernerieniees 537,050 ..537,050 L | 11/05/2012.
N96617 11 8 |WRIGHT MEDICAL GROUP NV......oooiivriririiiiisrisiisirssisersssssiessssssssessssssssens. | vvenens | aoe | evveees 200,000.000 | ...............4,596,000 | ......... 22.980 | oo 4,596,000 | .............. 4,766,245 | ... | s (170,245) (170,245) U | 10/26/2016.
Y2573F 10 2 |FLEXTRONICS INTL LTD...cootruiierreimeemrienniessenssessensssssssssenssensssessssssssssssenins | evsesens | oee | cereeens 20,000.000 | ..................287,400 | ......... 14.370 | ..... 287,400 139,128 | coooceeceieernerieeinees | v 63,200 63,200 L | 05/01/2013.
008916 10 8 |AGRIUM INC.....cooviiiiiriiieiiiieresisiesiese et essssssssesssnnns | aerenins O 3,494.000 | ..oooovrrernn 471,550 | oo 134.960 | ..... 471,550 370,404 3,341 16,616 | .ovoveeeercrieieieiane 39,447 39,447 L | 01/05/2015.
063671 10 1 |BANKMONTREAL QUE.......c.coouirimrieiiirinirieriesiseesseissnsenssesesssesssssessssesiens | senneens A ..5,527.000 | ....cocvvvee.n533,742 | oo 96.570 | ..... 533,742 383,914 |.......... 18,792 102,194 .102,194 L | 09/11/2015.
064149 10 7 |BANK NOVA SCOTIA HALIFAX... e | i ..9,647.000 | .coovvreernn 721,210 | e 74.760 | ..... 721,210 312,825 7,139 27,783 181,267 ..181,267 L | 03/04/2008.
103309 10 0 [BOYD GROUP INCOME FD......ccovrrirrrieiriierinrinsisessnsisissssssssssssessessssssenssssssssens | connene | eer | cversnrens 4,748.000 85.560 | ..... 406,239 | . 146,867 |.......... 2411 | o 92,396 92,396 U | 02/05/2014.
112585 10 4 |BROOKFIELD ASSET MANAGE - CL A....coomiimiirieiseinesiesineeiesiseisessssssessnenes | oveinne 26,966.000 .1,194594 | ... 44.300 | .o 1,194,594 | .....cccoonee. 1,038,322 3,741 14,998 40,794 40,794 L | 12/05/2016.
124900 30 9 [CCLINDUSTRIESINC oo sssessssssnsessenssssnes | nnies 178,593 | ....... 263.800 | ..... 178,593 121,076 |.......... 1,354 26,694 26,694 U | 09/09/2015.
136375 10 2 | CANADIAN NATL RY CO....vvvrmrimirimcrieriiierenississessesssesssessssnesssssesssssssensenssnne | nevenee | oo | cevvenens 19,494.000 | coovvvvrnven. 1,761,673 | ......... 90.370 | oo 1,761,673 | e 748,639 7,394 26,309 | ..oocverrrieniriens 257,270 ..257,270 L | 12/05/2016.
136385 10 1 | CANADIAN NAT RES LTD....coiiiuiirririeiniiseriesiiesisessseissssesssessseesssssssssssssssssss | oevenee | oo | oevereees 29,653.000 | ...............1,268,852 | ......... 42.790 | oo 1,268,852 | ..ocoovrirnnd 917,202 6,674 24,497 351,650 ..351,650 L | 12/05/2016.
13645T 10 0 | CANADIAN PAC RY LTD...cvvuiiirirriririeiinniienisissisessesssensesesssssssssssssesseness | sevnens | ve | veveeseeond 4,059.000 | .....ccoeren. 777,542 | . 191.560 | ..... 777,542 797,003 2,218 6,403 59,399 59,399 L | 07/21/2016.
15135U 10 9 |CENOVUS ENERGY INC  ..oooooiiceieiecienierieseeesseisessssssssnsessssessssssssnssnes | ensnine | ene | cneria 38,320.000 20.300 | ..... 777,896 671,723 2,094 9,536 99,001 99,001 L | 08/10/2016.
172454 10 0 |CINEPLEX INC . 14,804.000 758,261 613,471 2,184 23,285 54,331 54,331 U | 01/29/2016.
249906 10 8 |DESCARTES SYS GROUP INC.......ccmtvemrrmerirrireerinissesersesssenssesesseesssssssssssssss | onerine | ene | conerine 19,230.000 550,555 | . 262,968 | ....oovrvrerierieienis [ s 15,192 15,192 U | 05/28/2014.
25675T 10 7 | DOLLARAMA INC......oivimiiimirieieieeiisssisseiessissssiss s | arviins ..6,097.000 | ................599,823 | ........98.380 | ..ccoooiiiriiuns 599,823 | ...coovvvrerriinne 74,993 2,378 112,429 112,429 U | 04/13/2010.
33767E 10 3 |FIRSTSERVICE CORP. A ..4,766.000 303,785 223,067 ..573 2,733 37,365 37,365 U | 01/29/2016.
351858 10 5 |FRANCO NEVADA CORP Al 12,214.000 980,540 | . 730,519 14,036 213,139 .213,139 L | 01/29/2016.
375916 10 3 |GILDAN ACTIVEWEAR INC  oooiiccscieeieiseenssiseiensssssssenssenssssssensenes | covenine | ne | evvvninenns 7,658.000 261,061 | .o 95,791 3,167 (40,205) (40,205) L | 12/16/2014.
39945C 10 9 |CGI GROUP INC . 17,250.000 ..1,111,590 383,040 147,013 147,013 L | 07/27/2016.
453038 40 8 |IMPERIAL OIL LTD..oooviiuiiriiiiiiereineiseisssisesessssssisessssssessssessssssssssssssssssensss | aovsvens | aee | ceseesenens 8,199.000 382,975 |. 339,044 1,212 | i 43,931 43,931 L | 12/21/2016.
45823T 10 6 |INTACT FINL CORP SUB RCPT.......cevuirirrirrirmiinirierieriesessessssessssessssssenssnne | nevenee | oo | cevvenens 11,364.000 1,092,080 | ...cooonvvrnnnend 695,205 7,677 24,281 88,751 88,751 U | 11/03/2016.
56501R 10 6 | MANULIFE FINANCIAL CORP . 29,034.000 694,203 526,221 21,485 101,769 ..101,769 L | 01/29/2016.
68272K 10 3 |ONEX e | e ] e 9,910.000 905,576 603,528 2,558 69,045 69,045 U | 06/27/2016.
706327 10 3 | PEMBINA PIPELINE........ccoitiiiiimiienieeseriseriesiesiseseesssssensesssssessessesssssensnens. | sereeens Al 12,048.000 505,534 397,365 2,106 21,798 132,886 ..132,886 L | 03/17/2016.
717046 10 6 |PEYTO EXPL & DEV CORP .....cooiiiiiiciierieeieeiseseisesiesesessssissssssssssssesssns | wennine | ane | coneiins 12,882.000 427,811 246,800 1,548 16,512 92,315 92,315 U 01/29/2016.
73927C 10 0 |POWER FINANCIAL CORP  .ooiiiiiceiceeiesisenieniesesssssssssnsessesssssessssnnns. | evvennns | oee | cevreeens 14,675.000 492,493 469,168 6,294 12,860 [ ..cvoeveerrierierircenne 23,325 23,325 U | 08/29/2016.
739721 10 8 | PRAIRIESKY ROYALTY....coosiiiieieireieiiineeiensseisersssssssssessssssssssssssssssssssesssnes | onsnene | ane | coneevan 27,385.679 874,699 768,984 3,549 18,376 213,642 ..213,642 U | 11/21/2016.
76131D 10 3 |RESTAURANT BRANDS.......cooovimriiieiiieinnisisissssessessssssessssssssssssessssssssesssssenes | nevvnnes | oo | ceveninnns 6,667.000 426,355 322,670 1,238 4,941 86,306 86,306 L | 01/29/2016.
775109 20 0 |ROGERS COMMUNICATIONS = CL B.....ovurirrererreineiierineenensseesssnssssssensesens | enenine | ene | eoverins 14,493.000 750,592 672,537 7,602 24758 | oo 56,880 56,880 L | 03/03/2016.
780087 10 2 |ROYAL BK CDA MONTREAL QUE........ccoomirirriiiineineiissineisesiseessseisssssssssesenns | eveneene | eee | oneiins 10,034.000 911,790 601,157 |.......... 19,144 | i 124,616 .124,616 L | 10/07/2016.
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
8 10 11 13 14 15 16
Current Year's
Other-Than- NAIC
Unrealized Temporary Total Change in Total Foreign Market
Book/Adjusted | to Obtain Fair Amount Received Valuation Increase Impairment B./ACV. Exchange Change | Indicator Date

CUSIP Identification Description Number of Shares | Carrying Value Fair Value Actual Cost Declared but Unpaid During Year (Decrease) Recognized (13-14) inB./A.C.V. (a) Acquired
81783Q 10 5 | SEVEN GENERATIONS ENERGY.......ccocomiumiiriieiriniineriesseeississesssssessssssssess | aevnens | oe | eevvneennd 9,764.000 | ...oocvvvrirnnes 305,711 31.310 | ... 305,711 284,026 | ... [ s 21,684 21,684 U | 12/15/2016.

828336 10 7 |SILVER WHEATON CORP ..6,539.000 169,622 25.940 | ..... 169,622 169,622 | ooooeeurerrerrinerienns | e 788 (79,931) L | 09/26/2016.
85472N 10 9 ..4,252.000 144,228 33.920 | ..... 144,228 133,245 1,553 4,445 4,445 L | 03/30/2016.

866796 10 5 | SUN LIFE FINANCIAL SVCS CAN......eviiiriiieiriieiesissisessssissesssss s ..8,490.000 | ..................437,660 | ........51.550 | ..... 437,660 315,666 13,499 71,316 71,316 L | 05/09/2014.

867224 10 7 |SUNCOR ENERGY INC  oooooiiersceriserenieeiseeseesssssessessssessssssssssssnsenes | aovenens | aee | evvnessnnns 5,247.000 | ..................231,655 | ........44.150 | ..... 231,655 | . 111,064 6,087 44,285 44,285 L | 01/29/2016.
8676EP 10 8 | SUNOPTAINC.......ooiiiiiiiiiiiisnicienrss s | ceviiens | e | coved 488,300.000 | ...............3,442,515 | ..........7.050 | ..cccccoouuce 3,442,515 | oo 2,757,864 | ..oocvoreeseieiieeineins | e 234,293 ..234,293 L | 10/07/2016.

891160 50 9 | TORONTO DOMINION BK ONT.....ovvirmrirmirimrieirierinneieessissisesiessssessenissnenens. | voveree | eoe | coveieen 25,205.000 | ...............1,669,075 | .........66.220 | .....ccouunuue 1,669,075 | ..o 410,085 |.......... 54,443 301,956 ..301,956 L | 04/01/2003.

893530 10 7 | TRANSCANADA CORP.......otuuriuiireiineeiseisessssssesss et [0 8,577.000 | .................519,252 | .........60.540 | ..... 519,252 452,427 5,296 9,413 66,825 66,825 L | 08/08/2016.

Y09827 10 9 Cl.n 142,354.000 | .............25,163,917 | ... 176.770 | ............. 25,163,917 | oo 5,931,390 |.......... 222,449 4,501,233 | ..o | e 4,501,233 L | 11/10/2015.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 1,028,601,216 | XXX | . 1,028,601,216 | .......... 660,280,311 | ..ooovvvenes 1,404,970 | ........... 13,838,004 85,290,446 8,348,305 | ........... 76,942,141 | oo 0 XXX XXX
Common Stocks - Mutual Funds

464286 10 3 |ISHARES AUSTRALIA ETF......coiiiiiiriririisninirieniesesseisssessiessesssssssssssssssens | sovneens | oee | wovenes 100,000.000 2,023,000 20.230 | ...... 2,023,000 1,896,000 53,959 78,529 127,000 ..127,000 L | 01/05/2011.

78464A 69 8 | SPDR S&P REGIONAL BANKING ETF........cvveiirierinrireeieieiissenenseniseessssinnns | eneree | eee | coneren 40,000.000 2,222,800 55.570 | ...... 2,222,800 919,600 8,396 32,000 546,000 ..546,000 L | 02/09/2010.

78464A 73 0 |SPDR S&P O&G EXPEPRD........covviiririireriiisinsieisnisssssssiessssssssssssssssssssssssies | avenens | oon | evenes 100,000.000 .4,142,000 41.420 | oo 4,142,000 | ......ccoeuve 3,701,860 7,537 15,382 440,140 ..440,140 L | 06/07/2016.

922042 71 8 | VANGUARD INTL EQUITY ETF...cooviiririieererinisneeienissesnenssssssssesssesssssnssessnsnes | voverie | ene | eonevenn 94,999.999 ..8,932,850 94.030 | ...... 8,932,850 8,852,740 138,605 241,300 110,200 ..110,200 L | 02/10/2012.

922042 77 5 | VANGUARD INTL EQUITY INDS......oviiiireireirciineirsisssisseissssssssessssssssessanssns | eeveeens | eee | eeeees 200,000.000 8,836,000 44.180 | ..cooverene 8,836,000 9,932,440 75,000 253,600 154,000 ..154,000 L | 04/28/2015.

922042 86 6 | VANGUARD PACIFIC ETF ..100,000.000 5,812,000 58.120 ...5,812,000 6,026,160 48,300 141,000 145,000 ..145,000 L | 04/26/2013.
9299999. Total - Common Stocks - Mutual Funds. ....31,968,650 .31,968,650 | ..o 31,328,800 331,797 761,811 | [ 1,522,340 [ .o [ i 1,522,340 [ .o 0 XXX XXX
9799999. Total - COMMON StOCK.......cvvierirerisiiirssissirsnissississi s 1,060,569,866 | XXX | ... 1,060,569,866 | ........... 691,609,111 | ..cvvvnne 1,736,767 | ..cc.co.co. 14,599,815 | o0 | i 86,812,786 | ...ccccvece. 8,348,305 | ........... 78,464,481 | .o, 0 XXX XXX
9899999. Total Common and Preferred Stock 1,060,569,866 | XXX | ... 1,060,569,866 | ........... 691,609,111 | .coocvvvnnes 1,736,767 | ........... 14,599,815 86,812,786 8,348,305 | ........... 78,464,481 | ..oooovvvviiiiininnd 0 XXX XXX

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

12,072,847.
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912828 2A 7 |U S TREASURY 11/09/2016......... | GOLDMAN SACHS.......cooiiiiriiiisisieie it | esbnssesssbsss st b bbb nnnsns | sbebsnssssees s es s ssenseses 6,660,391 | ..o 7,000,000
912828 G5 3 |USTREASURY 11/18/2016.. CIT GROUP... ......2,008,203 2,000,000
912828  J2 7 |U S TREASURY T1109/2016........ | VARIOUS......cooriiiecieiei bbb | tbte st bbb nntns | cbrebansb e r bbb 9,758,477 9,500,000
912828 P8 7 |US TREASURY 11/29/2016........ | GOLDMAN SACHS.......cooiiiiiiiitieie et | enbnesess b nss e bnnsens | sbrebinss st enes 1,461,738 ...1,500,000
912828 R3 6 |U S TREASURY 08/01/2016.. BANK AMERICA MERRILL .21,240,117 .21,000,000
912828 T2 6 |U S TREASURY 10/11/2016........ |BANC OF AMERICA.........ccovimririneieiersesesissiesssssssnienes 985,547 1,000,000
912828 T3 4 |U S TREASURY TAEI2016........ | VARIOUS.......ooieiicieie et | eesnes s nnsns | cererinssnee s es s enes 6,917,930 | oo 7,000,000
912828 T9 1 |U S TREASURY 11/16/2016......... | GOLDMAN SACHS.......cooiiiiriiiiitisitie ettt | etbeesenb bbb bnntns | ebebinss bbbt 2,923,008 3,000,000
912828 U2 4 |U S TREASURY ....ovimiiiiiiieiniieenissieieis e ssesnees 12/20/2016........ CITIGROUP......coiiiietitietes s sases | sebsebinss e bbb enines | eninesesss s essnes 18,989,063 20,000,000
912828 XD 7 |U S TREASURY 1117/2016........ BARCLAYS US FUN. ...ttt ettt | enbsesenssns e ens s cnenssensnnsens | sbsesssssssssenssnsensenssensanesenes 2,003,516 2,000,000
0599999.  Total - BONAS = U.S. GOVEIMIMENL. ... euuieuiieiissiaseresstiseiesasssseseseseetesstas s st et s ks E 0tk E o1 €44 E0EoEEE 8k E L E 08 £0EE 0 E L E 4L LR HEE 0L oL E LA E oL EEEEEE L0 E kR EEEEE 0L oL E L E oL E 0L LR LR E 0L 88 L e eh ks S0t eEE ek bbbttt | ebbens st 72,947,990 [ .o 74,000,000
Bonds - All Other Government
135087 A6 1 | CANADA GOVERNMENT T/01/2016........ [ VARIOUS......ooeiiiece sttt st bnses | essetsssessessesssesses e s s s essessss et ensessesnss | ssessesssensesssssetsssansessnsnses 1,990,339 | oo 1,920,000 | ..vorveereernieiseeieeens 12,309
135087 A8 7 | CANADA GOVERNMENT ] 12106/2016........ | VARIOUS......ooooiiceceecte ettt st b et s b s s s s s et s s sesenss | ebansesessssssesesassssessnsesesesssesessnsesesesanaes | sosssesessssesesssesessssssesansesens 3,827,510 3,789,000 | ..o 12,144
135087 B3 7 |CANADA GOVERNMENT et ssseniens | erennineenenes 09/29/2016........ VARIOUS ...ttt | chbebe e bbbttt bienes | rteresiesbee st 2,784,083 2,745,000 2,949
135087 D3 5 | CANADA GOVERNMENT 12/01/2016........ [ VARIOUS......coooteiieiiiie ettt bbb snsas | essesssessesssssssessssse s ssessesessssssssssesnans | soesissessessesesssssessessesessnsns 1,182,881 400
135087 D5 0 | CANADA GOVERNMENT 12/09/2016........ [VARIOUS ..ottt e s et b b ae s st s s ssssssebesans | sistetesssssesssieseses s sstes s s esebesnsesesnsetess | saesessssesesessssesansssesesanaesasan 5,232,728 . 21,006
135087 D9 2 |CANADA GOVERNMENT et ssssssnsens. | oessnsssesenes 12/14/2016........ RBC DEXIA......cooiverieiernrissierinines 763,598 750,000 3,360
135087  E2 6 | CANADA GOVERNMENT 10/28/2016........ [ VARIOUS.........ooetreeeceeeetee e ss s s s s s ssssesasssssasans | oessesasssssssasssssssssssesassessessssssssassnsanas | evsessssssessessesssssssssessenen 21,306,666 21,111,000 | s 52,448
135087  E5 9 |CANADA GOVERNMENT et nsseniens | erinssneesenes 09/15/2076........ | VARIOUS......oouieiiiieiieicie st | 4hbe bbbt nanes | tbsesies st 1,698,199 | .... ...1,692,000 3,188
135087  F2 5 |CANADA GOVERNMENT et ssssessssesensenine | esesessenens 11/23/2016........ VARIOUS.......otreie ittt | steb bbbttt | eres s 4,460,758 | ..o 4,475,000 | ..o 10,477
135087  F3 3 | CANADA GOVERNMENT L OBIB1/201B........ | CIBC.eese et | Hheeb bbb | eebee et 2,211,517 2,225,000 899
135087  F5 8 | CANADA GOVERNMENT. T0/2412016........ | VARIOUS.......oioiiiitiieie ettt | sbes s bbb bnnnns | ebebsnssssees bbbt enes 4,239,007 | ..o 4,229,000 2,962
135087 YL 2 |CANADA GOVERNMENT et ssseniens. | oerenssnensenes 10/19/2016........ VARIOUS......cooie et s | 2heet s s st | eebenesens et 4,124,356 3,870,000 | ..ovoerrrreririereeieieriereis 36,218
135087  YZ 1 |CANADA GOVERNMENT 08/23/2076........ [ VARIOUS........oooieiieieietie ettt s sttt s st nsns | sbsessnsessessebssessesses et essessebssensessnsnsns | ebsessssessessesnsssessessessnsnes 2,704,942 2,430,000 | .cooociiiiieiis 12,320
135087  ZJ 6 |CANADA GOVERNMENT ettt nsssessssessssenine | eresessaenens T1/02/2016........ | VARIOUS.......oouioiiiriiiieienieis ittt | Hheeb s bbbttt | tebenebies et 2,376,438 2,122,000 | ..o 22,169
74814Z  ER 0 |PROVINCE OF QUEBEC.......cccitiimiiitiimiirisissmiserssissesenssnss s snsneenes 12/16/2016........ VARIOUS.... bbbt | fhnne st en bt n bbbttt | enbscesenbsen et 3,132,878 | o 3,043,000 | oo 11,014
1099999.  TOtal - BONMAS = All OBNEI GOVEIMIMENE. ... vt eettretteisstssseersstesess st sssssssesssss e ers s st ess e st eesee8 o8t ees s o0 888488408 eE8eLE 8081 o0 840048110808 4EE 8108400818084 14E 8108 L1400 14E 14084040140 E 0148808408408 40 81 E 01408 E 8084401801001 E o0 b b ene | eeEeed et et sttt en sttt sen st s sensanes | ernssensonssessanssnssansenssnssan 62,035,990 | .o 60,267,000 203,863
Bonds - U.S. Political Subdivisions of States
366119 X3 4 |GARLAND TX TA1612016........ | CITIGROUP.......ouciuiiriiiitiretiitie st | etbees s bbb nnnns | sbebinss bbbt 1,473,056 | oo 1,300,000 | ..ooovveeriireiieeee s
414005 UK 2 [HARRIS CNTY TX 04/07/2016.. BARCLAYS 946,913 750,000 1,146
631657 RC 1 | NASSAU CNTY NY 02/03/2076........ | BARCLAYS.. ...ttt bbb | ehbebeesb bbbttt nienes | retsesies et 1,784,880
864813 Q3 7 | SUFFOLK VA 12/07/2016........ PIPER JAFFRAY ...ttt snsenssenesensens | otesesensessenssssnsesssssessnssnsenssssssensenessnins | soessessnsossessessessnsensensenssenns 1,734,062
2499999. Total - BoNdS - U.S. POltICal SUDGIVISIONS Of SEAEES. ... .. evuiuuiiiiieieissit ittt sttt sns st ser s ffeeees st e et E a8 f o8 SR EE o888 SR £Ef SR L E 48 HE R0 E 488 £ R L8 £EE R E 48 E o EE oL e 40 E SRS E e E 0 S EEE S E 0 EEEEEEE e E e se R eebeeE et e bt en b seE et r ettt | enbsnesenssen st es 5,938,911
Bonds - U.S. Special R and Special A
03588H HE 9 | ANNE ARUNDEL CNTY MD 12/06/2016........ | CITIGROUP........ouiiriiiitierii et | ensnesess bbb bnnsns | cerebinss et enes 2,305,200 2,000,000 | ..oovoveieiieieeeeeis 18,889
040649 LZ 6 |ARIZONA ST TRANSPRTN BRD EXCISE TAX REV. 12/08/2016.. WACHOVIA. 3,423,180 3,000,000 | ooovrnrenerrrieierierierierieeenend 67,500
04109K  CV 7 [ ARKANSAS ST DEV FIN.....ciiiiiiriiiiiiierieiesissesssssie s sesssssssesesssssssssssssssssssssessesssssessessnsss | oersenssesenes 12/06/2016........ | WACHOVIA. ..ottt bbb enss | esbnssess s b st bnnnns | ebebsssssseen s es s ssen s 2,220,520 2,000,000 2,222
155048 CT 6 | CENTRAL PUGET SOUND 12/08/2016........ | CITIGROUP........ouuiirrieiitireriiitie it | enbteses bbbt nntns | cerebaessnee st 1,152,980 ...1,000,000
155048 CU 3 |CENTRAL PUGET SOUND 12/08/2016........ | CITIGROUP........ouuiiriiiitirericisisesi bbbt | etbsees s bbb nntns | ebebinss bbbt 1,314,578 | ... ...1,120,000
167560 SS 1 |CHICAGO IL MET WTR RECLAMATION DIST......covirneiriieinrireeeeieirninnes 06/08/2016........ BANK AMERICA MERRILL. .....covvuiiiiiiieieiieiesisseiss ettt esssnsesss | evssessesssssenesessessssssssesssssssssesssssnssens | soessnssnssessssnnsssssnsssnsseses 1,225,410 | oo 1,000,000 | ...oovveieiiieieieeeeren s
167736  E2 9 |CHICAGO ILL WTR REV. 06/14/2016........ | VARIOUS........oooiririieiieireisintiesscessie e 837,713 700,000 736
181059 UL 8 | CLARK CNTY NEV SCH DIST ....ciiiiiiiiiirriiinirnsiessesssiesssssssssessssssssessessssss s sssesssssssssensns 12/06/2016........ | CITIGROUP........couuiiriieiiciretiiisisesis bbbttt | enbnssens b ns s nnnns | ebebssssnseen s es bt enes 2,109,664 | ...oooveiriee 1,825,000 | oo 43,851
3132QT QZ 2 |FEDERAL NATL MTG 11/23/2016........ MORGAN STANLEY ...ttt | eebssesesiebaes s s bbbt eenies | sbestsessanies e sessente s 17,024,332 | oo 16,183,546 | ..o 21,578
3132WG  FY 8 |FEDERAL NATL MTG 11/29/2016........ [MORGAN STANLEY .....oouiiiiriiieiiitietiesissisesis sttt | etbseesesssb st nntns | ebebinsssss s bbb nsenes 7,906,986 | ...oovvurvrrrirciirierinninein 7,935,504
34073T  FY 8 |FLORIDA SST HIGR EDUCLTNL FACS FINAN AUTH........coovernrirerernrierinenes 04/13/2016........ | MORGAN STANLEY. 891,960 725,000




1'€Ld

Annual Statement for the year 2016 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

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
39081 AT 5 |GREAT LAKES MI AUTH WTR SPY SYS REV 10/14/2016........ CITIGROUP.. .....1,192,100

432342 DM 2 |HILLIBOROUGH CNTY FL SOL WST & RESOURGCES..........ccooviinieririineisierissieesesissessnsssssss 11/02/2016........ JP MORGAN ......1,216,600

442403  JU 6 [HOUSTON TEX INDPT SC.....ovoireriiiririnririrenieressssiesiesisseensessssenerenes 12/05/2016........ GOLDMAN SACHS... 1745364 | s 1,625,000

462466  FN 8 [IOWA ST FIN AUTH REVENUE ..ot 05/20/2016........ MORGAN STANLEY ...ttt | shissbsess st | sebisbi s 1,263,010 1,000,000

46257T DW 6 |IOWA ST SPL OBLIG 12/05/2016........ WACHOVIA ......2,636,155 2,435,000

494782  JUX 4 [KING CNTY WA SCH DIST #1....couiiiiiiiiiciniintiesinsieeesiese s sssissssessssssssesiessssssssessssissssenes | oevsssenseneses 12/09/2016........ MORGAN STANLEY. 103,385,620 | .o 3,000,000

495098 YN 9 [KING CNTY WA SCH DIST #405 BELLEVUE.................. 11/09/2016........ CITIGROUP.....ccvvrvrirereriniinns 179,350 | e 1,000,000

544552  ZD 7 |LOS ANGELES CAHARBOR DEPT.......coosinririerneinrirerseieeneieeseninenes 09/15/2016........ RBC CAP 878,325 750,000

546398 6B 9 |LOUISIANA ST PUBLIC FACS AUTHREVELUE............. 11/04/2016........ RAYMOND JAMES ...ttt ettt | enbseesessssbenesess bbb nstns | sbebansssssess st aneenes 1,538,725 | oo 1,260,000

54714C  AX 5 |LOVE FIELD TX ARPT MODERNIZATON CORP........ccevviieririrrermiirernniseieiiseieniennnes 12/09/2016........ NATL FINANCIAL SERV... 28110 | 1,000,000

54714C  AY 3 |LOVE FIELD TX ARPT MODERNIZATON CORP........cevrrirermriiemrirerenineierineeenineiees 12/09/2016........ NATL FINANCIAL SERV.....ccuiiiiuiiiiirerititiesissisesssie sttt ssiens | esiessessssises st ssesssssessesi e ssesnsens | sbessesssssessnssessessesssnenenes 1,357,986 1,195,000

54811B  QH 7 |LOWER COLORADO RIVER TS AUTH TRANSMISSION........covvurrerieiriiiieiinssieniresesseieeniens 06/09/2016........ BARCLAYS US FUN 1,289,839 | 1,040,000

56036Y DB 8 | MAIN STREET NATURAL GAS INC GA GAS REV.......ccovvvvmirvcrnrinne 11/15/2016........ BARCLAYS US FUN 1,107,000 | s 1,000,000

56036Y DK 8 | MAIN STREET NATURAL GAS INC GA GAS REV......ccovvvvevirriiniinnns 04/19/2016........ CITIGROUP.......covervrirereriniinns 957,225 750,000

574193 GM 4 |MARYLAND ST. 12/08/2016........ WACHOVIA 1,620,990 | o 1,500,000

57422  AA 6 | MARYLAND ST ECON DEV CORP PRIV ACT REV.......ccstiiiiieiniirerniiseiesiserssssisesessseeseees 06/15/2016........ JP MORGAN. ...ttt | ehbebe e bbbttt | eneresi st 1,166,360 1,000,000

592250  AJ 3 |MET PIER & EXPOSITION AUTH 07/20/2016 MORGAN STANLEY. 1,238,091 | 1,100,000

59259Y  TQ 2 |MET TRANSPRTN AUTH NY REVENUE 11/16/2016 SOUTH TRUST..... ... 1,147,750 .1,000,000

60637A  KP 6 [ MISSOURI ST HLTH & EDUCTNL FAC REV......civiitiiiiiieiniiiensseesessseesssssssssssssssssssssessens | oersenssesenns 05/06/2016........ RBC CAP ......1,268,070 1,000,000

613340 5V 6 |MONTGOMERY CNTY MD 12/02/2016........ CITIGROUP. W ATBE10 | s 1,000,000

B4966M  HS 1 [NEW YORK N Yoottt | cbonninsisnanns 12/07/2016........ JEFFERIES & CO....uiiiiiiiiicieie ittt | ehbsbesss st bbbttt | etisessnsbsss bbb 2,218,460 2,000,000

658256 W2 4 |NORTH CAROLINA ST. 12/07/2016 WACHOVIA. 1,685,899 | 1,595,000

686507 GA 6 | ORLANDO FLA UTILS CO 12/05/2016 JEFFERIES & CO 2,102,178 2,300,000

709224  PB 9 | PENNSYLVANIA ST TURNPIKE COMM TURNPIKE.........covvuiirermiirirnrieissieieninnenns 05/25/2016........ POPULAR SEC 01,201,060 | oo 1,000,000

717883  TB 8 | PHILADELPHIA PA SCH DIST .... | 10/20/2016........ BANK AMERICA MERRILL ....1,487,488 1,280,000

71883R  NU 3 |PHOENIX AR CIVIC IMPT CORP WTR SYS .| 12/09/2016........ JP IMORGAN..... o | st | st 2,004,750 1,800,000

721876  TF 7 |PIMACNTY ARIZ SWR 12/02/2016........ WACHOVIA. ......1,607,044 1,360,000

736754 NW 8 | PORTLAND ORE WTR SYS 12/07/2016 3,811,176 .3,225,000

74444Y  AJ 3 |PUBLIC FIN AUTH WI LEASE DEV REVENUE.........c.ccocrmiimiriiiiernrisissisissneenns 01/08/2016. 02,018,296 | oo 1,610,000

745190  ZP 6 |PUERTO RICO HIGHWAY & TRANSPRTN REVENUE.... 08/09/2016........ BANK AMERICA MERRILL 157,947 150,000

74526Q PS 5 |PUERTO RICO ELEC PWR AUTH PWR REVENUE...........ccoimiiiiiieiieieniis s 08/09/2016........ BANK AMERICA MERRILL 911,430 850,000

765433 KD 8 |RICHMOND VA PUBLIC UTILITY REVENUE.........ccccccouivmirinnns 11/16/2016........ WACHOVIA. 1,207,860 | oo 1,000,000

785138 AT 5 | SAENERGY ACQUISITION PUBLIC FAC.......ccoivmiieiieirirniineieriniissins s 11/02/2016........ JP MORGAN.... 927,691 755,000

79575E  AM 0 | SALT VERDE AZ FINANCIAL CORP SENIOR GAS.........cccovmmriirmiiirerisinsereesesssessnsenes 10/28/2016........ BARCLAYS US FUN 1,226,670 | e 1,000,000

875161 BY 6 | TAMPA FL HOSP REVENUE 10/19/2016........ JP MORGAN 1,213,959 | s 1,010,000

88283L  JC 1 |TEXAS TRANSN COMMN ST HWY 12/06/2016........ CITIGROUP......cootiiitiii ittt | st etas bbb eness | Leresbienss bbb enes 3,187,890 2,700,000

88880M AS 0 | TOBACCO SETTLEMENT AUTH WA REVENUE............ccovvvnimiiicinnireieisnns 11/09/2016........ BARCLAYS US FUN 143,250 | 1,000,000

91514A  DC 6 |UNIV OF TEXAS TX UNIV REVENUES..........ooosiiiieinrircieitiesiesssisse e 01/07/2016........ BANC OF AMERICA........ooiiieittitieistieti ittt | enieeses st bbb nntns | sbsebaessse s st nes 1,934,835 1,500,000

91514A  ES 0 [UNIV OF TEXAS TX UNIV REVENUES........ccoooniiriiieiniieseiisssisssssssiessssisssssssesssessssssssssans 07/08/2016........ RBC CAPITAL 1,880,580 | e 1,500,000 | oovueiieereiriereieee s
92818G KN 2 |VIRGINIA ST RES AUTH 12/06/2016........ BARCLAYS ....2,581,372 2,260,000 | .ovoereeeeeeeee s 11,928
93974D  WT 1 |WASHINGTON ST 12/08/2016........ | RAYMOND JAMES........oiuitiiiiititiessisssss sttt sttt enss | onesseenssesssssanssenssnssessensssssssensssssnnsans | sbossssssssssensssssessansssssnssenes 3,423,426 3,000,000 | oo 62,083
3199999. Total - Bonds - U.S. Special REVENUE NG SPECIAI ASSESSMENES. ... .. tuutuiserseeirateeeserstestssessesesssseeserssesssarss | eressessessessssessessseseseeseesesesseesesassseseeseesesssseesesassseseeseesesessessesassseseessesesseseesesaneseseeseesesaeseseraneseseessesesaeseeseeaneseseesse et seseeeEaeEseteeseeses | ehestessesssesesassessesansansessessssansessesansassens | iersssassessessessssansassesnenns 107,440,964 95,039,050 446,114

Bonds - Industrial and Mi:

00115A  AA 7 | AEP TRANSMISSION CO LLC......ouiiiiieiiiieieisieisesieisssssisssssssssssssessessssssessssssssessssssssssssns | oersenssesenns 11/16/2016........ BARCLAYS US FUN 998,030 1,000,000

035240  AA 8 | ANHEUSER-BUSCH 12/16/2016 CORPORATE REORG. ......2,140,000 2,000,000

035242 AP 1 | ANHEUSER BUSCH 11/15/2016........ USBCORP......cooiiiiairtittieii ettt | enbebsen bbb bbbt | bbb 1,023,650 | oooovorveirieierees 1,000,000
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037833  BF 6 |APPLEINC .| 1112212016........ WELLS FARGO .....1,010,190 1,125
125896 BR 0 | CMS ENERGY CORP. 10/31/2016........ JP MORGAN. ...ttt .....1,245,638

166764  BL 3 | CHEVRON CORP ........ooiiiiiiiiieieiseieeeeissisesi et 05/09/2016........ JP MORGAN ....2,000,000 2,000,000

26442C  AS 3 | DUKE ENERGY CORP 11/14/2016........ GOLDMAN SACH 748,185 750,000

31677Q  BG 3 |FIFTH THIRD BANK. 06/09/2016........ DEUTSCHE BANK......oiiiiireiiciee et 499,625 500,000

369604 BG 7 |GENERAL ELECTRIC CO 11/21/2016........ JP MORGAN.......coiiieiiiereiistierie e .....2,078,820 2,000,000

404280 BB 4 |HSBC HOLDINGS PLC 05/24/2016........ JEFFERIES & CO...ovviviiciieiesisieiseie s ssisseensssenes ....2,003,440 2,000,000

437076 BM 3 [HOME DEPOT........iviiiiieiiieiineieieesieisesissies s ssessssesessessssssssensessssssessens. | oevsensessenes 11/121/2016........ CITIGROUP.......coovvvvrirerernrines 498,775 500,000

44614D  AD 9 |HUNTINGTON AUTO TRUST 11/28/2016........ BANK AMERICA MERRILL. ..ottt st snsssesses | essssesessssnssesssessssssssessessssssesssssnssens | sbessssssssesssssessessassssnsnenes 5,374,800 5,375,000 [ ..ovvvoireireieeieieieseiese s
46625H RV 4 | JPMORGAN CHASE & CO.....couiiiiiiiiiiiieieieissieie st essssssssessssessssnins | coonssessnsanns 11/10/2016........ JP MORGAN.......oooiiriiieiieeerieieisneenes ....1,980,790 2,000,000 3,688
47788M  AD 2 | JOHN DEERE OWNER TRUST 02/23/2016........ BANK AMERICA MERRILL. ...ttt ensentenss | esesessessssisesesssessssssssessesscssessssssnnsens | soessesssesessssnessessessenenenes 6,999,913 | oo 7,000,000 [ oo
50077L  AD 8 | KRAFT HEINZ FOODS CO.....cootiimiiiiiiirirrimtiieiinssiiesisesissessssesssssessesssesesssssssssessesssessssssssnns. | sesssssisnsiones 05/10/2016........ BARCLAYS.......ovuiininnrierirenirsenns 995,620 1,000,000 | ...ooovovviniieiiies
50116W  AD 7 | KUBOTA CREDIT OWNER TRUST ..ot ssssssensseseesss 07/26/2016........ JP MORGAN ....3,499,185 3,500,000 [ ..oveuerririeriereeene e
60920L  AC 8 | MONDELEX INTL HLDINGS NE 11/29/2016........ USBCORP......couiiiiairtiei ittt bbbt | enbebs bbb bbbt | bbb 2,418,625 2,500,000 4,722
61746B  ED 4 | MORGAN STANLEY. 11/14/2016........ MORGAN STANLEY. 1243813 | s 1,250,000 | ..ooovveeieieiieiee s
61766E  BE 4 | MORGAN STANLEY BAML TRUST SRR 04/22/2016........ MORGAN STANLEY ...ttt bbb | enieesessstb st bbb entns | sbrebaesssesessn s es st enes 2,059,893 2,000,000 739
693304 AU 1 |PECO ENERGY CO.....ccovtriiriririerireinriierineriesienessenns 09/14/2016 MORGAN STANLEY. ......1,999,440 2,000,000

822582  AS 1 |SHELL INTERNATIONAL FIN .| 111182016 JP MORGAN ....2,642,852 2,695,000

828807 CY 1 |SIMON PROPERTY GROUP LP. 11/15/2016........ CIT GROUP.. 249,343 250,000 [ oo
871829 AZ 0 |SYSCO CORP 11/22/2016........ USBCORP 515,499 505,000 2,998
913017 CH 0 |UNITED TECHNOLOGIES 10/27/2016........ GOLDMAN SACHS.......oo ittt ees | chbesbenes st bbbttt | etisessesbss bbb 2,345,277 2,350,000 [ ..ovoueerriririeieieni e
92890K BA 2 |WFRBS COML MTG TR.......... 06/29/2016 WELLS FARGO 3,679,072 3,342,000 1,393
92939F AU 3 |WF-RBS COMMERCIAL MORTGAGE TRUST.......ccosirririrerniirierisnieeieesenseninenes 05/20/2016. WELLS FARGO ......4,278,750 .4,000,000 9,808
931142  DP 5 |WAL-MART STORES INC 11/18/2016........ CITIGROUP.....covvirrrererinrinns ....1,039,050 1,000,000 2,842
94989W  AS 6 | WELLS FARGO COMMERCIAL MORTGAGE TRUST............ 07/20/2016........ WELLS FARGO 984,586 900,000 2,217
98389B AT 7 | XCEL ENERGY INC 11/28/2016........ BARCLAYS US FUN.......oottiiietiictetii it | esbeesess bbbt nntns | sbiebaesssssens st 1,349,636 | ..oovovreciiees 1,350,000 | ..ooovveerniereieieree s
021352 AS 5 [ ALTALINK LP ..ottt ssessnienine. | cessesssesisnes 11/28/2016 RBC DEXIA. 784,809 784,000

05590H AR 8 |BMW CDAINC........ 10/12/2016 T D SECURITIES.. 499,845 500,000

06367X VK 4 [ BANK OF MONTREAL. ....cootiiiiiitiierierisiessessssisssssssssssssss s sssessessssssessssssssesssesssssssssessesssnsns | oersosssesenes 06/24/2016........ VARIOUS .....8,088,127 8,030,000

06367X YL 9 |BANK OF MONTREAL ... | 10/24/2016........ NATL FINANCIAL SERV... 1,399,930 | o 1,400,000

06368A  AA 8 | BANK OF MONTREAL .| 12/07/2016........ NATL FINANCIAL SERV... 749,873 750,000

064151 BL 6 |BANK NOVA SCOTIA HALIFAX 10/18/2016........ TD SECURITES........coevrvrurnene ....4,083,840 4,000,000

064151 PQ 0 |BANK NOVA SCOTIA. 11/29/2016........ SCOTIA bbbttt s | ehbtbeta s st bbbttt | eteresi et 3,998,880 4,000,000

064151 QE 6 | BANKNOVA SCOTIA.......iiiiiiieiiiieissisissisie et ssesssines 11/29/2016........ SCOTIA A99TA5 | 1,500,000

07813Z BG 8 |BELL CANADA 10/17/2016........ RBC DEXIA 525,020 500,000

07813Z BT 0 [BELLCANADA s ntens | erssnsessenes 02/24/2016........ RBC DEXIA. ..ottt bins | enbets s bbbt | bbb 1,129,736 | oo 1,134,000

07813Z  BU 7 |BELL CANADA........oooiiiriceiseeestresiessssi s 08/09/2016........ M R BEAL ....2,994,120 3,000,000

112822 AL 2 |BROOKFIELD REN ENG 08/09/2016........ T D SECURITIES......cuciiiiciiireieii ettt | chbtbenas st bbbttt | rtesessesisces et 2,498,750 2,500,000

135952  Z6 6 | CANADIAN IMPERIAL BANK 08/24/2016........ TD SECURITIES......ooviiiiiiiniinieisnieienissessesissessnssnenes 1,192,308 | 1,175,000

135962 BC 8 | CANADIAN IMPERIAL BANK 04/21/2016........ CIBC ....3,748,050 3,750,000

135962 DN 2 | CANADIAN IMPERIAL BANK 07/07/2016........ CIBC .ttt | bbbt | eebr e 2,998,710 3,000,000

17039A  AF 3 |CHOICE PPTYS REAL ES 04/14/2016........ RBC DEXIA 485,148 460,000

17039A AG 1 |CHOICE PPTYS REAL ES 03/01/2016........ TD WATER 599,000 599,000

23384N AV 9 | DAIMLER CANADA FINANCE..........coitiiriiirniieinsieiesissiesessssisssessssssssss s ssssssessessssssessesssssanss. | sesessnssssnes 07/05/2016........ TD WATER ......2,499,300 2,500,000

25675T AD 9 |DOLLARAMAINC.. 07/19/2016. WD LATIMER...... ....1,765,000 1,765,000

290876  AC 5 |EMERAINC.. ..ottt bbbt seninnis | cbsessesisenanns 06/09/2016........ SCOTT & ASSOCIATES... 928,000 928,000




€€l

Annual Statement for the year 2016 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

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
34527A  BQ 2 |FORD CRCDALTD 12/13/2016........ VARIOUS ......1,268,223 1,235,000
39138C  AD 8 | GREAT WEST LIFECO INC 04/07/2016........ RBC DEXIA......ooiierieierrissienisines 309,615 226,000
39138C  AF 3 | GREAT-WEST LIFECO INC 04/04/2016........ CIBC 492,169 375,000
404280 BE 8 |HSBC HOLDINGSPLC............. TA12912016........ | HSBC ...ttt bbb | bbbt | Seeb e 1,500,000 | oo 1,500,000 | ..ooovvueriieieieree s
448055 AM 5 [HUSKY ENERGY INC........ccoiiiiiiiieiiiicseeiesiseiese s esesssseenes 10/06/2016........ 509,460 500,000 1,459
45823Z  AA 0 |INTACT FINANCIAL CORPORATION 06/29/2016........ T D SECURITES... e 1,108,250 | e 1,000,000 | ..oovenereriieeeeniereeeeenies 18,379
45834Z  AA 7 [INTERPIPELINELTD oo 06/08/2016........ WD LATIMER......cooeviririirrane 358,884 321,000 5,766
628952 AN 0 |NAV CANADA 02/10/2016........ RBC DEXIA 417,000 417,000
663307 AK 2 |NORTH WEST REDWATER PRT 06/07/2016........ GFISECURITIES. ..ottt sssens | erbsbesssess b sss sttt ninnss | osbsessesisssessse st 1,493,310 | oo 1,500,000
67103M  AE 6 |OPB FINANCE TRUST oottt ssnesas | ceonssessnnanns 04/13/2016........ CIBC 380,164 371,000
68214W AP 3 | OMERS REALTY CORP......coeiuriircririieieriiieiesiese s siseeenienees 11/03/2016........ T D SECURITIES......cciutiieiitietei ettt | chbesenes st bbbttt | rtesessesiess bbbt 1,750,000 | oo 1,750,000 | ..ooovoreeiereireierersee s
70632Z AA 9 |PEMBINA PIPELINE CORP 07/26/2016........ RBC DEXIA.....ooivirirrenrinniirenienes 1,096,790 | v 1,000,000 | ..oooveieiirees 16,345
775109  AS 0 |ROGERS COMMUNICATIONS.........ooiirirriiieirneieriesisseesiessssesesssesssesenssessssssssesssssssesessessssesenss. | coessessessnns 05/31/2016........ T D SECURITES... 355,114 310,000 3,311
780086 MN 1 |ROYAL BANK OF CANADA 04/20/2016........ RBC DEXIA. ..ottt bbb biens | esbees s bbbttt | bbb 1,499,520 | ..o 1,500,000 | ..ooovvevrrireiierere s
780086  MZ 4 |ROYAL BANK CDA........oiiiiiriieiieieie s 09/07/2016........ RBC DEXIA ......2,000,000 2,000,000
80310Z AB 5 |SAPUTOINC 06/20/2016........ NBC CLEAR ...ttt bbbt | enbtes bbbt bbbttt | seebieni e 1,750,000 | ooocvoreieierereeeieis 1,750,000
86682Z AH 9 | SUN LIFE FINANCIAL INC 02/16/2016 RBC DEXIA. 933,925 935,000
86721Z AM 1 | SUNCOR ENERGY INC 09/08/2016. WOOD GUNDY. ......1,745,643 1,750,000
86721Z AN 9 | SUNCOR ENERGY INC .| 09/08/2016........ WOOD GUNDY.... 524,475 525,000
891160 LV 3 | TDBANK ..ot 09/20/2016........ VARIOUS b 469,959 | 4,472,000
892329 AP 8 |TOYOTACR CDAINC 09/01/2016........ WOOD GUNDY 309,202 303,000
892329 AV 5 | TOYOTA CREDIT CANADA INC .....oiiiiiiiriritiieiinsiiesienisssesssisesssessessesessssssssssssenssesssne | sevssssionsiones 02/25/2016 NESBITT/BURNS........coomrvieririrriiiinnrierierenenens e 1732563 | 1,736,000
89353Z  BZ 0 | TRANSCANADA PIPELINES LTD 06/01/2016. CIBC 698,369 700,000
949746 RU 7 |WELLS FARGO & CO...ovvuiririiieieieiessie e sssssssines 03/08/2016........ CIBC 01,250,000 | e 1,250,000
949746  RX 1 |WELLS FARGO & CO 05/10/2016........ T D SECURITES... 2,292,000 2,292,000
949746  SG 7 |WELLS FARGO & CO 10/20/2016........ RBC DEXIA. ...ttt ens | enbes bbbttt | bbb 1,853,000 | oo 1,853,000
25156P AV 5 | DEUTSCHE TELEKOM INT FIN 09/13/2016........ RBC CAP ......2,499,850 2,500,000
3899999. Total - Bonds - Industrial and Miscellaneou: . 134,967,973 133,363,000 ..259,951
8399997, TOAl = BONAS = PA 3.tttk h 088 h et b eE£h €4 o488 eEeEEoE 1o E e heEE e L8 8L b8 1o eheLE S L8 0 eEHeE oL f £ 0 h oL E o b EeLE b oL EeE 1€ E oL b eE AL E oL E L€ EeLE L E L L h oL h oL E b L E e E L EeE e EE e E L EE e E b8 E e E et e b e Shtheeber e e b st bt n bbbt snsens | nebnieniers st bt 383,331,828 367,659,050 ...1,185,928
8399998. Total - BoNds = SUMMAIY HEM fTOM PAIt 5.ttt ettt es s ee et sneeeseese | efeeseeseeaeseeseeseeaeeeeseeeEseEeeseeseEaeEoe8eEAeEseEeE8eEseEaeEoe8eEs e seEeEE e e LA e e e eEeE8eE e e 4L 8401 SE e A28 428 eE 28 4L EHE 1S E e oeEeE8eE 2 e 4EE o2 1 e EAeEseEee8ee e e eeEeeAeeeeseteesesne | SEseteesesssssesassessesstsssessesnsansansesnsensans | fessessessessnsansassessssnsanseses 80,073,568 76,341,000 339,436
8309999, TOAl = BONGS. ... evettteserssit ettt stk 1888888288810 E 4888488681084 E 48108 E 8L 8 1R £ £EeeEeEEeEE R eEE LR E R E oL E e E e E R L LR LR L LR EE L8R £EE LR f LR A8 E LR R LR L L E oL Lo E AR LR LE L E LR R R eEE e AeE1eREeeE e bbbt ettt | diens ettt 463,405,396 444,000,050 | ..o 1,525,364
Common Stocks - Industrial and Mi
00206R 10 2 |AT&TINC....ccoviverrircrrirereiincne 10/05/2016........ VARIOUS......cooiiriiicienitie it +..140,000.000 | .ooovveririieeis 5,589,487 XXX e
00287Y 10 9 [ABBVIE INC....oviiiiiiircieiicsesisiseie et ssnen 03/03/2016........ BONY...... 60,000.000 | .oovrrririiieieireens 3,348,018 XXX e
00724F 10 1 [ADOBE SYS INC....cooviiieiieieieineireeeeieiesienessesee s essssssesessenaes 06/22/2016........ BONY...... 15,000.000 | ..ooveoveeirieieieienieenes 1,424,124 XXX
01626P 40 3 |ALIMENTATION COUCHE TARD, 06/24/2016........ TD SECURITIES.....c.ooiiiieiieieieissieesiseiesiesessnienes ..1,249.000 65,925 XXX
02079K 10 7 [ALPHABETINC........ccccevvrvrrner. 01/08/2016........ BONY...... ..3,000.000 XXX
032511 10 7 | ANADARKO PETROLEUM CORP 01/27/2016........ VARIOUS......ooiiriiicienieie st ....110,000.000 XXX
036752 10 3 |ANTHEMINC . 10/06/2016........ BONY...... 30,000.000 | .ovevvreriiriiceens 3,700,782 XXX
053332 10 2 |AUTOZONEINC.........ccceeene. 10/19/2016........ BONY...... ..4,000.000 XXX
060505 10 4 | BANKAMERICA CORP NEW.......cvuiiiiiiiiieiieicierisissisisssssie st sssssssssssssessessssssenss. | oevnssnssnenns 08/01/2016........ BONY...... ....300,000.000 XXX
110122 10 8 |BRISTOL MYERS SQUIBB CO 10/10/2016........ VARIOUS.......ooiiiienissse e 80,000.000 XXX
125509 10 9 |CIGNACORRP........ 01/26/2016........ BONY...... 25,000.000 XXX
126650 10 0 |CVSCORP 10/03/2016........ VARIOUS......oooviiiiriieinsiiesisssss s 80,000.000 XXX
151020 10 4 |CELGENE CORP 10/17/2016 BONY...... . 38,000.000 XXX
156782 10 4 |CERNER CORP. 06/30/2016........ DEUTSCHE BANK ...ttt sttt sssns | enssbnssessensnss e ssessssisnneas 50,000.000 XXX
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172967 42 4 | CITIGROUP INC 10/17/2016 ....100,000.000 XXX
192446 10 2 | COGNIZANT TECHNOLOGY SOLUTION. ....ccovvrirrrernnreereririseresesissneenns 09/30/2016 65,000.000 XXX
20030N 10 1 |COMCAST CORP CLA......cooiiinriirieieeieessesie s enseseneenes 04/26/2016. 50,000.000 XXX
25179M 10 3 |DEVON ENERGY CORP 01/25/2016 80,000.000 XXX
263534 10 9 | DU PONT (E.I) DE NEMOURS........cocoviiiiiiiiieiiniiceieie e ensees 10/25/2016 ....140,000.000 XXX
278865 10 0 [ECOLAB INC......couiiieiiti ettt | erisnincesenes 02/23/2016. 20,000.000 XXX
29414D 10 0 |ENVISION HEALTHCARE...........cosvtmimiimiiniineirssinsisisssisssssssiessessssesessssanes 12/01/2016 ....106,880.000 XXX
375558 10 3 | GILEAD SCIENCES 10/25/2016 30,000.000 XXX
38141G 10 4 | GOLDMAN SACHS GROUP INC 10/17/2016 10,000.000 XXX
42809H 10 7 |HESS CORPORATION ..ot 10/26/2016 ....200,000.000 XXX
49456B 10 1 | KINDER MORGAN INC......ovuuiiiiiiirieiiiciiinineietis sttt sssensensesssine. | sessesensinsess 06/07/2016. ....200,000.000 XXX
532457 10 8 |LILLY (ELI) & CO 03/03/2016 70,000.000 XXX
58155Q 10 3 |MCKESSON CORP ... | 02/25/2016 30,000.000 XXX
61166W 10 1 |MONSANTO CO NEW . | 09/06/2016. 40,000.000 XXX
617446 44 8 |MORGAN STANLEY DEAN WITTER&CO.......ccccocrirerninnee 04/06/2016. 80,000.000 XXX
654106 100 3 {NIKEINC -CLB ettt | erisnincasenes 09/13/2016. ....135,000.000 XXX
674599 10 5 |OCCIDENTAL PETE CORP ......cvuuiieiieiiiieiesissiseiiessissiesssesssssssssessssesssessssssssssessssesssenssnne | oesssessenens 09/14/2016 30,000.000 XXX
68389X 10 5 | ORACLE SYSTEMS 09/13/2016. ....130,000.000 XXX
713448 10 8 [PEPSICO INC MTN...oouiiiiiieisiisieiisiee st 09/29/2016. 20,000.000 XXX
74005P 10 4 |PRAXAIRINC............... 10/11/2016 20,000.000 XXX
745867 10 1 |PULTE HOMES INC 01/27/2016. ....270,000.000 XXX
761283 10 0 | RESTORATION HARDWARE HLDG.........cevirrimeinniniieriseiesisisseisssie s esesseesssenssenes 01/26/2016........ [ DEUTSCHE BANK ..ottt sssess st esssesssnsss | evsssesnsssnsssesssesssenssenees 20,000.000 XXX
806857 10 8 | SCHLUMBERGER LTD 10/21/2016 40,000.000 XXX
848574 10 9 | SPIRIT AEROSYSTEMS HLDGS......covvviiiireririsiisieissssiessssiessssssesssssessssss e ssssssessessssssensns 06/08/2016. 30,000.000 XXX
858912 10 8 |STERICYCLE INC ettt nssensens | erisninessenes 07/27/2016. 55,000.000 XXX
872540 10 9 | TIX COMPANIES INC 10/17/2016 ....140,000.000 XXX
913017 10 9 |UNITED TECHNOLOGIES CORP........orvvirrirrieeiinirierierissiiesiessiessenesseans 10/21/2016 30,000.000 XXX
91324P 10 2 |UNITEDHEALTH GROUP INC 01/26/2016. 20,000.000 XXX
918204 10 8 |V.F.CORP, 10/24/2016 ....100,000.000 XXX
92343V 10 4 | VERIZON COMMUNICATIONS 08/18/2016. 40,000.000 XXX
92532F 10 0 |VERTEX PHARMACEUTICALS INC 08/29/2016. 62,100.000 XXX
92826C 83 9 | VISA INC.....oouiiiiiieirieiieie sttt | e 06/22/2016........ VARIOUS 80,000.000 XXX
94106B 10 1 | WASTE CONNECTIONS INC.....ccoviuriruiiiireiiniiciericissisie st 12/05/2016........ VARIOUS ..6,722.252 | ... 647,667 XXX
969904 10 1 | WILLIAMS-SONOMA INC......cooriiiiririeisieiinsieisesissesssssissssssessssssssessssssssssssssssssssssessessssssessssanes | oessnsssssenss 10/17/2016........ BONY........ 30,000.000 | .vevvrveiriieeeens 1,411,677 XXX
GO177d 10 8 [ ALLERGAN PLC......coo ittt 09/21/2016........ BONY........ 27,000.000 | ooovvrrerrnieieeeeeiens 7,027,301 XXX
G16252 10 1 |BROOKFIELD INFRAST PARTNER 11/29/2016........ RBC DEXIA......cooivirieiernrinsierinsines ....6,100.000 263,119 XXX
G5960L 10 3 |MEDTRONIC INC............ 03/01/2016........ CITIGROUP.......cooovvvrrererrinas 20,000.000 ...1,470,106 XXX
N96617 11 8 | WRIGHT MEDICAL GROUP NV......covtuiriiirisrirererntireresineins 10/26/2016........ VARIOUS......ooiiriiicienieie st ....200,000.000 | ... ...4,766,216 XXX
112585 10 4 |BROOKFIELD ASSET MANAGE - CLA.............. 12/05/2016........ VARIOUS.....coooviriiiiieinsiesisssss et 2.9,403.000 | oo 406,490 XXX
136375 10 2 |CANADIAN NATL RY CO 12/05/2016........ VARIOUS ....3,830.000 295,682 XXX
136385 10 1 | CANADIAN NAT RES LTD 12/05/2016........ VARIOUS ....6,608.000 220,552 XXX
13645T 10 O | CANADIAN PAC RY LTD....oiiiiiieiiieiiieeseiessieiesiseiesisisisess st ssssssessesssssessesessssnens | oevonssneesenes 07/21/2016........ VARIOUS 834.000 148,189 XXX
151350 10 9 |CENOVUS ENERGY INC 08/10/2016........ VARIOUS 10,966.000 200,200 XXX
351858 10 5 | FRANCO NEVADA CORP......ccutiriiiiiieiiiietiesissisesisbssissst st ensssssssnsnn A, 01/29/2016........ BMO CAPITAL ....2,137.000 129,526 XXX
39945C 10 9 |CGI GROUPINC.. 07/27/2016. VARIOUS ....3,526.000 ..213,161 XXX
453038 40 8 |IMPERIAL OILLTD 12/21/2016........ VARIOUS ....8,885.000 368,459 XXX
45823T 10 6 |INTACT FINL CORP SUB RCPT......oiieiriiiiiintierineieissiesessssiesisssssesessssssesessensssssssessssssssenss | versessessenes 06/24/2016........ VARIOUS.......ooiiiiieiiree e ....2,936.000 253,280 XXX s
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56501R 10 6 | MANULIFE FINANCIAL CORP 01/29/2016........ RBC CAPITAL ..5,924.000 113,133 XXX
68272K 10 3 |ONEX 06/27/2016........ VARIOUS.....coitmieiniieeiee s ssenes 860.000 68,024 XXX
706327 10 3 | PEMBINAPIPELINE.........coiiiiiiiiiciseircie et A 03/17/2016........ VARIOUS ..3,726.000 128,095 XXX
717046 10 6 |PEYTO EXPL & DEV CORP 01/29/2016........ PETERS & CO ..2,766.000 83,911 XXX
73927C 10 0 |POWERFINANCIAL CORP o 08/29/2016........ VARIOUS 15,441.000 494,448 XXX
739721 10 8 | PRAIRIESKY ROYALTY ...ttt ssssssesssssesssenens | oevsssincenenes 11/21/2016........ VARIOUS 12,583.640 336,596 XXX
76131D 10 3 | RESTAURANT BRANDS.......ccootiiireriiieiiniisineissssssssessssssiessesssesensssenes 01/29/2016........ MERRILL LYNCH......cooovivriiiniinirereninninns ..1,029.000 48,282 XXX
775109 20 0 |[ROGERS COMMUNICATIONS - CL B.............. 03/03/2016........ VARIOUS ..3,079.000 149,036 XXX
780087 10 2 |ROYAL BK CDA MONTREAL QUEBEC.........cociiiiiiireriiniiieiseesisisissi s ensssaees 10/07/2016........ VARIOUS ..6,477.000 530,747 XXX
81783Q 10 5 | SEVEN GENERATIONS ENERGY.........cocoiiiiiiriiniirernisie e sseesesseisneenes 12/15/2016........ VARIOUS 10,670.000 311,243 XXX
828336 10 7 |SILVER WHEATON CORP. 09/26/2016........ VARIOUS ..7,145.000 273,694 XXX
85472N 10 9 |STANTEC INC 03/30/2016........ CIBC ..1,510.000 45,678 XXX
8676EP 10 8 | SUNOPTAINC. 10/07/2016........ BONY...... +:250,000.000 | oooerveiiie s 1,578,250 XXX
893530 10 7 [ TRANSCANADA CORP........ccomiiiiiiiiiiiiiiniisiiisii i 08/05/2016........ VARIOUS.... oottt ..9,009.000 478,809 XXX
9099999. Total - CommOn StOCKS - INAUSHIAl ANA MISCEIANEOUS. ........uveiiiteieisstiiis sttt ese sttt ees e ef s eds et eE o8 E 8 E 808808 E 8408 E 0S8 8 £ 088008880 E 00808808 E 08000 E 8 E e ohe1est e bbbt sttt | binnsnssens e e enes 206,050,011 XXX
Common Stocks - Mutual Funds
78464A 73 0 | SPDR S&P 0&G EXP&PRD | | 06/07/2016........ BONY...... ....100,000.000 | ..ovvroviiiiiiieieiins 3,701,860 XXX
9299999. Total - Common Stocks - Mutual Funds... ......3,701,860 XXX
9799997, TOtal - COMMON SEOCKS = PAI 3. ...stuieerssits ettt sttt etssss e erss st ss sttt s s 280t 8 0810 4104 eE8 e e e o088 1o 8oL oE 8080840881408 404014084 E 1408480840481 o084 1401408014084 E L8400 840 E 400840 E L8081 E L1408 e0 e E L1 E e bt en b et 4e41enteeb et et b s st n bt en st nn st ens | bienssssenssnessn st snnsansenas 209,751,871 XXX
9799998. Total - Common Stocks - SUMMAY HEM fIOM PAM 5.........oe ittt ettt s ete efetsee et seseeseEseeeeEeeseeeEse8eE1eeseE e 8o a8 e eE 28 4L 8 o0 eE4eEoe8 e 01 £ e o8 408 S0 1L E e 4e8 408 £E e E 4L 8401 S E e # e84 08 LE 28 4L 8401 S0 e oeE £ 08 LE 2 E 4L EoE 1S E A e 4L Eee8 e e E e EeeEeeee et eesesiee | ehsteessesssssesassesserstsesensessesansansersnesnsans | fossessessessssnsessessssnsansanes 53,806,798 XXX
9799999, TOtAl = COMMON SHOCKS. ...ttt ettt es stk e k84881 b o8 £E 888888848188 EEEe£E£EEeEE e £f o081 EEEoEE e eEE oL EEEfEEEoEE oL E 8 £ EE4EE£EfEEE 8L E L L E £ E84LE £ Ef£EE 48 £Ef L EEEf£EE S E£Ef 411 £EE 46 EEE oL L8 £EE e E e LEE £ L Ef£EE 8L E L E £ L 1L 81 AL £EE b e eEb 10 4LE1eEE oo R e e b E e r bbbttt | einbnsenb e st 263,558,669 XXX
9899999.  Total - Preferred aNA COMMON SHOCKS..... .. uuueiuiieriiisirissiisieiseress s ssess s eas s ess s s s s sess ek s ek e S04 £ eEef e L L f L E o088 f 0L f L E LR H0E L E L E R E £ EEE L EE LR E 0L E L f 004 E L0 ek SRk e bbbt ekttt et | nsbsnssens s et srnias 263,558,669 XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS...........cciieueiiecieieictetitiee ettt e ettt a et ss e bebess e4ebsssssessssesesesasseses e s esesessssesessesetes s sesesassssesessssesesesseses s s sesebasseseses e sebe b s seseses e sebeb s seseses e sebeb s seees s e sebebasseses s e bebebssebesassetetebanse  ebassssesessssesesasassesessssesesasansesasnsesesasans || ebessesesossssesamsnsesesnsesanas 726,964,065 XXX ..1,525,364
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36207K WC 0 |GOVT NATL MTGE ASSN.......cocommrvmrirerineirinnins .. | 12/01/2016. | MORTGAGE PAYDOWN........cooovvemrrinnrin | cervmeerneninneennernenns | cverrnenenne 10,218 [ ii00010,218 | 110,174 | 010,213 | s | s 4 . 4 10,218 (V10 418 | 09/15/2029.
912828 KD 1 |USTREASURY.. .| 11/09/2016. | BARCLAYS.......cooonriimmrinrirnerineineisnnsiiens | cevvnseseensesseissnnes | eoeeen,575,656 | ......4,400,000 | .......4,087,300 | ..........4,281,079 | .cooovrvvirveinns | v 31,390 . 31,390 | oo | e 4,312,469 | .o | e 263,187 | ....... 263,187 | ..... 149,606 | 02/15/2019.
912828 LJ 7 |USTREASURY.. . [12/20/2016. | JEFFERIES & CO......ocovvvvniimviiisnrnsrienes O I (22,898) . (22,898) 20,118,533 1,428,733 | ..... 1,428,733 | ..... 768,624 | 08/15/2019.
0599999. Total - Bonds - U.S. GOVEMMENL.........ccuiiiiiiiiiioniiiiiiniissisii i evvsisisssisssisssssssssssssssssssssssssssssssensssnssssssssssnsssensessnssnssnsenns | 0020, 199, 140 | .....24,410,218 | .....24,440,934 | ........24,432,723 | .......cc........ 0 8,496 0 8,496 0] s 24,441,220 |..ccoovennnnn 0]..1,691,920 |.... 1,691,920 | ..... 918,648 XXX
Bonds - All Other Government
007863 AF 0 |AEROPORTS DE MONTREAL........ccccmerurrrrrrins 11 03/02/2016. | SCOTIA.....cooirreeieerierieeirsessssisnries | cerveessneessssisesseees | eeesseens 417,863 | .......... 324,000 | .......... 375,024 | .o 372,497 (236) (236) 372,261 | oo | e 45,602 | ......... 45,602 | ......... 7,197 | 10/16/2037.
135087 A6 1 |CANADA GOVT. o | 02/17/2016. | SCOTIA......ooriiiierierieririississiies | cevieneiesiesisniieies | cevienens 494,601 | .......... 477,000 | .......... 480,291 ) (59) 480,175 | .o | s 14,427 | ........ 14,427 1,627 |06/01/2023.
135087 B3 7 |CANADA GOVT .| 11/29/2016. | SCOTIA........... 2,393,937 | ....... 2,370,000 | ...... 2,404,081 | ... . ) . (2,898) 2,401,182 | oo | e (7,245) | .......... (7,245) | . 7,467 | 09/01/2018.
135087 D2 7 [CANADA GOVT....cooiiiiiieriererneeississeisssiensiens .| 06/01/2016. | VARIOUS........ovvrriirrireieirssiiesiseeiinnnes | ceveesesssssssiseisnnnes | conee 11,181,883 | ..... 11,071,000 | ..... 11,206,478 | ......... 11,175,940 | oo | e (13,641) [ v [ s (13,641) [ oevevverevrinriis | v 11,162,298 | ..o | s 19,584 | ......... 19,584 | ....... 87,551 | 08/01/2017.
135087 D3 5 |CANADA GOVT .| 09/08/2016. | WOOD GUNDY. vt | e | s 369,644 | .......... 295,000 | .......... 336,039 | ....... 335,691 (599) (599) 335,092 | ..o | s 34,552 | ......... 34,552 | ......... 6,368 | 12/01/2048.
135087 D5 0 |CANADA GOVT. .1 05/10/2016. | VARIOUS.......ooovvimrirrirnreireeissinneesnensnees | cereressssensesssssnnes | avenne 2,489,911 | ...... 2,279,000 | ....... 2,415,091 2,412,828 | oo | e (3,351) (3,351) 2,409,478 06/01/2025.
135087 D9 2 |CANADA GOVT. .. | 04/20/2016. | VARIOUS........coovuirirrieriirieiiesinsiienes | cevvessiesienissiineins | ceveenens 575419 | ......... 555,000 | .......... 574,259 (600) . (600) 570,898 03/01/2020.
135087 E3 4 |CANADA GOVERNMENT... .1 05/12/2016. | T D SECURITES.........coorvvemiirrrinericrienes | cereeeeneessniseesneees | seveeeens 704,009 | .......... 706,000 | .......... 703,353 694 . 694 704,136 05/01/2017.
135087 E5 9 |CANADA GOVERNMENT... .. 06/14/2016. | DOMINION SECURIL......coovviererriiiinines | v | v 366,512 | .......... 364,000 | ......... 361,226 271 . 271 361,650 09/01/2020.
135087 E7 5 |CANADA GOVERNMENT. A | 10/28/2016. | VARIOUS........coooverrrirriereerriceienineenns | coerissenesiesinens | e 10,961,116 | ..... 11,000,000 | ..... 10,933,682 23,147 . 23,147 rerene 10,962,027 11/01/2017.
135087 F2 5 |CANADA GOVT. .. | 09/08/2016. | SCOTIA. .....coieurereiierieeirseirseiserieenies | cerernesissessessssienes | aevies 1,669,313 | ....... 1,662,000 | ....... 1,667,734 (151) . (11D ) T IS 1,667,583 |.... 03/01/2021.
135087 F3 3 |CANADA GOVERNMENT... . 12/01/2016. [ VARIOUS......oovvivrirrierinsisinsisisesnsiens | sveveeessssessssssiennns | covenes 1,122,586 | ....... 1,130,000 | ....... 1,123,152 856 . 856 | ..o | e 1,124,008 |.... 05/01/2018.
135087 F5 8 |CANADA GOVERNMENT... .. | 10/24/2016. | NESBITT/BURNS........cconrvrrimermeriinnins | ceeernenissensersssinens | aeviee 1,406,146 | ....... 1,400,000 | ...... 1,406,580 . (1 RN IS 1,406,580 |.... 09/01/2021.
135087 WL 4 |CANADA GOVT. .| 12/07/2016. | RBC DEXIA 715,100 | .......... 500,000 | ......... 713,250 | .oveeeeeen 706,091 | oo [ e (12,857) [ ovvvvererniinne | veereris (12,657) 693,435 06/01/2029.
135087 ZJ 6 |CANADA GOVT.. .1 07/19/2016. | W D LATIMER........oceveerinrrerierincircnins ...496,941 442,000 | . 469,183 ) . (1,886) 459,622 06/01/2021.
135087 ZS 6 |CANADA GOVT. .| 11/28/2016. | RBC DEXIA 946,830 | ..........713,000 | .......... 911,357 ) . (2,903) 907,486 12/01/2045.
135087 ZU 1 |CANADA GOVERNMENT... .| 06/09/2016. | SCOTT & ASSOCIATES.........coorvverivnrris | cervmreeeirenissineies | cevirenens 213,158 | ..........191,000 | ......... 211,297 ) (1,265) 208,159 06/01/2022.
135087 ZV 9 |CANADA GOVERNMENT... [ 03/31/2016. [ CIBC......ourveeiieireieireeiserieniesiseesnees | eoneriesisnessesiseises | sensesenes 47,408 | ...........47,000 | ........... 47,615 ) (116) 47,412 03/01/2017.
563469 FJ 9 | MANITOBA PROV CDA 12/06/2016. | MATURITY ...cccovvririnninnininciissiesiinns | o | e 1,000,000 | .......1,000,000 | .......... 999,300 13 [ | e 1,000,000 12/06/2016.
651333 FT 8 |PROVINCE OF NEWFOUNDLAND . | 04/26/2016. | VALEUS MOB.........cccvvrrmrrrreriririeinenins ..861,000 | . .855,817 13 855,838 10/17/2046.
683234 YB 8 | ONTARIO PROV CDA o | A101/19/2016. [ MATURITY ...ooiririnieisenseiessineies | cevneeseiinnsiisnenens | 200020:2,500,000 | ..o 2,500,000 | ....... 2,484,275 2,499,902 98 2,500,000 01/19/2016.
68323A CX 0 |ONTARIO PROV.....ccovvreirirrirnriinriens .. | 04/27/2016. | VALEUS MOB...........oovvvrrririrniineineeiens | cevenesisssisessssssienss | avveen 2,702,696 | ...... 2,632,000 | ...... 2,682,903 2,680,791 (1,594) 2,679,197 06/02/2025.
68323A CY 8 |ONTARIO PROV.....ccoomrerirrrrirneirnrins .. | 04/26/2016. | NBCS SECURITY ....coorrvmrirrirneineirnniins | cerernenissensessssninnes | sevnee 1,671,042 | ....... 1,735,000 | ....... 1,685,067 | ...ccoenue 1,685,507 224 | e | e 1,685,731 [ .oveovevreinens | e (14,689) | ........ (14,689) | ....... 17,123 | 12/02/2046.
74814Z ER 0 |PROVINCE OF QUEBEC.... .| 01/29/2016. | NBCS SEC.........oiviririeiieriiiiesiininn | cevieseiesiesissineies | cevienens 519,840 | .......... 500,000 | ......... 562,410 ....561,523 (118) 561,405 | ..ccoverrmrrnns [ e (41,565) | ........ (41,565) | ......... 3,068 | 12/01/2045.
74814Z EV__ 1 |PROV OF QUEBEC .. | 04/27/2016. | VARIOUS.......ooovviiriiiinisissrisnnissnsensnnes | covresenssssesssnssssnnes | avveand 6,107,592 | ....... 5,882,000 | ....... 6,052,343 | .. .6,047,849 . (5,090) 6,042,759 | .o | e 64,834 | ........ 64,834 | ..... 108,344 | 09/01/2025.
1099999. Total - Bonds - All Other Government.............. OO OO OO OO OO OO RO ROTRTORTOURPPYRS) IFUOR 51,890,619 | ... 50,636,000 | ..... 51,661,807 | ......... 45,018,712 | oo 0] e (21,848) 0 (21,848) [ 51,598,412 | ..ol 0 ... 292,209 | ...... 292,200 | ..... 515,279 XXX
Bonds - U.S. States, Territories and P
13062N A7 2 |CALIFORNIA ST. .1 05/10/2016. | MESIROW........ovrvuirmrimrireersrinsrneniens | cereesesneesssensesseees | sevsneeens 207,642 | .......... 200,000 | .......... 221,072 | oo 203,347 | oo | e (1,118) . (1,118) 202,229 | ..o | e 5413 | v 5413 | ..eo.n. 9,400 | 02/01/2017.
13063A E8 3 |CALIFORNIAST .. 1 05/10/2016. | MESIROW........orvvriirriirirneirniinsiseniiens | ceveeessssesssisssssnses | eevrenens 258,640 | .......... 250,000 | .......... 267,443 | ... 252,896 (897) . (897) 251,999 6,641 6,641 | ......... 8,750 | 03/01/2017.
57582N 7S 8 |MASSACHUSETTS ST.....ccoiiiriirinrisssrississsnienes .. | 05/26/2016. ] OPPENHEIMER........coiiiiniimiriinrinsiisnins | cervssesenssssissnssenes | seneneens 271,879 | .. 270,000 | .......... 310,686 | ..cooooorrnee 296,696 (861) (861) 295,836 08/01/2026.
1799999. Total - Bonds - U.S. States, TErrtories & POSSESSIONS............coiiriiiiiiies crreiiiiiiitsissiesietssssssssasesssseseesssssssssessesssssssessesssssnsessessesansessess | sesesees 738,161 | .......... 720,000 | .......... 799,201 | .............. 752,939 | oo 0].....(2,876) 0 (2,876) 0 750,064 0 XXX
Bonds - U.S. Political Subdivisions of States
03588E H5 5 |ANNE ARUNDEL CNTY MD....cccoovvmrrreirerinrinns .. | 05/26/2016. | GOLDMAN SACHS.........cooomviirrerineirnens | cererneeissiseriissinnes | aeviee 1,032,790 | ....... 1,000,000 | ...... 1,104,820 | ........... 1,015,613 | oo | e (5,508) . (5,508) [ ..uevureaerrenes | e 1,010,106 | ...cvvuveecrrens | e 22,684 | ... 22,684 | ... 37,500 | 03/01/2017.
537292 GT 5 |LITTLE MIAMI OHIO LOC SCH .| 12/01/2016. | ISSUE CALLED at 100.000...........ccoemuree | corererirnrineiiveniinnns | v 1,000,000 | ....... 1,000,000 | ....... 1,135,620 1,097,898 | oo [ i (5,376) . (ETTL) | TN I 1,092,522 | .o | e (92,522) | ........ (92,522) | ....... 52,500 | 12/01/2028.
586158 MN 4 |MEMPHIS TENN ELEC SYS RE o [ [12/01/2016. [ MATURITY ...ovviiiiinisninssnssnessnssmsssisens | eoseressesenssssesssnsans | eosnens 1,500,000 | ....... 1,500,000 | ....... 1,709,250 | .. .1,534,998 |.... O I (34,998) | ..ovveviirians [onriis (34,998) [ ..veoeeririnnies | e 1,500,000 0 [ 75,000 | 12/01/2016.
2499999. Total - Bonds - U.S. Political Subdivisions Of StAtes.........cc.iiiiciiiiiiiiiins it sssssssens | eonnees 3,532,790 | ....... 3,500,000 | ....... 3,949,690 | ........... 3,648,509 | ....ccooccennnc 0] (45,882) | ..coocvennve. 0 | (45,882) 0 3,602,628 0 ... (69,838)] ........ (69,838)] ..... 165,000 XXX
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Bonds - U.S. Special Revenue and Special A it
13033L  AK 3 |CALIFORNIAHEALTH FACS......cccocommimmiineirinni .| 06/17/2016. | PERSHING DLU......ccourvvnrirrireirnrinniies | cerveessneesssisessneees | seveeeens 250,273 | .......... 250,000 | .......... 257,373 | oo 250,597 (560) (560) 250,036 236 | oo 236 | ... 12,118 | 07/01/2016.
13066Y QH 5 |CALIFORNIA ST DEPT WTR .1 05/23/2016. | JP MORGAN........cooiririiciinniiciiininnins | cereiesinsissiisesienss | v 2,081,500 | ....... 2,000,000 | ....... 2,232,720 2,053,453 | .oovvivriieiies [ e (15,924) | oo [ e (15,924) 2,037,530 | oo | s 43970 | ......... 43970 | ... 56,944 | 05/01/2017.
130685 U4 0 |CALIFORNIA ST PUB WKS BRD.... .. | 04/19/2016. | GOLDMAN SACHS.........comivermrmerierinens | cerveeeneessniseesneees | veveeeens 205,408 | .......... 200,000 | .......... 221122 | oo 204,044 | .o | s (1,350) . (1,350) 202,694 | ..ooooererrrirens | reren 2,714 | . 2,714 , 12/01/2016.
167615 TX 1 |CHICAGO ILPARKDISTRICT = ..cooccvvrverierirnnes . [ 10/07/2016. | MORGAN STANLEY........coevreririiriiinnis [ v | e 1,617,980 | ....... 1,400,000 | ....... 1,642,214 | .......... 1,620,058 |...ocooovivvrrinns | e (14,880) | ..ovvvverrins [ e (14,880) [ ..o | i 1,605,178 | ..o | o 12,802 | ..cooeeee 12,802 | ....... 89,833 | 01/01/2026.
167727 WJ 1 |CHICAGO ILL WST .| 10/07/2016. | CIT GROUP.........coouriiirinriierirerirriienins | ceveeesieeieniseineies | eevirenens 795224 | .......... 675,000 | .......... 756,277 | wovvvererere THATB3 | s | v (6,038) (6,038) 748,725 01/01/2025.
29270C C8 6 |ENERGY NORTHWEST WASH ELEC .| 05/12/2016. | WEEDEN & CO......cevvuevrrierireirenineinns | cevveeesneesssisessneees | aeeveeens 688,672 | .......... 685,000 | .......... 709,812 (915) (915) 705,421 07/01/2023.
3128H6 MY 7 |FHLMC PC .. | 12/01/2016. | MORTGAGE PAYDOWN.......cocvvuivinnins | cervenrierienisnineies | cevirnens 167,274 | .......... 167,274 | oo 170,227 (309) (309) 167,274 08/01/2018.
3128K7 U5 5 |FHLMCPC .. | 12/01/2016. | MORTGAGE PAYDOWN.......coovvererrinins | cerrreeerneersninseesneies | vevereeens 584,474 | .......... 584,474 | .......... 568,630 | .....ccce0e. 579,688 | oo [ s 4,787 4,787 584,474 09/01/2035.
3128KG FP 8 |FHLMC .| 12/01/2016. | MORTGAGE PAYDOWN.........ovvviviinnis | cervmnieiissisniieins | cevinens 117,834 | .......... 117,834 | ......... 121,103 | e 117,896 | .o [ i (62) (62) 117,834 11/01/2036.
3128LB AZ 1 |FHLMCPC .. | 12/01/2016. | MORTGAGE PAYDOWN.......coovvirreririns | cereermneninenineineens | oevveneniens 9,808 | ..............9,808 | ..o 10,449 | ... 9,797 | covvevrevreenne | v, 11 1 9,808 05/01/2038.
3128M4 CP 6 |FHLMCPC .. | 12/01/2016. | MORTGAGE PAYDOWN........cooeviriirnnins | cerveeerneersniseisneees | cevveeens 174,020 | ........ 174,020 | .......... 170,295 | coovvvierenne 173,508 512 512 174,020 12/01/2036.
3128MM CK 7 |FHLMC PC .. | 12/01/2016. | MORTGAGE PAYDOWN.......coovvurivinnins | cerveneienieninnineins | cevirenens AT 441 | . ANT7441 | ... 418,582 | oo 17,514 | | s (73) (73) 417,441 09/01/2020.
3128P7 BH 5 |FHLMC PC .. | 12/01/2016. | MORTGAGE PAYDOWN.......cooeverirrnnins | cervrererneersniseenneees | vevreeens 159,285 | .......... 159,285 | .......... 161,351 (241) (241) 159,285 12/01/2025.
3128P7 CB 7 |FHLMCPC .| 12/01/2016. | MORTGAGE PAYDOWN. 160,307 160,307 | ...oouce. 164,690 (466) (466) 160,307 02/01/2026.
3128PE 4N 5 |FEDERAL NATL MG .| 12/01/2016. | MORTGAGE PAYDOWN. .103,953 .103,953 | . .105,869 (183) (183) 103,953 10/01/2021.
31292L DN 2 |FHLMCPC .| 12/01/2016. | MORTGAGE PAYDOWN........cccverrreineins | cerernenisrenseiissienes | cevenas 3,709,098 | ...... 3,709,098 | ...... 4,045,235 | ......... 3,764,417 | oo | e (55,319) | oovvrvereiraes [ e (55,319) 3,709,098 07/01/2041.
312942 CB 9 |FHLMCPC .. | 12/01/2016. | MORTGAGE PAYDOWN.......cooevuririrni | cerveriierieninnineins | cevirenens 897,924 | ......... 897,924 | ......... 928,299 | ....oce0re899,435 | oo [ i (1,511) (1,511) 897,924 09/01/2040.
312945 TE 8 |FEDERALNATLMG . . [12/01/2016. | MORTGAGE PAYDOWN.......cooooerimrirnens [ onerrmerinnineeneninee | oveinens 707,093 | .......... 707,093 | .......... 747,640 (2,847) (2,847) 707,093 0. 16,586 | 02/01/2041.
31294K M4 4 |FHLMC PC .. | 12/01/2016. | MORTGAGE PAYDOWN.......coovvviviinris | cerimnieiiesisniieins | e 132,897 | ........132,897 | .......... 137,901 (565) (565) 132,897 0 3,736 | 01/01/2018.
31296S M3 7 |FHLMC .| 12/01/2016. | MORTGAGE PAYDOWN. 74,195 5,575 (195) (195) 74,195 0 2,167 | 01/01/2034.
31297C HD 5 |FHLMC .| 12/01/2016. | MORTGAGE PAYDOWN........coorvvererrnnnins | cerermrenenrnnrinnennnnes | eerreenen 1111200 | 111,120 | 0 110,864 | e b 111,109 | e | i, 11 11 111,120 0 07/01/2034.
31297S R6 4 |FHLMCPC .| 12/01/2016. | MORTGAGE PAYDOWN. BAAT | 8,634 | | s 8 8 6,642 0 08/01/2030.
31298N UG 8 |[FHLMCGOLDPC# .o . [12/01/2016. | MORTGAGE PAYDOWN.......cocomerirmrinens [ onerrnnrireneneninninnee | cevnernnnnn 1,435 | 1,435 | 1,481 | ... 1,442 (6) (6) 1,435 0 05/01/2031.
31307G MD 8 |FHLMCPC .. | 12/01/2016. | MORTGAGE PAYDOWN.........coevvmivimneis | cevvmrineiiveriinnincis | e, 190,891 |11 190,891 | i 201,435 | .o 191,265 (374) (374) 190,891 0 03/01/2029.
31307G TL 3 |FHLMCPC .| 12/01/2016. | MORTGAGE PAYDOWN. ...333,207 ..333,207 | . .351,611 000 333,798 (592) (592) 333,207 0 03/01/2029.
3132GG AX 3 |FEDERALNATLMG . . [ 12/01/2016. | MORTGAGE PAYDOWN. 392,195 392,195 | .......... 414378 | .............. 394,008 | ..ooverieriiens | e (1,814) (1,814) 392,195 0 08/01/2041.
3132HM TF 8 |[FEDERALNATLMG .o . [12/01/2016. | MORTGAGE PAYDOWN.......coovvirirmrinens [ ovrrrrerinninerneniine | ovviiens 733,599 | .......... 733,599 | .......... 787,244 ) (7,093) 733,599 0 09/01/2042.
313209 D3 9 |FHLMCPC .. | 12/01/2016. | MORTGAGE PAYDOWN........coouerirerrnnins | cerveeerneersniseinneees | eevveeens 411,401 | c.oveen 411,401 | ..o 425,800 ) (370) 411,401 0 04/01/2043.
3132M5 G2 2 |FHLMC PC .. | 12/01/2016. | MORTGAGE PAYDOWN.......cooevvivirnis | cerverinerieninnineins | cevirenens 672,343 | ......... 672,343 | ......... 721,088 ) (5,452) 672,343 0 02/01/2044.
3132M6 YN 4 |FHLMC PC .. | 12/15/2016. | MORTGAGE PAYDOWN........cccvevmrrinnenns | ceverenirseenerieennnns | cevie 1,892,453 | ....... 1,892,453 | ....... 2,005,705 | .. . ,378) (PZRCT4:) | I IS 1,892,453 0 05/01/2044.
3132MA BV 2 |FHLMC PC .| 12/01/2016. | MORTGAGE PAYDOWN.......cooevvmiiiiniis | cevvmriciisnisniinis | e 913,906 | .......... 913,906 | .......... 969,455 | ............. 918,005 | ..ecvvecrieriiens | cerireens (4,099) (4,099) 913,906 0 10/15/2044.
31387C XK 2 |FEDERAL NATL MG o | 11101/2016. | VARIOUS........oovviiriericriririnerieriesinenns | seviesssssinensssineens | oeevensninens 1,361 1,367 [ oo | e 0 1,361 0 04/01/2031.
31389K WT 4 |FNMA PASS-THRU ..| 11/01/2016. | VARIOUS 42,834 | s 40,655 (204) 40,451 0 02/01/2017.
3138E8 K6 8 |FEDERAL NATL MG .. | 11/01/2016. | MORTGAGE PAYDOWN.......coovvemivinnris | cervnriveriverinninenns | v 423,408 | ... 423,408 | .......... 430,928 | .............. 423,846 (438) 423,408 0 04/01/2042.
3138LR  7M 8 |FNMA PASS-THRU .. | 11/01/2016. | MORTGAGE PAYDOWN........ccovverrrinerns | cererenissenerinninnes | aevene 2,528,897 | ...... 2,528,897 | ....... 2,722,121 2,557,515 (28,618) 2,528,897 0 06/01/2042.
3138MK 4R 4 |FEDERALNATLMG .. . [ 11/25/2016. | MORTGAGE PAYDOWN.......ccoocociimiiinns [ v | s 153,098 | ......... 153,098 | ......... 160,585 | .....ccoooeee 153,573 (475) 153,098 0 11/01/2042.
3138XC F3 1 |[FNMAPASS-THRU oo . [ 11/01/2016. | MORTGAGE PAYDOWN........oovoerermrriins [ rorerrmeninenieneneiins | veeens 1,753,041 | ....... 1,753,041 | ...... 1,821,794 1,757,761 | ... (U 0720) | RTINS IS 1,753,041 0 09/01/2043.
3138Y5 5D 4 |FNMA PASSTHRU 1| 11101/2016. | VARIOUS.......oovvireireirnneirneiinsineesnensnees | ceresnessssessessssinnes | avenee 1,764,111 | ....... 1,764,111 | ....... 1,818,137 1,773,768 |.... (9,657) [ .oovevnevnerrenes | e 1,764,111 0 10/25/2029.
313906 A5 6 |FNMAPASS-THRU .. « | 11/01/2016. | VARIOUS........ovviriiriiriininieiieninenns | seviesissiinesissinnies | oevvensiiens 2,061 | .o 2,061 | oo 2,185 2,072 (12) 2,061 0 80 | 05/01/2017.
31402R DD 8 |FNMA PASS-THRU o | 11/01/2016. | VARIOUS.......oovvvrrirrirerieinerieeinneenenss | cereeessnessssensenseees | seveeeens 243554 | .........243,554 240,567 | ..ovveonenae 243,220 334 243,554 (V18 [ 7,406 | 05/01/2035.
314038 W5 1 |FNMA PASS-THRU .....oocvriinrieisrieiineieeiees [ 1110172016, [ VARIOUS.......ooiviciciirisinsieiiens | v | s 225388 | .......... 225,388 | .......... 232,642 | ... 225,390 (2 225,388 0. 10,664 | 11/01/2033.
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31404N GC 4 |FEDERAL NATL MG . [ 11/01/2016. | MORTGAGE PAYDOWN. ...193,293 880 880 194,173 0 4,224 | 05/01/2019.
314058 EF 7 |FEDERAL NATL MG . [ 11/01/2016. | VARIOUS.........coccvvrunnee ..172,910 688 688 173,598 0 3,941 | 08/01/2035.
31406B MW 7 |FNMA PASS-THRU .. . [ 11/01/2016. | VARIOUS 5,853 (1) (1) 5,852 0 01/01/2035.
31406V DP 8 |FNMAPASS-THRU .. . [ 11/01/2016. | VARIOUS 46 34,575 0 05/01/2035.
31406W 2M 5 |FNMA PASS-THRU . [ 11/01/2016. | VARIOUS...........ccceuveuee 65 83,396 06/01/2035.
31409X PU 7 |FEDERAL NATL MG . [ 11/01/2016. | VARIOUS 130 67,970 02/01/2036.
314100 5Y 2 |FEDERAL NATL MG . [ 11/01/2016. | VARIOUS 2 13,887 08/01/2036.
31410P A8 6 |FEDERAL NATL MG . [ 11/01/2016. | VARIOUS (1) 2,583 08/01/2036.
314100 YW 6 |FHLMC . [ 11/01/2016. | VARIOUS 1) 5,638 09/01/2036.
31411C KH 3 |FEDERAL NATL MG . [ 11/01/2016. | VARIOUS...........ccceuvuuee (25) 43,515 11/01/2036.
31411K R4 7 |FNMAPASS-THRU .. . [ 11/01/2016. | VARIOUS (20) 208,946 0 5,793 | 01/01/2037.
31411N  5C 7 |FNMAPASS-THRU .. . [ 11/01/2016. | VARIOUS (99) 164,262 0 4,489 | 02/01/2037.
31411W AU 1 |[FNMAPASS-THRU .. . [ 11/01/2016. | VARIOUS (26) 89,523 0 2,250 | 04/01/2037.
31412A U9 3 |FNMAPASS-THRU .. . [ 11/01/2016. | VARIOUS 170,815 | .......... 174,285 (757) 170,815 (V18 [ 4,875 | 07/01/2037.
31412R D5 3 |FEDERAL NATL MG [ 11/0172016. [ VARIOUS........ooovvriciicrinrinniiciieniens [ v | 001,793,957 | L, 1,793,957 | ....... 1,801,245 [CE1G2) OO I 1,793,957 03/01/2040.
31419A DS 3 |FNMA PASS-THRU . [ 11/01/2016. | VARIOUS. ..357,066 | . .389,035 (2,160) 357,066 09/01/2039.
31419 SH 2 |FNMA PASS-THRU L[ 11/0172016. | VARIOUS........oocvreirreiinineieisnineneins [ veennisesnneieinnns | oo 1,692,471 | e 1,692,471 | ....... 1,670,522 . 2,904 | oo | s 1,692,471 11/01/2040.
31419K GD 1 |FNMAPASS-THRU .. [ 1110172016 [ VARIOUS........ovvviericrienisniseiiesinns [ covriverinninesnennns | e 934,898 | i 934,898 | .......... 914,008 ...932,160 2,738 2,738 934,898 11/01/2040.
31419L QD 8 |FNMAPASS-THRU .. [ 11/0172016. [ VARIOUS.......cooovvoeieeiieniseiserisnineenes [ eoveesinsssnessssessensns | ooeeens 1,523,102 | ....... 1,523,102 | ....... 1,550,470 1,531,670 | e [ e (8,567) (8,567) [ .ouerueveerrenes | eererirns 1,523,102 12/01/2040.
373295 KP 8 | GEORGIA MUN GAS AUTH GAS... . 106/16/2016. [ CITIGROUP.........coooriiiinriciierisriieins [ v | e 1,041,260 | ....... 1,000,000 | ....... 1,099,730 | ...........1,054,040 | ...ooooovrrvvronns | coreens(M4417) | s [ (14,817) [ coovevrenis | i 1,039,623 10/01/2017.
452227 DJ 7 |ILLINOIS ST SALES TAX REV. . | 06/15/2016. | MATURITY. . .274,855 (2,063) 250,000 06/15/2016.
455059 AC 9 |INDIANA ST FIN AUTH ENVIR... . [01/01/2016. | MATURITY ...ccovrirenreineirseneinsesnessssinees. [ everisnenenssninseenes | 0002.3,365,000 | .......3,365,000 | ....... 3,625,720 0 3,365,000 01/01/2016.
46603A EB 3 [IVY TECH CMNTY COLLEGE . [ 10/26/2016. | GOLDMAN SACHS.........ovoirirrirerirenins [ cverinsiienieniseiinns | veeens 1,027,590 | ....... 1,000,000 | ....... 1,143,800 )] R BN (33417) [ v | e 1,026,903 07/01/2017.
59259Y EV 7 |METROPOLITAN TRANSN AUTH.. . [ 04/20/2016. | GOLDMAN SACHS........covirererinrirneriins | overrnerissinesneninee | oveenens 512,180 | .......... 500,000 | .......... 562,410 ) (3,528) 506,266 5,914 5914 | ...... 11,111 | 11/15/2016.
59259Y M9 7 |METROPOLITAN TRANSN AUTH . [ 04/14/2016. [ FIDELITY CAP......cooivcriiiiiiniinrieeiis [ v | e 1,025,110 | ....... 1,000,000 | ....... 1,126,160 )] R BN (12,686) | ..o | i 1,024,275 | oo | e 835 | e 835 | ... 21,389 | 11/15/2016.
59447P LY 5 |MICHIGAN ST FIN AUTH REVENUE . . | 08/05/2016. | JP MORGAN ...512,500 ..500,000 .559,655 ) (5,213) 525,349 06/01/2019.
59465H KD 7 |MICHIGAN ST HOSP FIN AUTH . | 05/20/2016. | GOLDMAN SACHS...... 205,526 200,000 | .......... 205,118 ) (299) 200,406 12/01/2016.
60636M DL 8 |MISSOURI ST REGL CONVENTION.. . 101/22/12016. | JEFFERIES & CO......coouvvereeirnerierinees [ ovrrineiiesinesneniens | oeviens 887,085 | .......... 750,000 | .......... 867,338 11835,266 | .o [ i (1,008) (1,008) 834,257 08/15/2021.
646135 K4 4 |NEW JERSEY ST TRANSN [ 12/15/2016. | MATURITY ..occorrireieierieeineesenissinens. | eoveeinsssessssissessns | soneens 1,000,000 | ....... 1,000,000 | ...... 1,158,740 | .. 1,026,901 | oo [ v (26,901) (PRSI0 ) ORI IS 1,000,000 0. 55,000 | 12/15/2016.
658196 N9 7 |NORTH CAROLINA EASTN MUNi.. . 101/01/2016. | MATURITY ..o | vriiseiissiinesieniene | onviiens 250,000 | .......... 250,000 | .......... 257,500 | ..cooovrenee 250,000 . 0 250,000 0 e 6,250 | 01/01/2016.
717823 L8 9 |PHILADELPHIA PA GAS WKS .1 07/0172016. | MATURITY ..ocvrvrrieereriensinenienssinnens. | eoveesmessensssessensns | ooeeens 2,125,000 | ....... 2,125,000 | ...... 2,351,100 2,168,555 | ...ovvvrerrerines | v (43,555) | ..o [ s (43,555) 2,125,000 0. 114,219 | 07/01/2016.
796253 U4 2 | SAN ANTONIO TEX ELEC & GA.......cccovcvvvvcrranns | . 06/17/2016. | USBCORP...........ooviviriiiinrissiisiiciienis | cevineiiciississiienins | cevvenens 513,375 | ......... 500,000 | .......... 582,535 ) (6,606) 508,730 | ..overerveriens | e 4645 | ... 4,645 | ... 22,153 | 02/01/2017.
88880T NP 7 |TOBACCO SETTLEMENT FING .1 06/01/2016. | CORPORATE REORG.........coomvveerirrerins [ rorerrnerienienineiins | vevens 1,000,000 | ....... 1,000,000 | ...... 1,082,500 ) (VA1) OIS IS 1,053,098 [ ...oovverirens | e (53,098) | ........ (53,098) | ....... 25,000 | 06/01/2020.
944514 LV 8 |WAYNE CNTY MICH ARPT AUTH. v | 11200172018 | MATURITY c.ooviiniieninserenississensssnsnes | cenensssisssnsssnssseens | sessereans 500,000 | .......... 500,000 | .......... 524,640 ) . (4,181) 500,000 0 [ 25,000 | 12/01/2016.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......cc. v enisssassssssssssesssenssssisssssesssiensss | oo 47,624,075 | ... 46,920,392 | ..... 50,106,547 )] 0 | (348,241) | oo 0] s 47,528,883 ... 0 [ 95191 | ......... 95,191 | ..1,404,987 XXX
Bonds - Industrial and Miscellaneous
010392 ER 5 |ALABAMA PWR CO.....ooooorrimrireirnrineiieriesineens . [01/15/2016. | MATURITY ..o [ e | v 1,000,000 | ....... 1,000,000 | .......... 997,690 | .....ccco..c 999,989 | ... | e 11 . L OOTORRRT IP 1,000,000 0. 26,000 | 01/15/2016.
02005E AD 2 |ALLY AUTO RECEIVABLES TRUST . . [01/15/2016. | MATURITY ..ocorrerrimeierienrseeieninsinees. | eoversiesssensssesseesns | veeens 1,412,388 | ....... 1,412,388 | ....... 1,412,356 AA12,387 | s [ v 1 . 3 ORI IS 1,412,388 (V18 [ 1,248 |01/15/2016.
06739F HV 6 |BARCLAYSBKPLC . [ 01/08/2016. [ ISSUE CALLED at 104.762.........cccouevvmvees [ woverrmeerneninseiseinins | eveens 1,728,573 | ....... 1,650,000 | ...... 1,649,456 .1,649,456 (1 RN IS 1,649,456 | ...cooovvvvrrnens | s 79,118 | oot 79,118 | ...... 10,141 | 05/15/2024.
07388L AE 0 |BEAR STEARNS CMBS 2006-PW. . [ 06/13/2016. [ VARIOUS........coovviririieniirinsieninsiies [ coverinsiiesienissiins | e 7,742,384 | ....... 7,742,384 | ....... 7,808,013 | ..ooevrn 7,793,943 | i | v (37,284) | oo [ e (37,284) [ ..o | i 7,756,658 | ...ocvveerierirs | o (14,275) | ........ (14,275)| ..... 174,956 | 09/11/2041.
07388P AE 1 |BEAR STEARNS CMBS 2006-PW. [ 11711412016 [ VARIOUS........cooeeveieeieeiseieniesiines | versenssssnensssinee | oeees 10,972,871 | ..... 10,972,871 | ..... 11,292,542 J27 | e | erenn(261,768) [ oo [ (261,768) | ..vvvvereervrins | v 10,989,959 | ...ooevvuvirnens | vevend (17,089) | ........ (17,089) | .....419,772 | 12/11/2038.
14912L  4S 7 |CATERPILLAR FINL SVCS MTN......covvvrrirrirnnens . [ 04/01/2016. | VARIOUS..........ovvniiiieiiirisrinsieiiiens | v | e 500,000 | ......... 500,000 | ......... 499,160 | .............. 499,955 | ....ovviieins | s 45 45 500,000 (V18 6,625 | 04/01/2016.
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152000 AD 9 |CENTERPOINT ENERGY TRANS .| 08/01/2016. | ISSUE CALLED at 100.000...........ccoevurer | corvrrerernrireiireninnns | cevi 1,629,996 | ....... 1,629,996 | ....... 1,570,018 .1,608,356 |.... 1,567 | oo | e 1,609,923 | ...ooovvirirvens | e 20,073 | ......... 20,073 | ... 61,070 | 08/01/2019.
161571 BT 0 |CHASE ISSUANCE TRUST CC 2007 .1 07/21/2016. | JP MORGAN.........covrimrrreiinrernceinnineins | cerernensssessessssinnes | aeeend 6,142,031 | ....... 6,000,000 | ....... 6,795,391 | ..o 8,311,727 | i | eee(52,658) [ o [ (52,658) 6,259,069 (117,038) | ...... (117,038)| ..... 192,638 | 04/15/2019.
205887 BR 2 |CONAGRAFOODS INC .| 02/17/2016. | TENDER EX......vvvuuiiriiniiiiiininnineiiins | cevvnnieiississinnins | cevienens 230,856 | ......... 235,000 | .......... 222,484 161 224,932 5,924 5924 | ... 9,920 | 01/25/2023.
233851 AH 7 |DAIMLER FINANCE NORTH AMER v | [09/15/2016. [ MATURITY ...coorvrrimeimerierinssinenssnennees. | eoveessssssenssssssesaee | oeeens 2,000,000 | ...... 2,000,000 | ....... 1,987,000 | ...........1,998,059 |....cccovvrrrrrrnnee 1,941 2,000,000 0 52,500 | 09/15/2016.
235851 AL 6 |DANAHER CORP DEL........ccccoomiimirireriniiiniiniine .1 06/23/2016. | MATURITY ..o | ceveiesissiseiiissinnss | v 1,000,000 | ....... 1,000,000 | .......... 998,400 161 | oo | s 1,000,000 0. 11,500 | 06/23/2016.
278865 AK 6 |ECOLABINC .. | 12/08/2016. | MATURITY ..o | cevvienisssessesiensnnss | avvies 1,000,000 | ....... 1,000,000 | .......... 998,020 394 | s | e 1,000,000 0. 30,000 | 12/08/2016.
29358Q AA 7 |ENSCOPLC .1 03/07/2016. | VARIOUS......ooovvvmrireirnreireeissinnsernensnees | ceresessssensesssssnnes | aveeee 1,065,000 | ....... 1,500,000 | ...... 1,566,090 1,539,252 | oo (1,295) [ ooveveeneienen | e 1,537,957 | .oveoevvineris . (472,957) | ...... (472,957) | ....... 34,271 | 03/15/2021.
31679D AD 8 [FIFTH THIRD AUTO TR 2013-......cccoverimrircrirns .. | 12/15/2016. | MORTGAGE PAYDOWN.......cocovvvmriniie | cevvrrenisnineiieninnns | v 2,904,455 | ....... 2,904,455 | ... 2,904,297 2,903,618 837 2,904,455 0. 21,046 | 04/15/2019.
44328M AL 8 |HSBC BKPLC .. | 05/24/2016. | VARIOUS.......ocvorrirrereererineinneeineniiees | cevesnesssssessessessnnes | aevene 2,750,000 | ...... 2,750,000 | ...... 2,835,120 2,759,859 (9,859) 2,750,000 (V)N I 42,625 |05/24/2016.
459056 JT 5 |INTERNATIONAL BK FOR REC.........ccccoomriinrianes .| 10/15/2016. | MATURITY ..o | ceveivesississiiiesienes | v 1,000,000 | ....... 1,000,000 | ....... 1,288,930 | ...coooeee 1,027,111 | (7245 M) | (OO IS 1,000,000 0. 86,250 | 10/15/2016.
46625Y CV 3 |JP MORGAN COM MTG 2004-LN .| 12/15/2016. | MORTGAGE PAYDOWN........cooovveririrnns | cervrerrrenirserineninnns | veverieenns 75,382 | oo 75,382 | oo 73,168 595 75,382 0 2,092 | 07/15/2041.
47787T AD 8 |JOHN DEERE TRUST 2013 .| 08/15/2016. | VARIOUS........ovvmerrrrirrieirneiierinneisenes | cereeeesseesssesensnenes | conne 10,000,000 | ..... 10,000,000 | ....... 9,998,805 . 246 9,999,563 | ..oouvvuerirerins | s A37 | s 437 | s 48,183 | 07/15/2019.
487836 BB 3 |KELLOGG CO.....ccocovvvrrrirriierinriienes .. | 05/30/2016. | VARIOUS........covviirirrieririniesinsiienes | cevveesiesissisniineins | cevienens 500,000 | ......... 500,000 | .......... 498,680 ...499,910 |.... 90 500,000 0. 11,125 | 05/30/2016.
55616X AL 1 |MACYS RETAIL HLDGS INC.......cccoomirrmrirnrernens .. | 07/28/2016. | JP MORGAN........cooremerrerinrereninnirnenns | cevernessssessenssssnens | avveee 1,506,915 | ....... 1,500,000 | ...... 1,498,485 | .. 1,498,702 |.... . .78 . £ T TR IO 1,498,780 | ..ovveevvcrirans | v 8,135 | oo 8,135 | ...... 36,401 | 06/01/2024.
59023B AE 4 |MERRILL LYNCH 2006-C1 A4.... .| 03/14/2016. | VARIOUS........ovvorieirnneirseiiniienirneesnees | cerernesissessesssseenes | aevene 1,185,673 | ....... 1,185,673 | ....... 1,320,497 | .coovvvenne 1,301,199 [ .o | o (101,894) | oo | e (101,894) | oo | s 1,199,305 [ ..veveverrinens | ceenad (13,633) ] ........ (13,633)] ......... 8,120 | 05/12/2039.
609207 AA 3 | MONDELEX INTL INC NPV A. .| 12/16/2016. | ISSUE CALLED at 101.936... 3,058,080 | .......3,000,000 | ... 2,986,230 2,991,379 2,637 2,637 2,994,016 | .oovvrverireren | e 64,064 .64,064 02/01/2019.
609207 AB 1 |MONDELEX INTL INC NPV A. .. | 10/28/2016. | TENDER EX......ovvvvurirrireiieineinneiienins | cerernesissessessnsienes | aeven 3,755,149 | ...... 3,350,000 | ....... 3,346,382 | ........... 3,347,029 264 264 3,347,293 | oo | e 407,856 | ....... 407,856 | ..... 167,500 | 02/01/2024.
674599 CB 9 | OCCIDENTAL PETE CORP DEL......cc.coevvniveninne .. | 05/05/2016. | ISSUE CALLED at 100.837.........couvemrins | corrmrrverierisnineins | cevirenens 504,184 | .......... 500,000 | ......... 495230 | ..oovvverevs 498,984 317 317 499,301 | .o | e 4,882 | ... 4882 | ... 6,319 | 02/15/2017.
717081 DB 6 |PFIZERINC.. o | 1171712016 | TENDER EX....coouvvmrirrerenrenieinneiiinnins | oeeernensssessesssssnnes | aveene 2,178,646 | ...... 1,973,000 | ...... 2,051,766 2,003,350 | ooourvrerieries | i (7,909) (7,909) [ .oovevneererenen | e 1,995,441 | oo | e 183,205 | ....... 183,205 03/15/2019.
76110W MB 9 |RESIDENTIAL ASSET SEC......cccconvrmmrimrrierircens .1 09/26/2016. | VARIOUS........oovorirrinreineiiniieseinensnnes | ceveseeesssissssessienes | convisssenns 97,184 | oo, 97,184 | oo, 50,520 1,906 97,184 0 09/25/2031.
78572M  AF 2 | SABMILLER PLC ..| 12/16/2016. | CORPORATE REORG 2,142,000 | .......2,000,000 | ....... 1,999,280 83 . .1,999,851 e 142,149 | ....... 142,149 07/15/2018.
826200 AC 1 |SIEMENS FINANCIER.......cocomivirireirrrineineriens o | 1071712016, | MATURITY ..oooooiniierineerennseiseninnins | cevernessssessessssinnes | aeeeee 1,000,000 | ...... 1,000,000 | ....... 1,170,350 (P S7720) I IS 1,000,000 10/17/2016.
845743 BK 8 | SOUTHWESTERN PUBLIC SERV .1 10/01/2016. | MATURITY ....oovomieiirinneienieninciinnies | cevvienisssessesiensnnns | cvvene 2,000,000 | ...... 2,000,000 | ....... 1,997,600 229 2,000,000 10/01/2016.
867914 BD 4 |SUNTRUST BKS INC .. | .. 1 03/15/2016. [ ISSUE CALLED at 100.000..........ccoerernee | corrreerernmrerneninnnens | ceeees 1,000,000 | ....... 1,000,000 | .......... 999,610 17 999,994 04/15/2016.
867914 BE 2 |SUNTRUST BKS INC......cccccovvvririiiiniinniiciis .. | 12/20/2016. | ISSUE CALLED at 100.000... 1,500,000 | ....... 1,500,000 | ....... 1,498,140 . 385 | v | e 1,499,970 01/20/2017.
92553P AG 7 |VIACOMINC .| 11/14/2016. | ISSUE CALLED at 101.05 1,768,515 | ......1,750,000 | ...... 1,734,933 11,746,590 2,380 2,380 1,748,970 |.... 04/01/2017.
984121 CJ 0 |XEROXCORP...... .. | 07/28/2016. | WELLS FARGO.........cooorevriirciierineiinne | ceverneniseesessnsiienes | aevine 1,794,019 | ...... 1,850,000 | ....... 1,843,877 11,844,739 316 316 1,845,055 |.... 05/15/2024.
00206R BX 9 |AT&TINC.... .1 07/18/2016. | T D SECURITES.........ccoovvuirimirierirerinins | covvrrerisnineiiveninnns | cvvies 1,387,322 | ....... 1,300,000 | ....... 1,300,000 1,300,000 | e [ 0 [ | e 1,300,000 |.... 11/25/2020.
00900Q AB 9 |AIMIAINC... v || 01712/2016. [NBCS SEC.......ooevuereerireernriseiieriesinnes | ceiseissessssisnessenis | ceonees 1,913,376 | ....... 1,845,000 | ...... 2,044,666 1915419 | e [ e (1,926) (1,926) | ..o | e 1,913,492 01/26/2017.
02580Z AM 8 |AMERICAN EXPRESS CDA........ccccovmivmiriirininns .. | 07/26/2016. | VARIOUS.........coooiririnrineiinrinsiineninnis | cevvienisnisssiiesinnss | ovvie 3,047,508 | ....... 3,000,000 | ....... 3,086,970 13,062,512 | oo [ e (15,921) [ oo [ e (15,921) 3,046,591 03/29/2018.
06367V 6B 6 |BANK MONTREAL o | .. [ 08/09/2016. | WOOD GUNDY........corivemrrmmrrmerierereenens [ eoverirneenensenissennns | coveens 1,906,706 | ...... 1,856,000 | ...... 1,855,276 | .. 1,855,276 | oo [ {0 SRR IS 1,855,276 03/16/2022.
064149 7L 5 |BANKNOVA SCOTIA......oivoiiinrierierieceineens 11 03/09/2016. | CIBC.....oovvrrrreirirrrireriesieeisseesssisesnins | ceresessssessesssssenes | aevnee 1,319,032 | ....... 1,300,000 | ....... 1,299,506 | ....cco..e. 1,299,621 [ .vevverrieei | e 28 28 | o | e 1,299,649 01/13/2020.
064149 8J 9 |BANKNOVA SCOTIA .. | 10/18/2016. | VARIOUS........oovvorrerrerrirerineineeieniines | ceverensssessessessnnns | avven 5,954,826 | ...... 5,949,000 | ...... 5,919,244 .5,922,146 8,834 5,930,981 05/01/2018.
064151 BL 6 |BANKNOVA SCOTIA HALIFAX ... .. | 02/05/2016. | RBC DEXIA.......covomiemririrerieninseesenins | ceverensssensenssssnnes | avveee 1,986,797 | ....... 1,972,000 | ....... 1,971,448 1,971,505 | e 12 [ e | e 1,971,517 06/15/2020.
07329y AJ 9 |BCIMC RLTY CORP. .| .. [ 06/28/2016. | DOMINION SECURI........oocoirinriverirnrins [ v | s 3,838,779 | ....... 3,780,000 | ....... 3,824,037 . (6,348) 3,792,586 06/29/2017.
07329V AQ 3 |BCIMC REALTY CORP o | 11102/2016. | SCOTIA.....coomeeeeerierieeerseeiseiserienies | ceeesensssessesssssnnes | aeviee 1,009,015 | .......... 988,000 | .......... 987,615 | ..............987,650 |.... 52 987,702 06/03/2021.
07813Z BM 5 |BELLCANADA s . 107/18/2016. [ W D LATIMER.......cooiivrieneireiieeineiiennes [ everiesinessseeseisens | oeeens 1,032,770 | ....... 1,000,000 | ...... 1,024,270 | ...ccooeee 1,009,819 | ..o (3,146) | oo | e 1,006,673 09/13/2017.
07813Z BN 3 |BELL CANADA .. | 06/30/2016. | DOMINION SECURI 2,296,381 | ...... 2,170,000 | ....... 2,345,954 2,295,687 (27,199) 2,268,488 04/26/2018.
078132 BU 7 |BELL CANADA .| 09/16/2016. | MILLER TABAK........cccvvererrrrineinneriieniins | cereresissensersssinnes | aeeeee 1,624,409 | ....... 1,630,000 | ....... 1,626,805 | ...ooueveerenerienieees | e Y 72 ISR IS 1,626,877 10/01/2021.
11282Z AA 6 |BROOKFIELD REN ENG PART .1 08/11/2016. | T D SECURITES.......ccostvrrimirierirerinins | cevvirerisnineiieniinnns | v 1,031,507 | .......... 989,000 | .......... 988,960 | .............. 988,960 | oo [ 0 988,960 06/02/2025.
11282Z AL 2 |BROOKFIELD REN ENG .1 08/26/2016. | VARIOUS........couvvvmrvicriierieniseinnenissines | oneessssssssnessneninee | oeeennens 505,563 | .......... 500,000 | .......... 499,750 | ..vorvereererinrineens | s | e 0 499,750 01/15/2027.
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12657Z AN 3 |CUINC MEDIUM TERM NT CDS... «. | 04/04/2016. | CIBC......cvververrerrirriierierieriresisseisniens | ceveeesseesenisssisenes | cevenenens 517472 | .......... 400,000 | .......... 515,120 | .ccovvrrnnen 505,530 (828) (828) 504,702 | ..ovevvrverrans | e 12,770 | oo 12,770 | ......... 9,681 | 10/30/2037.
135952 4F 0 |CANADIAN IMPERIAL BANK o | 10/17/2016. | VARIOUS.......oovvvvnrireirnneireiineirneesnensnees | cevesessssessesssssnnes | avennn 2,172,893 | ....... 2,158,000 | ....... 2,156,748 2,156,842 190 190 2,157,032 10/09/2018.
135952 HZ 2 |CIBC .1 07/07/2016. |NBCS SECURITY ......oovviriirinrinniiciis | cevevesinnineivesiienns | v 3,045,330 | ....... 3,000,000 | ....... 3,047,640 3,031,315 | s [ i (9,157) (9,157) 3,022,158 10/18/2017.
135962 BC 8 |CANADIAN IMPERIAL BANK .o . [ 11/23/2016. | WELLINGTON & CO.....covvvrrrimirerinennn [ eoveermerineessnineeies | oveens 2,008,480 | ...... 2,000,000 | ....... 1,998,960 118 . 118 | oo | e 1,999,078 04/26/2021.
135962 DN 2 |CIBC . [ 10/12/2016. | RBC DEXIA........oiviiiiieiinniciienissio | cevveeiieiississiieins | cevienens 498,525 | ......... 500,000 | .......... 499,785 | ..o [ s | e 0 499,785 07/12/2021.
13644Z AW 7 |CANADIAN PACIFIC RR CO .. | 08/09/2016. | RBC DOMINION.......couvvmmrrerrirririniinins | cervmeerenienisnniseies | vevirenens 865,112 | .......... 800,000 | .......... 913,769 | ..oooeerre.889,287 | oo [ e (22,325) . (22,325) 866,962 06/01/2018.
14161Z CE 6 |CARDSIITR .| 08/24/2016. | T D SECURITES........ccoostirrrinerrcrieeinens | cerernenissensessiesinnes | aeviee 1,208,053 | ....... 1,175,000 | ....... 1,175,000 | oo 1,175,000 | oo | e 0 [ | e 1,175,000 10/15/2020.
14911Z AR 2 |CATTERPILLAR FIN SERV LTD . 109/01/2016. | WOOD GUNDY.........ovvimrirriinrirerienirenes | ovrriseiissiinssieniens | onvieens 305,203 | .......... 303,000 | .......... 302,942 10 302,960 06/03/2019.
17039A AA 4 |CHOICE PROPERTIES REIT .. | .. 1 10/06/2016. | NATL FINANCIAL SERV.......covoreviieernrris | correrineerneriiesinenns | cerveein 722,883 | .......... 700,000 | .......... 727,622 | ..o . (8,259) 718,770 , , 07/05/2018.
17039A AE 6 |CHOICE PROPERTIES REIT.......c.coccoommiiniiririnn A[09/15/2016. | RBC DEXIA.........ooviiiiiriirinniiniineienes [ ovriseiieniesiieninns | onviiens 711,740 | .......... 706,000 | ......... 706,007 | ..o 706,000 | ..ooovevcrirerinnis | oo 0 706,000 | ..oovoveriimriens | e 5,740 | oo 5740 | ...... 16,483 | 09/14/2020.
20825T AA 5 |CONOCOPHILLIPS CDA FDG CO.. .| 10/15/2016. | MATURITY ....ovomiriierrenieninsincrinnnns | ceverenssssessessessnens | aevene 2,000,000 | ....... 2,000,000 | ....... 1,969,380 | ..ocvvveee 1,996,723 3,277 3,277 2,000,000 0. 112,500 | 10/15/2016.
23384N  AM 9 |DAIMLER CDAFIN INC ..{10/11/2016. | T D SECURITIES........orrverererrierreeiienns | ceveveeiesesesiesssenins | evveeeins 252,973 | .......... 250,000 | ......... 252,700 252,634 (931) . (931) 251,703 | oo | v 1,269 | oo 1,269 | ......... 5,955 | 03/26/2018.
23384N AV 9 |DAIMLER CANADA FINANCE.... .1 08/19/2016. | T D SECURITES.......ccovvvmrimirierirerinins | cevvirerisnineiieniinnns | v 1,128,797 | ....... 1,126,000 | ....... 1,125,685 [ oo | ereriesinnsiiens | e 8 B [ e | e 1,125,692 2,723 | 07/08/2021.
25675T AD 9 |DOLLARAMAINC .| 09/13/2016. | WOOD GUNDY.......oorvmrrrrrermnerireenenins | cerveessneesssesesseees | seveeeens 176,961 | .......... 176,000 | ..coonee 176,000 | covouverreeerrenrenins | rererneereninnins | eeesneesssisenens 0 176,000 ...631 | 07/22/2021.
292547 AJ 3 |ENBRIDGE INC FUND HLDS .1 12/13/2016. | RBC DEXIA.........ccooiirinriicinniiciiieninnis | cevvesieeiisniinnieenns | 1,014,840 | 1......1,000,000 | .......... 999,820 35 999,962 | ....coovvvervenrrs | e 14,878 | .. 14,878 | . 29,403 | 12/14/2017.
29290Z AQ 3 |ENBRIDGE GAS DISTRIBUTION .| 02/12/2016. | RBC DEXIA 542,815 2 542,822 09/11/2025.
316701 AA 9 |FIFTH AVENUE LP .. | 08/05/2016. | VARIOUS........ooonirrrimnrinerneeieseneinnnnes | ceveeennenisseesernnses | cvevnnneenn 11,079 | i 11,079 | e, 11,079 | oo 11,079 | e 0 11,079 08/05/2021.
31943B BF 6 |FIRST CAP REALTY INC .. 08/23/2016. | T D SECURITES........c.covvurrimnriniriverirenes | cevveriveriveniisninenns | ceveenn 786,240 | ..........700,000 | .......... 801,290 | .ooeereen 784,259 | oo [ v (12,061) [ oo [ e (12,061) 772,199 04/30/2020.
34527A BN 9 |FORD CREDIT CANADA .| 02/18/2016. | T D SECURITES.........ccoovierrrinirrerierenens | cevernensssesenssssnens | aveeee 1,966,320 | ...... 2,000,000 | ....... 2,000,000 2,000,000 | .coeorererrenins [ e 0 2,000,000 | ..covvvrerierens | ern(33,680) | ........(33,680) | ....... 25,626 | 09/16/2020.
361582 BH 8 |GE CAP CDAFDG CO... .| 05/12/2016. | VARIOUS.........coooriinrinciniinsiiieninnis | ceveiesississiieesienss | v 1,230,419 | ....... 1,158,000 | ....... 1,266,929 1,235,425 |.... (8,135) [ oo | i 1,227,290 | .o | 3,129 | 3,129 | i 35,036 | 08/17/2017.
36158Z BN 5 |GE CAP CAN FUNDING..... .. | 04/28/2016. | RBC DEXIA ...503,342 ..440,000 516,032 (5,251) 496,012 09/10/2019.
361582 BV 7 |GE CAP CDA FDG CO MTN CDS.. .| 04/28/2016. | RBC DEXIA 857,468 750,000 | .......... 777,462 (919) 767,930 01/26/2022.
36158Z BX 3 |GENERAL ELEC CAP CANADA .. | 04/28/2016. | RBC DEXIA........oivimrirriierinriinerienirsiins | ceveeeeieesesissineies | eevenenens 411,469 | .......... 385,000 | .......... 411,261 (2,235) 407,034 06/11/2019.
36158Z CA 2 |GENERAL ELECTRIC CAP CANADA ... .. | 04/28/2016. | RBC DEXIA........oioieeeirerieeiieisenineinns | cerveessneesnssisessneees | sevseeens 334,240 | .......... 325,000 | .......... 336,671 (1,154) 332,522 05/31/2018.
448055 AM 5 |HUSKY ENERGY INC .| 12/09/2016. | VARIOUS........ovviiiiririsrinieiinsiiienis | ceviesiiesississinnins | cevienens 492,841 | .......... 480,000 | .......... 489,082 (84) 488,997 03/12/2025.
44810Z AD 2 |HYDRO ONE INC ..| 04/01/2016. | CIBC. ..200,000 .274,500 (681) 265,935 01/31/2034.
458342 AB 5 |INTER PIPELINE LTD . [ 08/09/2016. [ NEWCREST CAP.........coovvumreimnrineiieriins [ everrneiineennenneinns | 1,561,675 | Lo, 1,500,000 | ...... 1,591,845 | ..o 1,577,686 | oo | eereennn(18,163) [ oo [ i (18,163) [ ..eeveevrieins | e 1,559,523 07/30/2018.
45834Z AD 1 |INTER PIPELINE LTD .. | 06/08/2016. | W D LATIMER........cvvemrimrriirierineineiiins | cevvereineeieninsiineies | cevirenens 337,49 | .......... 321,000 | .......... 339,653 (1,538) 335,847 07/20/2020.
539481 AJ 0 |LOBLAW COSLTD A [ 04/14/2016. | RBC DEXIA.......oouierereeineineeiserneenenes | oneesnersesisesseninee | onsennend 653,522 | .......... 575,000 | .......... 663,980 (2,835) 653,035 09/12/2023.
563482 AV 7 |MANITOBA TELECOM SVC MTN .1 05/12/2016. | NESBITT/BURNS........cooovvviiviirinrineiiins | cerveeeienienisniieins | cevienens 293,095 | ......... 275,000 | .......... 274,967 2 274,988 10/01/2018.
564835 AL 0 |MANUFACTURERES LIFE INSURNACE.... oo |1 10/18/2016. | T D SECURITES.......coveverrmerierereerrnins [ corneriseinseeisssnenns | cerneeennd 906,588 | .......... 875,000 | .......... 875,000 | ..oooeerere875,000 | oveeivecricries [ e 0 875,000 11/22/2027.
633067 B2 8 |NATIONAL BANK CDA.........cccoomiiriiciiiniienis .1 03/09/2016. | RBC DEXIA........cvoiiriciiniiciisnisnii | cevieeieciiississienins | cevienens 841542 | ......... 846,000 | .......... 846,195 | ....cccovvne 846,157 (6) (6) 846,151 03/03/2020.
633067 XJ 7 |NATIONAL BNAK OF CANADA .. | 02/05/2016. | RBC DEXIA.......couvemrierenrrierienisserieeins | ceveeensssessesiessnnes | aeviee 1444254 | ... 1,400,000 | ....... 1,451,240 1445571 | e [ e (1,860) (1,860) [ ..oeveeeerieres | v 1,443,711 08/09/2018.
667869 AA 9 |NORTHWESTCONNECT GROUP . [ 10/31/2016. [ ISSUE CALLED at 100.000.........cccreerrree [ worerrmrerreerenineinnes | cvrneeeenes 17,446 | .ocooeee. 17,446 | ..cooeeee. 17,561 17,548 (1) (1) 17,547 04/30/2041.
780086 BU 7 |ROYAL BANK OF CANADA .| 02/16/2016. | RBC DEXIA........civiiierinriieiieniniieiies | cevvivesisnissiiiesinnss | ovvies 1,452,966 | ....... 1,430,000 | ....... 1,465,864 ) (1,967) [ v | v 1,453,377 09/21/2017.
780086 DV 3 |ROYAL BANK CANADA. A | 06/24/2016. | DOMINION SECURL.......cvorierrreineiinns [ oveernerierineereninee | ovvinnens 729,933 | .......... 718,000 | .......... 730,400 | ........... ,686) (2,686) 727,414 03/12/2018.
780100 BY 2 |[ROYALBKOF CDABD CDS.........cccooovviviiicris A[09/09/2016. | MATURITY ..o [ eveiissiississisniinns | v 1,000,000 | ....... 1,000,000 | .......... 998,770 | ...ooocevenee 999,712 288 288 | v | e 1,000,000 0 09/09/2016.
82028K AM 3 | SHAW COMMUNICATIONS INC ... .. | 02/24/2016. | RBC DEXIA 2,203,370 | ....... 2,125,000 | ....... 2,271,039 2,223,815 | oo | v (13,573) [ ooevererereceeee [ e (13,573) 2,210,242 | oo | e (6,872) | .......... (6,872) 03/02/2017.
853585 AA 5 | STANDARD LIFE CO CANADA .1 02/25/2016. | RBC DEXIA........oiiimeimeireiieeeieinssiseenns | cerveeesneesssisenseees | aeeseeens 872,049 | ......... 850,000 | .......... 850,000 | .....ccco..ce 850,000 | ..oovvurrrrirees | e 0 850,000 | ..ooucverrereens | s 22,049 | ......... 22,049 09/21/2022.
86721Z AC 3 |SUNCOR ENERGY INC.. .. | 09/08/2016. | VARIOUS.........oooorivirrimrirniinninsiieniines | cevviesississeiiiesinnss | evvene 2,150,278 | ....... 2,000,000 | ....... 2,183,700 2,179,073 | covovvevrverres [ v (45,661) | ..ovorverriens [ e (45,661) 2,133,412 | oo | s 16,866 | ......... 16,866 05/22/2018.
86721Z AL 3 |SUNCOR ENERGY INC.. 1| 07/26/2016. | SCOTIA.....coomerrrerirrerierieeirsensssissries | cerveessnessssesesseees | seveeeens 530,786 | .......... 503,000 | .......... 501,305 | .cooovirrnn 501,565 132 132 501,697 | ..ovvererrerrens | e 29,089 | ......... 29,089 11/26/2021.
87971MM AM 5 | TELUS CORP .1 02/24/2016. | RBC DEXIA........cooiiiiiriciienieciienienis [ e | v 2,002,770 | ....... 1,800,000 | ....... 2,080,737 2,042,147 | oo | v (8,219) (8,219) 2,033,928 | ...coovvcrier | o (31,158) | ........ (31,158 07/23/2020.
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87971M AZ 6 | TELUS CORP . 109/13/2016. | NATL FINANCIAL SERV........ovvurrirmrrnes [ ovrrrerirnninernenirine | ovvvens 704,380 | .......... 704,000 | .......... 703,732 ....703,732 . 0 703,732 03/27/2018.
891145 2R 4 | TORONTO DOMINION BK ONT .. | 10/24/2016. | RBC DOMINION........ccourvmmrirerircernrinnenns | cererensseensesseninnes | aevne 1,813,163 | ....... 1,726,000 | ....... 1,755,407 1,753,496 | e [ i (3,566) (3,568) | ..uvveeeeernenes | e 1,749,930 | ..ocoooriiririneee 12/22/2021.
891145 4A 9 |TDBANK .| 12/1412016. | VARIOUS.........coooivirinrinciniinsiiieniniis | cevviesississiisesienss | v 2,740,785 | ...... 2,750,000 | ....... 2,728,669 2,728,816 2,262 2,262 2,731,078 04/02/2020.
891145 A9 5 |TDBANK .1 03/03/2016. | TD WATER......ccooevrrieemcrierrineeieniinens | cevveeesneesssensessneens | sevsneeens 670,943 | .......... 660,000 | .......... 677,609 | ............. 672,077 | .o | cerereens (1,361) (1,361) 670,716 08/15/2017.
891145 T7 9 |TORONTO DOMINION BKONT .....ccccccvvvivrnnnes . 109/20/2016. | WOOD GUNDY.........ovvuuriinrinirierirririnns [ e | v 1,055,602 | .......... 972,000 | ....... 1,021,446 | ........... 1,018,436 | ...oooovvcvicnnis | e (3,564) (3,564) | ..o | i 1,014,872 | oo | s 40,730 07/24/2024.
891160 LV 3 |TDBANK .| 11101/2016. | VARIOUS........oovvirrirrirnirireiinrineeineninnes | ceveienissisnesiessnnss | cvvene 2,001,200 | ...... 2,000,000 | ....... 2,000,000 0 2,000,000 | ...ooererrerinns | e 1,200 07/18/2023.
892329 AM 5 | TOYOTA CREDIT CANADA INC......ccoovverrrinrinnes .| 10/19/2016. | W D LATIMER........otveevrerineinerineiiinnins | cererensssessessssinees | aeeeee 1,024,460 | ....... 1,000,000 | ...... 1,038,710 | .ooc0vee 1,031,660 | .ooovvrncircinns | e (9,978) (9,978) | oo | e 1,021,681 [ .vveevreriens | e 07/18/2018.
949746 RQ 6 |WELLS FARGO & CO .. | 08/24/2016. | VMDM VALEURS........ccocovvimriiirisriiniins | cereneiisnsisesisnsiienes | avvens 1,353,772 | ....... 1,261,000 | ....... 1,264,577 (201) (P20 I IS 1,264,193 | oo | s 05/21/2025.
949746 RU 7 |WELLS FARGO & CO .| 10/20/2016. | RBC DEXIA.......coivereemermerieerieeieninneenns | cevveeesneesssissensneens | seeseeens 748721 | .......... 741,000 | .......... 741,000 . 0 741,000 03/15/2021.
949752 BL 9 |WELLS FARGO FINL CDA CORP........cccoosrvumnnaan .1 01/20/2016. | RBC DEXIA........cvviiieiiniiciieninriiniis | ceveiesississiiiesienss | v 1,220,760 | ....... 1,200,000 | ....... 1,224,600 (510) [GX10) ) I IS 1,208,266 | ....oovvvvriiens | o 02/09/2017.
949752 BM 7 |WELLS FARGO FIN CANADA 1+ | 03/08/2016. | CIBC.....cocvvrverrerrerrrnerierireseseesssssnenins | ceeesesssssessessessnnns | avvene 1,193,781 | ....... 1,150,000 | ....... 1,200,244 | ... 1,197,292 | oo | e (2,610) (P21 1) ST IS 1,194,682 | ...cooovvircrinene 07/25/2019.
95751Z AR 4 |WESTCOAST ENERGY INC . 109/15/2016. [ RBC DEXIA.......ooorireereieinerinsinensenes | oneenersssssnessneninee | eoeeeoens 958,767 | .......... 910,000 | .......... 909,627 . 0 909,627 12/08/2025.
U60901 AC 6 |MOLSON COORS INTL LP. 1| 09/19/2016. | MET ..o | ceviessiessesissnisneins | ceveenens 343,216 | .......... 340,000 | .......... 339,922 | .oieeine339,929 | s [ i, 10 10 339,948 09/18/2018.
06739F HT 1 |BARCLAYSBKPLC C01/08/2016. | ISSUE CALLED at 102.189.......cccouviereinee | cornrmnsrsnnensnsnsnens | coneee 1,021,890 | ....... 1,000,000 | ......... 999,950 . 0 999,950 02/20/2019.
3899999. Total - Bonds - Industrial and Miscellaneous ....163,901,794 |....160,792,858 |....164,905,069 | .......154,247,818 | ................0 | ...... (738,278) | ..ocvvveen0 | o (738,278) | ....cccovevan0 | s 162,666,615 | .... .1,235172 | ..... 1,235,172 | ..4,056,936 XXX
8399997. Total - Bonds - Part 4 ....293,820,579 | ....286,979,468 | ....295,863,248 .(1,148,629) | ..oovvovenn0 | (1,148,629) | .. .......290,587,822 3,232,751 | ... 3,232,751 | ..7,090,250 XXX
8399998. Total - Bonds - Summary Item from Part 5 80,420,495 | ..... 76,341,000 | ... 80,073,567 | ..ovvoeiieriseiiniiinns | ceveseriesnisniss | cenens (144,496) | .ooooovvvvvinin | s (144,496) | .. [ 79,929,072 | .oovvvvrinriinns [ o 491,419 | ... 491,419 | ... 696,162 XXX
8399999. TOHAI = BOMAS. ...t bbb ....374,241,074 | ....363,320,468 | ....375,936,815 .(1,293,125) | ..o 0 ... (1,293,125) | ...ocveevernnes 0. 370,516,894 | ...l 0 ]..3,724,170 |..... 3,724,170 | ..7,786,412 XXX
C Stocks - Industrial and Miscell
00846U 10 1 |AGILENT TECHNOLOGIES INC . 06/22/2016. | BONY......oovrriiiieriiinniisiissisesieninsins | e 175,000.000 XXX | 4,022,062 1(3,294,688) | .....cvveriiens [ [ e (3,294,688) | ....coovnvvriinns | e 4,022,062 |...cccoovvvinniene .4,031,270 |..... 4,031,270 XXX
01626P 40 3 |ALIMENTATION COUCHE TARD. .. | 12/16/2016. . .4,133.000 XXX . .251,863 122 122 251,863 9,032 9,032 |. ..757 XXX
025816 10 9 |AMERICAN EXPRESS .. | 11/09/2016. I 135,000.000 XXX | 10,538,359 1149109 | | e [ o 1,149,109 [ .o | v 10,538,359 | ....ovrvrrirnens .(1,676,704) | ...(1,676,704) | ..... 127,050 XXX
032654 10 5 |ANALOG DEVICES .. | 02/26/2016. v | e 40,000.000 | ....... 2,104,804 XXX | 2,003,404 2,212,800 | ..... (209,396) (209,396) 2,003,404 | ...coooovvrverrs | e 101,400 | ....... 101,400 | ....... 16,800 XXX
037833 10 0 |APPLE COMPUTER.... .| 09/19/2016. [ I 47,000.000 | ...... 5,326,255 XXX | 1,993,881 4,947,220 | ..(2,953,339) | ..ovvenrrrnerienins | e | s (2,953,339) | ..oovvrrereirnns | e 1,993,881 [ ..oveoreierinn 3,332,374 | ..... 3,332,374 | ...... 78,020 XXX
038222 10 5 |APPLIED MATERIALS .| 05/10/2016. N 100,000.000 | ....... 2,046,725 XXX | 1,867,000 .1,867,000 0 | oo | s 1,867,000 | ...coovvvvrrinnns | e 179,725 | ... 179,725 | ....... 10,000 XXX
057224 10 7 |BAKER HUGHES, INC.... .| 04/08/2016. | BONY... ........80,000.000 | .......3,471,720 XXX | 3,828,623 .3,692,000 | ...... 136,623 v 136,623 3,828,623 ..(356,903) | ...... (356,903) | . XXX
092530 10 8 |BLACKSTONE GROUPLP.... .| 12/08/2016. | BONY... ] 40,000.000 | ...... 1,163,523 XXX ] 797,515 11,169,600 | ..... (372,085) | ..vvvvereererinns [ e [ e (372,085) 797,515 | i | e 366,007 | ....... 366,007 XXX
101137 10 7 |BOSTON SCIENTIFIC CORP .. | 06/30/2016. OO I 120,500.000 | ....... 2,794,539 XXX | 2,120,645 | ..........2,222,020 | ..... (101,375) | vorevercerrriens [ e [ v (101,375) 2,120,645 | ...ovvvverrerns | et 673,89 | ...... 673,894 XXX
163851 10 8 |CHEMOURS CO .| 08/18/2016. JSOO I 8,000.000 | ..oovvneer 97,476 XXX | s 50,000 | .coooorerrn42,880 | oo 7,120 7,120 50,000 | .cooevenerirenins | s 47476 | ......... 47,476 XXX
172967 42 4 |CITIGROUP INC .. | 05/25/2016. | BONY... [T I 30,000.000 | ....... 1,421,369 XXX | e 1,549,500 | ...........1,552,500 | ......... (3,000) (3,000) [ .oovverieriieies | i 1,549,500 | ....occovrrerinnne . (128,131) | ... (128,131) XXX
35671D 85 7 |FREEPORT-MCMORAN COPPER ........ccccoomurirs . | 04/13/2016. | BONY.... B [ 90,000.000 | .......... 996,332 XXX ] 736,200 | ..............609,300 | ...... 126,900 | ovouveeerieriens | everrerieniiee | e 126,900 736,200 | ..oocvorcrererees | e 260,132 | ....... 260,132 XXX
375558 10 3 |GILEAD SCIENCES ..o . 101/05/2016. | MORGAN STANLEY.......coovmrrimrimeiiniens | cerveees 20,000.000 | ...... 1,985,041 XXX | 2,119,912 | ..........2,023,800 | ........ 96,112 96,112 2,119,912 . (134,871) | ...... (134,871) XXX
438516 10 6 |HONEYWELL INTL INC .. | 10/06/2016. v | s 30,000.000 | ....... 3,328,926 XXX | 2,937,053 3,162,101 | ... (225,048) | ....oovereerrrens [ e [ v (225,048) 2,937,053 | oo | e 391,873 XXX
46120E 60 2 |INTUITIVE SURGICAL INC. .. | 08/04/2016. [ I 6,600.000 | ...... 4,365,196 XXX | 3,118,077 .3,604,656 | ..... (486,579) | ..vvvvercererins [ v [ v (486,579) 3,118,077 1,247,119 | ... 1,247,119 XXX
548661 10 7 |LOWES COSINC .| 1117/2016. OO I 50,000.000 | ....... 3,335,970 XXX | 3,573,649 .3,802,000 | ..... (228,351) | ..o [ [ (228,351) 3,573,649 ...(237,679) | ...... (237,679) | ....... 63,000 XXX
55616P 10 4 |MACYSINC .. | 06/23/2016. e 250,000.000 | ...... 8,358,562 XXX | 9,641,652 | .. .8,745,000 | ...... 896,652 | ....cvvrerirriienns | cerrerineiinnes | e 896,652 9,641,652 .(1,283,090) | ...(1,283,090) | .....255,500 XXX
58501N 10 1 |MEDIVATION INC .| 02/26/2016. | BONY......oooiviiririnriniinsicsiesissiisnins | v 40,000.000 | ....... 1,434,717 XXX | 2,100,142 | ........... 1,933,600 | ...... 166,542 | ..o | v | i 166,542 2,100,142 ...(665,425) | ...... (665,425) | .....ccooevvenne. XXX
58933y 10 5 |MERCK& COINC .| 07/29/2016. [ I 40,000.000 | ....... 2,343,813 XXX | 1,496,380 2,112,800 | ..... (616,420) | ...voovereerrrins [ e [ v (616,420)| .. 1,496,380 |.... e 847,433 | ... 847,433 | ....... 55,200 XXX
595112 10 3 |MICRON TECHNOLOGY INC. . |..|08/19/2016. IOV I 310,000.000 | ....... 4,222,067 XXX | 4,938,300 4,389,600 | ...... 548,700 | ..oovvvrcrereririenn | cevrerineirienes | orrriens 548,700 B [ 4,938,300 |.... | (716,233) | ... (716,233) | ccvvvvererrnens XXX
609207 10 5 |MONDELEX INTLINC NPV A.......cevvvvrvmnrrerirns .. | 06/30/2016. [T I 30,000.000 | ....... 1,363,854 XXX | 1,146,261 .1,345,200 1,146,261 | .... ] 217,593 | ... 217,593 | ....... 10,200 XXX
61166W 10 1 |[MONSANTO CO .| 05/13/2016. B [ 15,000.000 | ...... 1,501,067 XXX | 1,522,935 | .. 1,477,800 1,522,935 |.... B (21,868) | ....... (21,868) | ....... 16,200 XXX
637071 10 1 |NATIONAL-OILWELLINC ..o .1 03/09/2016. | VARIOUS..........ovvveriiiiiiiirinrineiiciinns | el 60,000.000 | ....... 1,905,498 XXX | 2,240,400 | ........... 2,009,400 | ...... 231,000 231,000 2,240,400 ...(334,902) | ...... (334,902) | ....... 27,600 XXX
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655844 10 8 |NORFOLK SOUTHERN CORP... .| 03/30/2016. | BONY... [T I 32,400.000 | ....... 2,777,834 XXX | 2,372,045 2,740,716 | ..... (368,671) | ..vevverrerreins [ e [ v (368,671) 2,372,045 | oo | e 405,790 | ....... 405,790 | ....... 19,116 XXX
76169B 10 2 |REXNORD CORP NEW. .| 04/26/2016. | BONY... I 232,300.000 | ...... 4,855,739 XXX | 4,745,889 4,209,276 | ... 536,613 | ..o | e | e 536,613 | ..oveereriieens | e 4,745,889 | ...coovvrnians [ e 109,850 | ....... 109,850 | .ooovevncernnns XXX
806857 10 8 |SCHLUMBERGER LTD ..| 04/13/2016. | BONY... OO I 50,000.000 | ....... 3,786,336 XXX | 3,766,489 .3,487,500 | ...... 278,989 | ..covvcieriiniis | e | i 278,989 3,766,489 | ....cocvvvrreis | s 19,847 | ..o 19,847 | ....... 50,000 XXX
828806 10 9 |SIMON PROPERTY GROUP.. .| 07/29/2016. | BONY... B [ 10,000.000 | ....... 2,279,636 XXX | e 1,723,946 | .. 11,944,400 | ..... (220,454) | ....oovververrrens [ v [ (220,454) | ....oocvorevecens | s 1,723,946 | ..o | 555,690 | ....... 555,690 | ...... 32,000 XXX
886547 10 8 | TIFFANY & CO .1 03/07/2016. | BONY.....coouiiiriririniinsiicnienissiissins | v 20,000.000 | ....... 1,417,069 XXX | 1734314 | ... 1,525,800 | ...... 208,514 | ..o, 208,514 | oo | i 1,734,314 | ..(317,245) | ...... (317,245) | ......... 8,000 XXX
907818 10 8 |UNION PAC CORP .. | 10/20/2016. v | s 50,000.000 | ....... 4,757,238 XXX | 5,354,765 .3,910,000 |...1,444,765 | .....cooovirrerns | corververrerns | v 1,444,765 5,354,765 ..(597,527) | ... (597,527) | ..... 110,000 XXX
913017 10 9 |UNITED TECHNOLOGIES CORP... .. | 02/25/2016. | e 35,000.000 | ....... 3,327,831 XXX | 4,031,867 .3,362,450 | ...... 869,417 | ..o | e | e 669,417 | ..o | v 4,031,867 | ..covvereirrrinne ...(704,035) | ...... (704,035) | ....... 22,400 XXX
918204 10 8 |V.F.CORP. .. | 02/24/2016. OO I 20,000.000 | ...... 1,265,906 XXX | 1,430,594 | ...........1,245,000 | ...... 185,594 | ..o | v | e 185,594 | ..oovvvvvrverrns | v 1,430,594 | ....ccovvvirinnn ....(164,688) XXX
94106B 10 1 |WASTE CONNECTIONS INC......covvrevirrireriniinnns .. | 12/16/2016. B [P 571.252 | oo 59,243 XXX | s 59,740 | oo | e [ e 0 59,740 | oveevveerirerin | cerreiinn (498) XXX
95040Q 10 4 |WELLTOWER INC .| 06/30/2016. | BONY.....cooumiiiirirriiiisiinsiicsienisssiisnins | v 30,000.000 | ....... 2,274,382 XXX | 2,294,055 | ........... 2,040,900 253,155 | ..o, . 253,155 2,294,055 | ....covvvcriieni | v (19,673) XXX
969904 10 1 | WILLIAMS-SONOMA INC .. | 12/01/2016. v | s 55,000.000 | ....... 2,966,553 XXX | 4,469,372 13,212,550 |....1,256,822 | ....ccovvvirvirns | e 405,701 | ..o ee.851,121 [ | i 4,063,671 | ..ovvvreriirinne .(1,097,118) | ...(1,097,118) | ....... 80,300 XXX
98310W 10 8 |WYNDHAM WORLDWIDE .. | 03/22/2016. | e 80,000.000 | ...... 6,043,588 XXX | 6,706,847 .5,812,000 | ...... 894,847 | ..o | e 6,706,847 ...(663,258) | ...... (663,258) | ....oocvvnernnns XXX
98956P 10 2 |ZIMMER HOLDINGS INC .. | 02/22/2016. B [ 40,000.000 | ....... 3,804,145 XXX | 4,370,564 | ..........4,103,600 | ...... 266,964 |......ccoovevirnn. v 266,964 | e | e 4,370,564 | ...cooovvvirniane ....(566,419) | ...... (566,419) | ......... 8,800 XXX
G16252 10 1 |BROOKFIELD INFRAST PARTNERS. .. | 12/16/2016. | WILLAIM HOUGH. v | e 518.000 | ..coovnen. 22,437 XXX | 22,344 | oo | e [ s 0 22,344 94 94 XXX
G48833 10 0 |WEATHERFORD INTERNATIONAL... .. 11/10/2016. | BONY... N 190,000.000 | ....... 1,161,815 XXX | 2,053,900 11,594,100 | ... 459,800 | ....oovvriennins [ e [ e 459,800 2,053,900 ...(892,085) | ...... (892,085) XXX
G97822 10 3 |PERRIGO CO .. | 04/22/2016. | BONY... +00...30,000.000 | .......3,759,476 XXX | 4,936,089 4,341,000 595,089 | ...oovverirerirens 595,089 4,936,089 (1,176,613) | ...(1,176,613) | . XXX
H84989 10 4 |TE CONNECTIVITY LTD. oo |- | 12/06/2016. I 40,000.000 | ....... 2,772,538 XXX | 1,348,858 | ...........2,584,400 | ..(1,235,542) | ....ocovrvmrrrmrrins | eemmrrmerinenns [ eeeee(1,235,542) | oo | v 1,348,858 |.... .| ..1,423,680 |..... 1,423,680 XXX
Y2573F 10 2 |FLEXTRONICS INTLLTD.....coooovriiririinirirerienes .| 08/16/2016. OO I 300,000.000 | ....... 3,736,818 XXX | 3,329,000 | ...........3,363,000 | .......(34,000) | ..coovveurrrmmrrans | v 3,329,000 | .ooevverrierins | e 407,818 XXX
008916 10 8 |AGRIUMINC . [ 12/16/2016. B 1,322.000 | ..ccooeee 162,983 XXX ] 155,070 155,070 | ovouvvveeeverne | v 7,913 XXX
063671 10 1 |BANK MONTREAL QUE 12/16/2016. 2,984.000 | .......... 254,096 XXX ] 225,423 225,423 XXX
064149 10 7 |BANK NOVA SCOTIA HALIFAX.. .. | 12/16/2016. .3,918.000 XXX 127,050 127,050 XXX
103309 10 0 [BOYD GROUP INCOME FD .| 11/03/2016. ....229.000 XXX 7,401 XXX
112585 10 4 |BROOKFIELD ASSET MANAGE - CLA.. .. | 12/16/2016. 2,501.000 XXX 132,790 XXX
124900 30 9 |CCL INDUSTRIES INC .. | 12/16/2016. | VARIOUS........oovorrieineriseirseriesinsinnenns | cerneennnnens 653.000 | .......... 150,631 XXX ] 120,164 (26,350) 120,164 XXX
125491 10 0 |CI FINANCIAL CORP .. | 05/05/2016. | VARIOUS.........ccooviviiinrinriiciinnieniinenis | v 14,653.000 | .......... 401,569 XXX ] 503,202 54,820 503,202 XXX
136375 10 2 |CANADIAN NATL RY CO .| 12/16/2016. | VARIOUS. ...147,524 XXX . .150,065 9,029 150,065 XXX
136385 10 1 |CANADIAN NAT RES LTD.. ..| 06/01/2016. | VARIOUS 281,184 XXX ] 244,772 0 244,772 XXX
13645T 10 0 |CANADIAN PACRYLTD .| 12/16/2016. | VARIOUS 119,081 XXX ] 148,089 35,159 148,089 XXX
15135U 10 9 |CENOVUS ENERGY INC .| 12/16/2016. | VARIOUS 112,124 XXX ] 101,518 0 101,518 XXX
172454 10 0 |CINEPLEXINC .. | 12/16/2016. | WILLAIM HOUGH...........ccovvverimrvirririnns | crvrrenen97.000 | oiiniinen 4,919 XXX | s 4,294 (318) 4,294 XXX
194693 10 7 |COLLIERS INTERNATIONAL GROUP.................. .. | 10/28/2016. | VARIOUS veee | 4,146,000 | ... 200,156 XXX 236,292 | ...oeerrrrnn265,933 | 1. i(19,640) | oo | e [ i (19,640) 236,292 } XXX
249906 10 8 |DESCARTES SYS GROUP INC......cccovvvurrirrinne .| 12/16/2016. | VARIOUS........cocoverrirnneineineriieriineinnees | ereereni2,581.000 | 1oivnecee 74,440 XXX | s 37,346 | oo 71,855 | 1ii(34,509) [ oo | e | e (34,509) 37,346 | ..cooverieinns | e 37,094 XXX
25675T 10 7 |DOLLARAMAINC .. | 12/16/2016. | WILLAIM HOUGH.........ccovvvrerrmrrcrrinine | cevvrrrinenrnn40.000 | Looioninnee 4,011 XXX | 492 (2,706) 492 3,519 XXX
286181 20 1 |ELEMENT FINANCIAL CORP . 103/23/2016. | VARIOUS.......coocvvvvrrncrinererirseiserineninns | 1,457,000 | ocecec 602,742 XXX 351,873 | 692,332 | .....(340,459) | oo [ i | e (340,459) 351,873 | oo | o 250,868 XXX
33767E 10 3 |FIRSTSERVICE CORP 12/16/2016. | WILLAIM HOUGH.........oevervrevnricvrinciinns | wiverirenrnnn31.000 | v, 1,913 XXX | s 1,551 (182) 1,551 362 XXX
351858 10 5 |FRANCO NEVADA CORP... 12/16/2016. | VARIOUS v | 2000 3,859.000 | oo 304,422 XXX .239,304 (4,971) 239,304 | ..o | e 65,118 XXX
375916 10 3 |GILDAN ACTIVEWEARINC ..o . [12/16/2016. [ VARIOUS..........ovvvmernerinrerneineineiieniens | evernenens 1,154,000 | oo 43,651 XXX | s 39,184 . (6,214) 39,184 | oo | e 4,467 XXX
39945C 10 9 |CGIGROUPINC.. .. | 12/16/2016. | WILLAIM HOUGH..........covvvrerirrirrirrnrins | v 1,852,000 | ... 115,335 XXX | e 111494 | i s [ e 0 111,494 3,841 XXX
453038 40 8 |IMPERIAL OIL LTD, .. | 12/16/2016. | WILLAIM HOUGH.........ccoovvirvrineirneincins | cerernrn.886.000 | oo 32,885 XXX | 29,415 | oo | v [ s 0 29,415 | oo | s 3,470 XXX
45823T 10 6 |INTACT FINL CORP SUB RCPT. ..| 12/16/2016. | VARIOUS v | 001,293,000 | oo 119,151 XXX ] 112,009 | oooverienierienins [ | e 0 112,009 | .o | v 7,142 XXX
554282 10 3 |MACDONALD DETTWILER & ASSOC .| 12/15/2016. | VARIOUS (OO I 6,408.000 | .......... 443,289 XXX ] 422,303 | ..............533,530 | ..... (111,227) | ovvoevenenenens [ e [ e (111,227) 422,303 | ..o | e 20,986 XXX
56501R 10 6 |MANULIFE FINANCIAL CORP  ...oocovvvvririiiicinne . [12/16/2016. | VARIOUS.........ovvvrireiieiieeiseseiissiens | cerneens 15,522.000 | .......... 298,335 XXX ] 322,829 | oo 321,926 | ...ccooone 902 | oo 902 RY.2. 7.1 I R B (24,493) XXX
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68272K 10 3 |ONEX e . [12/16/2016. | WILLAIM HOUGH........ovoovrrrerierincrrenes | cevveriiens 158.000 XXX ...12,516 0 12,516 2,056 2,056 22 XXX
706327 10 3 |PEMBINAPIPELINE................... A|12/16/2016. | WILLAIM HOUGH. e ,117.000 XXX veeeennn:840,033 | 0 40,033 [ .o | e 6,685 | ........... 6,685 | ......... 1,600 XXX
717046 10 6 |PEYTOEXPL & DEV CORP.......ccccvvvirmriiniricrines .. | 12/16/2016. | VARIOUS.......ooooreieirseireiineiesiineninees | ceneiins 7,919.000 XXX ] 270,989 | ..cooovvvnne 196,946 | ........ TA044 | oo | e | s 74,044 270,989 XXX
73927C 10 0 |POWER FINANCIAL CORP . .. | 12/16/2016. | WILLAIM HOUGH.........ccoveveerenceirinnins | cerveririeens 766.000 XXX ....25,281 . 0 25,281 XXX
739721 10 8 | PRAIRIESKY ROYALTY .| .. | 12/16/2016. | VARIOUS . 3,989.280 XXX | 133,407 | . 87,445 | L 45,962 | ..o | e | e 45,962 133,407 XXX
76131D 10 3 |RESTAURANT BRANDS........ccccovuvirirrinriririens .| 12/16/2016. | VARIOUS.........oooorrerrerrireriniiinerieninees | eerveiis 1,072.000 XXX | e 58,794 | .......55,4T6 | .......... 3,318 3,318 58,794 | ..oeverernns | s 4324 | ... 4,324 XXX
775109 20 0 |ROGERS COMMUNICATIONS-.... .. | 12/16/2016. | VARIOUS.. 2,332.000 XXX | 119,591 | 111,283 | 8,308 8,308 119,591 | oo | e 1,846 | e 1,846 XXX
780087 10 2 |ROYAL BK CDA MONTREAL QUE .| 12/16/2016. | VARIOUS.. 6,437.000 XXX | 256,419 | ..............408,270 | ..... (228,209) | ....oovevverriins [ e [ (228,209) 256,419 253,840 XXX
81373C 10 2 |SECURE ENERGY SERVICES INC . .. | 04/18/2016. | VARIOUS .21,210.000 XXX | 231715 | 177,316 54,399 54,399 231,715 54,357) XXX
81783Q 10 5 | SEVEN GENERATIONS ENERGY. .| 12/16/2016. | WILLAIM HOUGH. XXX 0 27,216 XXX
828336 10 7 |SILVER WHEATON CORP. .. | 12/16/2016. | WILLAIM HOUGH. XXX 0 24,142 XXX
85472N 10 9 |STANTECINC .| 12/21/2016. | VARIOUS.. XXX ....76,156 ...81,716 (5,560) 76,156 XXX
866796 10 5 | SUN LIFE FINANCIAL SVCS CAN. .| 12/16/2016. | VARIOUS.. XXX ..239,666 ..266,494 (26,829) 239,666 . XXX
867224 10 7 |SUNCOR ENERGY INC .. | 12/22/2016. | VARIOUS.. XXX 35,725 | 55,136 | (19411) | i [ [ (19,411) 35,725 | .ooeveecieenns | e 30,658 XXX
891160 50 9 | TORONTO DOMINION BK ONT. .. | 12/16/2016. | VARIOUS.. XXX ....44,160 . (22,664) 44,160 | ..o | s 30,565 XXX
89156V 10 6 | TOURMALINE OIL CORP .| 11/07/2016. | VARIOUS.. .11,169.000 XXX ..228,5639 249,627 (21,088) 228,539 | .ovvveerererconis | e 156,286 XXX
893530 10 7 | TRANSCANADA CORP . [12/16/2016. | WILLAIM HOUGH........oovvuiirriniieciiens | cerveriinns 432.000 ....26,108 XXX cerrnennnn 26,382 0 26,382 (274) (274) XXX
903914 10 9 |ULTRA PETROLEUM CORP |+ 103/03/2016. | BONY.....ccoouvirrirrieniinriinerieniesissseissins | eviene 70,000.000 | ..ovvonees 79,098 XXX ] 280,700 .175,000 | ...... 105,700 ....105,700 280,700 ..(201,602) | ...... (201,602) XXX
G60754 10 1 |MICHAEL KORS HOLDINGS LTD . C| 06/07/2016. . .30,000.000 | . ,523,019 XXX . ,290,600 ,201,800 | ........88,800 ..88,800 1,290,600 | oo | e 232,419 | ......232,419 XXX
Y09827 10 9 |BROADCOM LTD C| 12/15/2016. | VARIOUS........cocooviviiniisiiiciieniisniisnins | o 277,646.000 | ...... 7,823,208 XXX ] 11,641,907 | .........40,300,317 |....5,400,291 e N 5,400,291 ...11,641,907 (3,818,699 | ...(3,818,699) | ....... 19,408 XXX
9099999. Total - Common Stocks - Industrial and MiSCEIANEOUS. ........c...ieririuiiiis itieiiseiesess s ssas st ....137,862,333 XXX ...138,232,359 | ....... 166,861,519 |...4,805431 | ..o 0] 405,701 | ....... 4,399,730 | ..o 0. 137,826,658 |.....coovurnnad 0 . 35,680 | ........ 35,680 | ..1,366,709 XXX
C Stocks - Mutual Funds
922042 86 6 | VANGUARD PACIFIC ETF......cccconirmniiniirinirnens | . [ 12/14/2016. | BONY ... | cevions 50,000.000 | ....... 3,024,024 XXX | 3,039,000 | ........... 2,833,500 | ...... 205,500 205,500 3,039,000 | .o | e (14,976) | .......(14,976) | ....... 70,500 XXX
9299999. Total - COMMON StOCKS = MULUAI FUNGS........cveieieitieitseit s et esss etttk cneens 3,024,024 XXX | 3,039,000 2,833,500 | ...... 205,500 0 205,500 0 3,039,000 0 [ (14,976) | .......(14,976) | ....... 70,500 XXX
9799997. Total - Common Stocks - Part 4 ....140,886,357 XXX ....141,271,359 69,695,019 |....5,010,931 | ..o [ 405,701 | ....... 4,605,230 ..ot 0. 140,865,658 |.......ccc..... 0. 20,704 | ... 20,704 | ..1,437,209 XXX
9799998 Total - Common Stocks - Summary Item from Part 5..........ociiiiiiiiins it snsssnsssnsensssesns | enes 59,486,208 XXX ] 53,806,801 | ..o . . 0 53,806,776 5,679,438 | ..... 5,679,438 | ..... 397,595 XXX
9799999. Total - COMMON SOCKS. ....vvieesirseiseriseis i ....200,372,565 XXX ....195,078,160 | ....... 169,695,019 |....5,010,931 L0 [ 405,701 | ....... 4,605,230 | ..cooooivienn0 | e 194,672,434 ..5,700,142 | ..... 5,700,142 | ..1,834,804 XXX
9899999. Total - Preferred and Common StOCKS..............ovvevveerrermreeresrresresris ....200,372,565 XXX ...195,078,160 | ....... 169,695,019 |....5,010,931 L0 L 405,701 | ....... 4,605,230 (U I 194,672,434 .0 [.5,700,142 |..... 5,700,142 | ..1,834,804 XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS..............ruuriurriiriiieiiiiiins ieieeiieeeseesss sttt ...574,613,639 XXX ..571,014,975 | ...... 445,672,841 |...5,010,931 | ...(1,293,125) | .....405,701 | ....... 3,312,105 0 565,189,328 01].9424312 |.... 9,424,312 | ..9,621,216 XXX




Sl

Annual Statement for the year 2016 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

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

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
o Year's Total Foreign and Paid for
r Par Value Unrealized Current Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - All Other Government
135087 A4 6 |CANADA GOVERNMENT........cccoovuvvrnr .. | 06/06/2016 | VARIOUS. 08/09/2016 | NBC CLEAR.........ccootvimiririerierinriiinnis | v 4,308,000 | ......... 4,367,259 | ......... 4,352,200 | ......... 4,354,042 | ..oocvvvvnrens | eeeeen(13.217) | i | e (13,217) [ e [ v | eeen(1,842) | e (1,842) | ....... 40,060
135087 B3 7 |CANADA GOVT ... .. | 03/16/2016 11/29/2016 | SCOTIA......coueveerierieeiseerseiserseriesinee | eveii 1,130,000 | ......... 1,148,306 | ......... 1141413 | ... 1,143,094 (5,212) [ coovverrerineen | eervvrirvnrinens | eerenn(1,681) | i (1,681) 10,623
135087 B8 6 |CANADA GOVT.. .. | 05/04/2016 .| 07/05/2016 | VARIOUS ..3,750,000 | .. 874,313 | . 3,873,500 .3,868,065 (6,248) 22,342
135087 D3 5 |CANADA GOVT ... .. | 03/09/2016 09/08/2016 | VARIOUS.........cvvorrirrieniississsisssissienss | evvensinns 930,000 | ......... 1,080,102 | ......... 1,162,099 1,079,117 (985) ,981 | ...... 15,196
135087 D5 0 |CANADA GOVT. .. | 03/09/2016 | VARIOUS. 05/10/2016 | VARIOUS.........cooooiriririnricnisnicciiens | v 1,480,000 | ......... 1,614,972 | ......... 1,618,140 | ......... 1,613,281 (1,697) [ oo | eervreirneiiene | ceeeni,859 | 4,859 |...... 13,019
135087 E3 4 |CANADA GOVERNMENT ... .. | 04/04/2016 | VARIOUS. 05/12/2016 | VARIOUS.........ovrierirerierisrieriesrireniens | cverenens 2,873,000 | ......... 2,864,024 | ........ 2,864,703 2,865,309 1,285 | oo | e | evvieeend(606) | oo (606)| ........ 3,780
135087 E5 9 |CANADA GOVERNMENT . | 04/04/2016 | SCOTIA......oomvereererinrinerieeieeiseessnians 06/14/2016 | DOMINION SECURIL........ccovvemirrerinriines | cevreens 1,000,000 | ......... 1,004,400 | ......... 1,006,900 | ......... 1,004,178 (222) | ceveoeervrens | e | 2,722 | e, 2,722 |..... 11,401
135087 E6 7 |CANADA GOVERNMENT .. | 09/19/2016 | VARIOUS. 11/29/2016 | VARIOUS........cooviiricnieiisniicnieninnins | i 8,667,000 | ........ 8,679,593 | ......... 8,835,742 | ......... 8,679,778 185 | oo [ v [ 155,964 |..... 155,964 |...... 94,924
135087 E7 5 |CANADA GOVERNMENT........ccccnmirinns A | 06/29/2016 | VARIOUS. 10/28/2016 | VARIOUS.........coooremrirerirerneeienssninsenns | ervevenns 8,025,000 | ........ 7,991,467 | ......... 7,994,246 | ........ 7,996,155 | oo | e 4,688 4,688 | ..o | e | s (1,909) | ....... (1,909) | ....... 5,618
135087 F2 5 |CANADA GOVT. .| 07/13/2016 | SCOTIA BANK... 09/08/2016 | SCOTIA.......cooerieeirerieriseessesiseinerins | cerreeens 2,338,000 | ........ 2,359,042 | ......... 2,348,287 .2,358,345 (697) (B97) | everneveins | s | e (10,058) | ..... (10,058) | ....... 9,344
135087 F3 3 | CANADA GOVERNMENT .. | 09/13/2016 | SCOTIA 12/01/2016 | MAISON........oovvrrirrierieriererseeissieseiins | v 1,000,000 | ....cooveee 994,300 | ............ 993,060 | ............995,083 783 783 [ e | e | s (2,023) | ....... (2,023) | ....... 1,490
135087 F6 6 |CANADA GOVT. .. | 07/15/2016 | SCOTIA BANK... .| 1072172016 | VARIOUS........cooreirerinerinieseeenissiseens | cverins 1,087,000 | ......... 1,085,206 | ......... 1,086,663 | ......... 1,085,428 221 Y27 I (I NSO N 1,235 | s 1,235 | ....... 2,787
135087 YZ 1 |CANADA GOVERNMENT ... .. | 02/24/2016 | RBC DEXIA. .| 04/21/2016 [ CIBC.......vverviriricririivciericeeniisnies | v 3,564,000 | ........ 4,019,578 | ......... 3,957,038 | ......... 4,000,416 | ..oovvcrierirens | e (19,161) | ocvorricnns | e (19,161) [ v [ e | e (43,379)| ..... (43,379) | ...... 50,238
135087 ZS 6 |CANADA GOVT....cocovirierirnrercerininenins .| 08/18/2016 | VARIOUS. 11/28/2016 | VARIOUS.........cooorerrerrriserineeienieninsenns | eoveeenns 4,417,000 | ......... 5,930,190 | ......... 6,042,638 5,927,456 | ....ocvvvvcrrerns | v (2,734) (2,734) [ o [ e | e 115,181 | ... 115,181 |...... 44,398
135087 ZU 1 |CANADA GOVERNMENT ... .. | 10/18/2016 | T D SECURITES.... 11/03/2016 | SCOTIA......coivrierierierirseirsseiseieiiens | ereeinneens 800,000 | ............ 885,120 | ............ 885,720 ....884,352 (768) (768) | vevevevverns | everrrrieeins | e 1,368 | ........ 1,368 | ....... 9,704
135087 ZV_ 9 | CANADA GOVERNMENT. . | 02/24/2016 | RBC DEXIA 03/31/2016 [ CIBC......ovverrierierisiissiesiisssiesisssisnins | cvienens 2,150,000 | ......... 2,172,188 | ......... 2,168,684 | ........2,170,085 | ..o | v (2,103) (2,103) | oo | s | s (1,402) | ....... (1,402) ] ....... 3,004
1099999. Total - BONAS = All OhEI GOVEIMIMENL. ... e ereuttessere e eissssisste eoetessees s eessees o888 £E 8 E 8 EE £ E £ E A8 8L bbbttt | ersenes 47,519,000 | ....... 50,070,060 | ....... 50,331,033 | ....... 50,024,184 | oo, 0] e (45,876) | ovvovvevnens 0 [ (45,876) | ..ooovvvnne (V)] [P 0 [... 306,845 |..... 306,845 |....337,928 |...196,441
Bonds - Industrial and Miscellaneous
064151 BL 6 |BANK NOVA SCOTIA HALIFAX .|.. | 06/29/2016 | T D SECURITES.... 07/06/2016 | SCOTIA.......cooeereirrerieriseeresiseriserine | ceereeens 1,870,000 | ......... 1,909,307 | ......... 1,915,460 | ......... 1,909,149 (159) (159) 6,311 6,311 2,837 | ... 2,183
07813Z BK 9 |BELL CANADA.... .. | 04/28/2016 | ROYAL TRUST.. . | 08/09/2016 | RBC DOMINION. ..4,500,000 | .. ,963,140 | . 4,933,980 4,917,012 ...16,968 | ... 16,968 |....114,332
29250Z AV 0 |ENBRIDGE PIPELINE .. | 08/04/2016 | NATIONAL BANK... 09/19/2016 | NATIONSBANK........ccorrverrierireririririnins | ceveverinens 456,000 | ............ 455959 | ............ 460,368 | ........ 455,960 | ..oovverviirrions | e 1 LI TSSO ISPORRPPORORIORN IO 4,409 | ... 4,400 | ... 1,649
34527A BD 1 |FORD CRCDALTD.... .. | 08/10/2016 | WOOD GUNDY.. 09/29/2016 | RBC DEXIA........coeevreircrierineiieeiecinsenns | cevneeens 2,300,000 | ......... 2,381,696 | ......... 2,379,396 | ......... 2,375,755 (5,941) | oo | e | e 3,641
361582 BH 8 |GE CAP CDAFDG CO .. | 03/29/2016 | SCOTIA 05/12/2016 | VARIOUS.........ovviiririerinniniieniieniens | cvvrenens 4,600,000 | ......... 4,871,676 | ......... 4,860,636 | ........ 4,849,143 | ..ovovvviviiens | 000enn(22,533) | o [ i (22,533) [ voovereriirn [ e | s 11,493
36158Z BN 5 |GE CAP CAN FUNDING ..| 01/12/2016 | T D SECURITIES... 04/28/2016 | RBC DEXIA.......cooevrrrireeneriseinerinenienens | eeveeneens 300,000 | ..o 342,231 | oo 343,188 | .coooneen. 338,914 (3,317) | oo | eevverireriene | v 4,274
361582 CA 2 |GENERAL ELECTRIC CAP CAN ..| 01/12/2016 | RBC DEXIA.... .| 04/28/2016 | RBC DEXIA.... ..2,250,000 | .. ,304,000 | . 2,313,968 2,297,415 (6,585) [ ..o | e | s 16,552
45823Z AC 6 |INTACT FINANCIAL CORP. .. | 06/29/2016 | T D SECURITES.... 09/14/2016 | SCOTIA.......corvereerrrinnrirerirerieeereeisnins | ceveeeriens 750,000 | ... 845,055 | ............ 845,070 | ............ 841,399 (3,656) 3,671
633067 XV 0 |NATIONAL BANK OF CANADA ... .. | 02/16/2016 | T D SECURITES........ccoosvvrrrerreirrrinninens 03/30/2016 | RBC DEXIA........coeevreirerierineirenieeirnenns | cerneeens 2,000,000 | ........ 2,016,780 | ......... 2,017,500 . (1,791) 2,511
68214W AN 8 |OMERS REALTY CORP. .. | 02/17/2016 | TD WATER 03/01/2016 | T D SECURITES........cooverererriirineiirens | cvvveri 668,000 | ............ 668,000 | ............ 670,278 | ............668,000 0 2,278
780086 FE 9 |ROYAL BANK CANADA .. | 03/29/2016 | SCOTIA 09/07/2016 | VARIOUS 1,000,000 | ......... 1,030,310 | ......... 1,028,584 | ......... 1,025,392 (4,918) | oo | s | v 3,192 | .....3,192 | .....16,743 | ...... 6,104
780086 FX 7 |ROYAL BANK OF CANADA, .. | 02/05/2016 | RBC DEXIA. .| 03/14/2016 | NESBITT/BURNS.........ccoovvvnriivnrrniiins ..1,410,000 | .. 461,451 | . 1,455,825 1,459,752 (1,699) (3,927)| .
780086 MH 4 |ROYAL BANK OF CANADA .. | 03/09/2016 | RBC DEXIA.... 1112212016 | VARIOUS.........coovereeissiesiessissienies | seriians 3,000,000 | ........ 2,998,860 | ......... 3,048,420 2,998,959 99 | oo | e | e 49,461
891145 7U 2 |TDBANK .. | 03/03/2016 | TD WATER 07/13/2016 | SCOTIA BANK.......oouervrverierineirseeineins | cerreeens 2,338,000 | ........ 2,338,000 | ......... 2,386,186 . 0 [ oo | e | e 48,186
90664Z AW 0 |UNION GAS LTD....cocvririrerierinieirnes .. | 05/26/2016 | SCOTIA......oorverrirriieiriirirerirerirsrisenies 08/18/2016 | RBC DEXIA 250,000 | ............ 249,865 | ............ 267,155 | ............249,865 (V1 UPOROOTOORN ORISR IO 17,290
949752 BS 4 |WELLS FARGO FIN CANADA  .......... . | 01/20/2016 | RBC DEXIA 03/16/2016 [ CIBC.....oovvverreressersnississenssssesssesssnsssness | cvenenens 1,130,000 | ......... 1,167,177 | oo 1,163,448 | ........ 1,165,184 [ .o | e (1,993 [RIEEK) ] R [ [P (1,736) ,736) | ......10,930 | ...... 6,111
3899999. Total - BONdS - INAUSHrial @NA MISCEIBNEOUS..........vvuiiieiisiiiiies | eeteitieies et sesi s es s et e sk f 88kttt nntenntnns | erbin 28,822,000 | ....... 30,003,507 | ....... 30,089,462 | ....... 29,904,888 0 [ (98,620) | ...coccvvvve. (V)] (98,620 ............. (V)] [P 0 [... 184,574 | ..... 184,574 |...358,234 |...142,995
8399998. T08BI = BOMAS. etttk ek | nnenas 76,341,000 | ....... 80,073,567 | ....... 80,420,495 | ....... 79,929,072 | oo, 0] . (144,496) | ...oovvvvnvene 0 [ (144,496) | ...cccovvees (V) [P 0. 491,419 |..... 491,419 |...696,162 |...339,436
C Stocks - Industrial and Miscell
00287Y 10 9 |ABBVIE INC.....ccooverimriieicriirieiieniiens . | 04/08/2016 | BONY......cooumrvrmrirrirrirrierinenienienescenns 12/19/2016 | BONY....ocouvirrirrrinrinnierienereeesseinnines | vveene 75,100.000 | ......... 4,413,208 | ......... 4,735,575 | ......... 4,413,208 0 322,367 |..... 322,367 |....128,421 |..ccccouvrrne.
00773T 10 1 |ADVANSIX 10/06/2016 | SPINOFF. 1171072016 | BONY...oocorrireirerinerieriesisecssnsssisensnes | eoveeians 8,000.000 | ...ocveneees 55,001 | .ocevreees 125,614 55,001 (V1 PO (RPN IO 70,613 | ...... 70,613 | oo | e
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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

X1E

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

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

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

00971T 10 1 |AKAMAI TECHNOLOGIES .. | 09/06/2016 | DEUTSCHE BANK.........ccosvvvrrvmrrinrrinnns 10/26/2016 | BONY......orvvrrireiinrineieiieeieeissessssines | vvenns 40,000.000 | ......... 2,222,132 | .coouce 2,710,985 2,222,132 (V1 OOV IRURPRPIORRORR DU 488,853 |..... 488,853

01626P 40 3 |ALIMENTATION COUCHE TARD... .. | 02/01/2016 | VARIOUS. 09/29/2016 | VARIOUS........ovvierirerierinrieiieniireniens | covrenens 2,960.000 | ..ccovneee 181,146 | ...ccoveveee 193,699 | .covvenees 181,146 0 [ oo | e | e 12,554 | ...... 12,554

032511 10 7 |ANADARKO PETROLEUM CORP ... .. | 09/13/2016 1172172016 | BONY...oocvnrirciceierinerierieeiseesessssnnes | vvenns 75,000.000 | ......... 4,187,710 | ......... 4,816,231 | ......... 4,187,710 0 628,521 |..... 628,521

032654 10 5 |ANALOG DEVICES..... .. | 01/15/2016 ..| 02/26/2016 30,000.000 | .. ,488,360 | . 1,601,206 .1,488,360 (VN UOORPOTONPEN UPPOPPIORPOR DO 112,846 |..... 112,846 |.

037833 10 0 |APPLE COMPUTER.... .. | 01/27/2016 | VARIOUS. 09/02/2016 | BONY ....cucvvunrremrirrerrereeinninenienesenesensas | eoeees 40,000.000 | ......... 3,893,617 | ......... 4,322,871 3,893,617 (V1 UPORPRSPOPEN RPN DO 429,255 |..... 429,255

268648 10 2 |EMC CORP/MASS.........ccoosiviiinriniis .. | 02/23/2016 | VARIOUS. 05/23/2016 | BONY ....ccovvuririiiiniisniceiiesissiesiisnies | o 180,000.000 | ......... 4,457,180 | ......... 5,001,011 | ........ 4,457,180 (VN UPOPPOPOPRN UPPPUPPOORPOOR OOt 543,831 |..... 543,831

294130 10 3 |ENVISION HEALTHCARE CORP ........ .. | 08/17/2016 | VARIOUS. 12/01/2016 | MERGER........cccotvimirierirerincinriserirenins | e 320,000.000 | ......... 7,221,018 | ......... 7,221,018 | ......... 7,221,018 0 0

46625H 10 0 |JP MORGAN CHASE & CO 10/17/2016 | BONY....ooomerrriirereeeieeienieisersesias 1212172016 | BONY...oocorirrircrrenieereniesiseesessssines | vvenns 50,000.000 | ......... 3,043,295 | ......... 4,026,808 | ......... 3,043,295 0 983,513

49456B 10 1 |KINDER MORGAN INC ... | .| 10/20/2016 | VARIOUS. 12/06/2016 | PERSHING DLJ.......c..ovvoriirrincirerieriens | e 180,000.000 | ......... 3,708,992 | ......... 3,746,186 | ......... 3,708,992 (V1 UPORORONORN EUPPOUPPPORPORIN IOV 37,194

548661 10 7 |LOWES COSINC.....ccocimerirmrereerrririrnnes o+ | 09/13/2016 | BONY....ouvourvrrierireirerieesiessenseneseenns 111712016 | BONY...ooorireeirerieriecenseeisssesenienins | eeee 145,000.000 | ....... 10,691,506 | ......... 9,755,342 | ...... 10,691,506 0 ...(936,164) | ...(936,164)

989207 10 5 |ZEBRA TECHNOLOGIES CLA............... .. | 06/08/2016 | VARIOUS. 12/15/2016 | BONY...oocoonrirrircirnriseiiseriesieeessensssennes | vvenns 90,000.000 | ......... 5,049,528 | ......... 7,380,145 | ......... 5,049,528 0 ..2,330,617 |..2,330,617

G16234 10 9 |BROOKFIELD BUSINESS PART.... .. | 06/23/2016 | SPINOFF 07/05/2016 | VARIOUS.........oovuirierierirrirnireiinsiinens | cvveneriens 521.000 | ..coccooveneee 20,475 | v 12,613 20,450 (V8 UPUSTROORPOPEN OPPIOPPOOPPOOREN IO (7,836) | ....... (7,836) | .

Y2573F 10 2 |FLEXTRONICS INTL LTD .. | 01/15/2016 .| 1072812016 [ BONY ....ocvvrrircircerneireriesiesisseesssisnnes | eee 100,000.000 | ............ 929,810 | ......... 1,437,489 | ............ 929,810 (V1 UUURIRTUVEN IUUPPRPIORIIRR DU 507,679 |..... 507,679

008916 10 8 |AGRIUMINC .. | 01/29/2016 | BMO CAPITAL... .. | 06/03/2016 | VARIOUS, ceevnerensninies | e 739.000 85,509 88,897 0

063671 10 1 |BANKMONTREAL QUE........ccccocorerernec. A | 01/29/2016 | BMO CAPITAL......ccooivrrrirrercriserirenienes 10/06/2016 | RBC DEXIA........ovvmmereerieriereneeserinenns | eveeis 1,305.000 | ..c.cccer.. 96,967 | covourrneee 109,603 96,967 0

064149 10 7 |BANK NOVA SCOTIA HALIFAX.. .. | 01/29/2016 | BMO CAPITAL... 06/13/2016 | VARIOUS.........oovvvrmririeineirerissiseennnns | cvrneeens 2,080.000 116,829 | .o 131,407 | oo 116,829 0

103309 10 0 [BOYD GROUP INCOME FD .. | 01/29/2016 | COREMARK. 11/03/2016 | VARIOUS........ooovirrirreirniiniiesisesiisnins | cvevisenens 763.000 .48, . 59,535 48,023 0

124900 30 9 |CCL INDUSTRIES INC .. | 02/25/2016 | BMO CAPITAL. 05/04/2016 | VARIOUS........oovvvmerrcrieriseiseiserisniinees | eeveeeeens 513.000 | .cooonen. 107,041 | oo 122,263 | covvvrnees 107,041 0

125491 10 0 |CI FINANCIAL CORP .. | 01/29/2016 | RAYMOND JAMES.... 05/05/2016 | VARIOUS........oovverirririnriniissiiesiens | cevrenens 2,247.000 | ... 68,283 | .. 59,883 68,283 0

172454 10 0 |CINEPLEXINC .. | 01/29/2016 | SCOTIA 12/16/2016 | VARIOUS.........oooovercrrerrssiesiessisnienies | oeriians 2,285.000 | ..ocvvneee 113,049 | oo 115432 | v 113,049 0

194693 10 7 |COLLIERS INTERNATIONAL. .. | 01/29/2016 | RAYMOND JAMES 10/28/2016 | VARIOUS, .636.000 | ... 38,185 | .. 30,583 38,185 0

249906 10 8 |DESCARTES SYS GROUP INC.. .. | 01/29/2016 | NBCS SECURITY. | 1112172016 | VARIOUS.......oovovesiiesessiesisnins | coeniians 3,345.000 | ... 82,774 | .. 94,569 82,774 0

25675T 10 7 |DOLLARAMAINC .. | 01/29/2016 | TD WATER 12/16/2016 | VARIOUS 69,309 0

33767E 10 3 |FIRSTSERVICE CORP... A| 01/29/2016 | BMO CAPITAL......coovvviiviriniinnrirerienes 12/16/2016 | VARIOUS, 38,647 0

351858 10 5 |FRANCO NEVADA CORP . |A| 06/24/2016 | VARIOUS. 09/26/2016 | VARIOUS........oovvvmmerirrierirneersriensieniens | ceereeens 2,632.000 | ...........221,108 | ............ 246,422 | ............ 221,108 0

375916 10 3 | GILDAN ACTIVEWEAR INC .| 01/29/2016 | BMO CAPITAL... .. | 08/10/2016 | VARIOUS, ..1,351.000 52,267 47,979 0

39945C 10 9 |CGIGROUPINC .. | 12/05/2016 | VARIOUS. 12/16/2016 | WILLAIM HOUGH 1,248.000 80,650 0

45823T 10 6 |INTACT FINL CORP SUB RCPT............. .. | 11/03/2016 | W D LATIMER.... 12/16/2016 | WILLAIM HOUGH.. 38,547 0

554282 10 3 |MACDONALD DETTWILER& ASSOC..... .. | 01/29/2016 | BMO CAPITAL... 11/02/2016 | RBC DEXIA. 85,642 0

68272K 10 3 |ONEX .. | 06/27/2016 | VARIOUS. 12/16/2016 | VARIOUS.........coovrveereerrssiesiessiseienses | enii 1,933.000 | ............159,466 | ............ 162,235 | oo 159,466 0

73927C 10 0 |POWER FINANCIAL CORP .|..| 03/23/2016 | NBCS SECURITY.. .. | 12/116/2016 | WILLAIM HOUGH.. .595.000 20,338 19,659 0

743396 10 1 |PROGRESSIVE WASTE SOLUTION....... .. | 05/31/2016 | VARIOUS. 06/01/2016 | VARIOUS..........oovvvrrirerieeiesiessisssiessinns | eveenins 2,997.000 | .......... 122,741 | ............ 122741 | 122,741 0

780087 10 2 |ROYAL BK CDA MONTREAL QUE.......... .. | 01/29/2016 | TD WATER 06/24/2016 | VARIOUS.........ooovvvmerirrieirneinerissesneninns | cereeens 1,533.000 | .cooovvennee 108,004 | ............ 117,045 | oo 108,004 0

81373C 10 2 |SECURE ENERGY SERVICES INC........ .. | 01/29/2016 | FIDELITY CAP........cocoverirerirmriririririniiies 04/19/2016 | VARIOUS.........vvririrriririiseriessineniens | cverenens 3,251.000 | ... 23,694 | .. 28,958 23,694 0

85472N 10 9 |STANTECINC .. | 01/29/2016 | LAURENTI 12/15/2016 | VARIOUS.........coovvirrrinicsiinnicniienins | s 786.000 | ... 26,578 | .. 27,784 26,578 0

866796 10 5 | SUN LIFE FINANCIAL SVCS CAN.......... | .. | 01/29/2016 | FIDELITY CAP.......cccocovrvivmrrrerinrirrriinnens 06/24/2016 | VARIOUS ceevrernnnn | e 2,249.000 | ... 88,543 | .. 94,912 88,543 0

867224 10 7 |SUNCORENERGY INC ..o .. | 01/29/2016 | FIDELITY CAP........coooverirerirmrereerieirerins 12/16/2016 | VARIOUS.........coooverrirrrinerineeienisninsenns | eveeis 1,041.000 | ... 34,136 | .. 37,817 34,136 0

891160 50 9 |TORONTO DOMINION BK ONT .. | 01/29/2016 | TD WATER 12/16/2016 | VARIOUS.........coorriiireisiienereeiseiseins | e 4,054.000 | ............212,649 | ........... 245362 | ............ 212,649 0

89156V 10 6 | TOURMALINE OIL CORP .| 01/29/2016 | FIDELITY CAP........cocoovirirerirmriririrnrinirins 10/26/2016 | VARIOUS, reerreeesessennes | oo 1,713.000 56,209 48,997 0

893530 10 7 | TRANSCANADA CORP......ccoovvvrmrrrerirnes .. | 08/08/2016 | VARIOUS. 12/16/2016 | VARIOUS.........coorerrirreirerieeienenenienins | eoveeenneens 975.000 | .............57,426 | ...... 56,947 57,426 0
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
o Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | [/ Accretion | Recognized| (12+13-14) | B./A.C.V. | Disposal | on Disposal| Disposal Year Dividends
9099999. Total - COMMON Stocks - INAUSEHIAl ANA MISCEIAMEOUS. ... evuis  iriuiiseitietes et es s ees s EE e E 88 £ 88 EfEE£EEEEEEEEEEEeEeEbenbetnbnteebsnbnnsntenes | snnians 53,806,801 | ....... 59,486,208 | ....... 53,806,776 0 0 0 0 0 |..5,679,438 |..5,679,438 |....397,595
9799998. TOHAI = COMMON SHOCKS. ...ttt ettt ees et st ese | f1etessee st s e e et E 888088 f 814888k E bbbttt st sntnntsns | crenens 53,806,801 | ....... 59,486,208 | ....... 53,806,776 0 0 0 0 0 |..5,679,438 |..5,679,438 |....397,595 | ...
9899999. TOtal - Preferred AN COMMON SHOCKS. ... cuuuiruutrsisieieisiereistisss ertiessstes st es st e8 8881888888888ttt | sriaens 53,806,801 | ....... 59,486,208 | ....... 53,806,776 0 0 0 0 [..5,679,438 |..5,679,438 |...397,595 | ............. 0
9999999. Total - Bonds, Preferred and COMMON STOCKS.............ccciiiiiiiis ottt bbbt | coias 133,880,368 | ..... 139,906,703 | ..... 133,735,848 c(144,496) | ... 0 | (144,496) 0 0 |..6,170,857 |..6,170,857 |.1,093,757 |...339,436
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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 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
NAIC Valuation Method| Do Insurer's Assets
(See Purposes and Include Intangible
NAIC Procedures Manual of | Assets Connected with
Description Company the NAIC Investment Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number Analysis Office) Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
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: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7 8

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | /Accretion | Recognized B./AC.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year | Interest
All Other Money Market Mutual Funds
09248U 61 9 |BLACKROCK LIQUIDITY TEMPFUND INST'L....coovvemeireres [ rerernens .. | 11/30/2016. | BLACKROCK.........ovvemrieerierireireniseiseriesiesenns | eeee XXX ooer | e 6,144,367 | ..o 1,842 | i | s 6,142,526 | ..o | cerrneirnenennns | evnennneiine | vereeninees [ | 00000 25,437 | i,
26188 20 6 |DREYFUS CASH MGT INST'L .| 11/30/2016. [ DREYFUS........coiiiiiiiineiiriisssisersssssieneniee | v ) .9, G VN 51,084,434 | ...........5,099 | .o [ 51,079,334
38141W 23 2 | GOLDMAN SACHS FINANCIAL SQUARE INST' w1 [ 11/80/2016. | VARIOUS.....coooieiiii e sssesensssnesnees | e XXX oo [ s 77,442,343 T740 | [ 77,434,603
8999999. Total - All Other MONEY Market MULUAI FUNMGS. ... ...ttt sis st stk eh81ees s 8kttt | cesnens 134,671,144 | .......... 14,681 | oo (O (U [P (U T PO P 134,656,463 | ..oooovierinns (V)] I 0] XXX XXX XXX | ..o 243,889 [ ..o 0
9199999. Total - ShOM-TEMM IMVESIMENTS. ..........ooivieirerieiieiieeiieei ettt etaies | eebasebe e bbbttt sieneanssnnsins | eeviens 134,671,144 | .......... 14,681 | oo (O T (V] [ (U ). SR [ 134,656,463 | ..........cco...... (V)] [ 0] XXX XXX XXX | ... 243,889 | .......c........ 0
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Sch. DB - Pt. A - Sn.
NONE

Sch. DB - Pt. A - Sn.
NONE

Sch. DB - Pt. B - Sn.
NONE

Sch. DB - Pt. B - Sn.
NONE

Sch. DB -Pt. D - Sn.
NONE

Sch. DB -Pt. D - Sn.
NONE
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SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity

CUSIP Identification Description Code |/ Market Indicator Fair Value Carrying Value Date

Cash Equivalents (Schedle E Part 2 Type)
628988 51 7 |KBC, BRUSSELS.........ooioiieieireisee ettt ssss s ssssssesssssesssssnsessssssssnssssessessssssssssssesss | Gurseesesnnsnns | vnvssssssessensessssans | senessessessennss 1,000,000 | wovvoiireiiinnnnns 1,000,000 |01/06/2017.......
000000 00 0 |SHINKIN CENTRAL BANK.... ...1,000,000 |01/17/2017.......
55607K  NK 8 |MACQUARIE BANK LTD 997,623 |01/19/2017.......
91127P PN 5 |UNITED OVERSEAS BANK LTD......coovivuiriririenrinsiieriesssensssessssssssessssesssessssesssssssssssesssessssenssssssssssenssessens | Gurvvnrrnenens [ avvnersneneseennnenee | cveverneesneenenee 98,850 | toveivicrivciinns 498,850 |02/22/2017.......
16706B B4 9 | THE CHIBA BANK LTD NEW YORK BRANCH............... ....1,000,000 |02/03/2017.......
69034A PU 0 |OVERSEA-CHINESE BANKING CORP. LTD......ccccccovvvmurrvirnrirens 997,700 |02/28/2017.......
153911 27 4 |NATIONAL BANK OF CANADA LONDON ....2,000,000 |01/06/2017.......
000000 00 0 |BANK OF MONTREAL, LONDON 700,000 |12/23/2016.......
000000 00 O | SKANDANAVISKA ENSKILDA BANKEN..........cocoviiirimiiiriniireriniiceiesiersninesesisseesissssssnsssessssssessesssssssesssssssssesns | Gurneereninens | svevevnnerersnnnesienes | ceveverererinnenes 1,000,000 | wocviiiciiniins 1,000,000 |12/23/2016.......
000000 00 O |DEN NORSKE BANK OSLO......ccuiiimiimiiniiiniisiiieeisenistesssssesesiessssssesesssssssssse st ssessens ...1,000,000 |12/23/2016.......
000000 00 0 |RABOBANKNETHERLANDS s 12/23/2016.......
000000 00 O |CREDIT INDUSTRIAL ET COMMERCIAL........ccmtiiuirinirierirerirresseissiiesiesssessseseseenns 12/23/2016.......
000000 00 0 |DEUTSCHE BANK SECURITIES INC 12/23/2016.......
000000 00 0 |HSBC SECURITIES,INC s 12/23/2016.......
000000 00 0 |ABBEY NATL TSY SERV GRAND CAYMAN......... 12/23/2016
000000 00 O |AUSTRALIA NEW ZEALAND LONDON.......ccoiiimuriemirimriiieisesississsieessessse et ssse s sssesisenes 12/23/2016.......
000000 00 0 |SOCIETE GENERALE PARIS........ 12/23/2016.......
000000 00 O |STANDARD CHARTERED LONDON........coitiriimiiririirerisiseesessssisssssesssssssssessssssesssssssssssssesssssssesssessssssessesssssenses 12/23/2016.......
140212 07 7 [NATIXIS FINANCIAL PRODUCTS LLC.....coiiumiiiiierrieinieiie et 01/23/2017.......
90275D CR 9 |UNION BANK OF SWITZERLAND, STAMFORD... 03/13/2017
60689D L5 0 |MIZUHO BANK LIMITED NEW YORK 03/24/2017.......
40433F HR 3 |HSBCPLC......... 04/25/2017.......
151636 15 2 |SUMITOMO MITSUI TRUST BANK LTD, LDN............. 05/08/2017.......
60682A 3L 8 |MITUFJTRNY [ ST [PTRRR 500,000 |03/23/2017.......

9199999. Total - Cash Equivalents (Schedule E Part 2 Type)................... 26,468,450 XXX

Other Assets

9299999, TOal - OO ASSEES. ... veuiesiesiriis iR enkden bt | enniienes 0. 0 XXX

9999999.  Totals..... ocovrviriviiiiirinee 26,468,450 26,468,450 XXX

General Interrogatories:

1. The activity for the year:  Fair Value $.....(19,344,893)  Book/Adjusted Carrying Value $.....(19,344,893)
2. Average balance for the year:  Fair Value $.....41,093,758  Book/Adjusted Carrying Value $.....41,093,758
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

E24




Annual Statement for the year 2016 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code |/ Market Indicator Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value $.......... 0

NONE
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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 Dep
BANK OF AMERICA (CDR CLAIMS) HARTFORD, CT. (21,676,529) | XXX
BANK OF AMERICA (CDR AP) HARTFORD, CT. 9,791,477 | XXX
JP MORGAN CHASE NEW YORK, NY 27,566 35,275,338 | XXX
ROYAL BANK (RES ACCT) TORONTO, ON, CAN 66,517 5,410 2,382,564 | XXX
ROYAL BANK (USD) TORONTO, ON, CAN 4,701,842 | XXX
ROYAL BANK (LOSS PAY) TORONTO, ON, CAN.....ccoovimmiiiiiiriiissiississssisssssssssseesssssssssesisisns | ceriiin 23,966,963 | XXX
0199998. Deposits in.....4 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX 39,376 | XXX
0199999. Total - Open Depositorie XXX XXX 94,083 5410 54,481,031 | XXX
0399999. Total Cash on Deposit: XXX XXX 94,083 5410 54,481,031 | XXX
0599999. Total Cash XXX XXX 94,083 5410 54,481,031 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 84,077,906 | 4. April 69,983,517 | 7. July. 92,154,110 | 10. October. 103,106,698
2. February. 68,605,383 | 5. May 76,371,694 | 8. August 79,755,658 |11. November. 87,301,841
3. March 53,707,678 |6. June 75,664,903 | 9. September. 137,590,920 | 12. December. 54,481,031
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

All Other Bonds - Issuer Obli
CANADA T-BILLS.............. ... | 12/12/2016....... T 0.483 |03/09/2017....... 399,646 106
CANADA T-BILL. .ottt ... | 10/24/2016....... R 0.484 |01/12/2017....... 399,939 471
CANADA T-BILL. .t . [11/03/2016....... | oo 0.444 [01/26/2017.c..co. | oo 149,954 107
0699999. All Other Government Bonds - Issuer Obligations ettt ettt r ettt er et sttt n et nneetesenantena 949,539 0 684

1099999. Total - All Other Government Bonds .................. 949,539 0 684
Total Bonds
7799999, SUDLOLAIS = ISSUET OBDIIGAHONS. ...ttt erss e ess st ee st s 888881888 b 08k ee b b ente | 4441eEtees oo e oLt oL e 8L 8 e oL b4 E 08 E L0 E 481 E bbb en bbbt ins enbsstsent st ns st enes 949,539 0 684
8399999. SUDLOAIS = BONGS......euveiriieieiris it 949,539 0 684
8699999. Total - Cash EQUIVAIENES.........c..ccueviieieririicirieseeeeenies 949,539 0 684
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Efc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama........cccocoiiniiiiniins
2. Alaska
3. Arizona....
4. Arkansas.
5. California.
6. Colorado.
7. ConNECHCUL........oorvveerrrriirenn
8. Del
9. District of Columbia.
10.  Florida .
11, GEOMGIA.ueerereerrermereserenseresseees . | Property and Casualty 25,096 25,061
12. Hawaii
13.  Idaho.
14, lllinois
15, Indiana........ooeerveeeeeeienr
16.  lowa
17, Kansas.......coooeeveemereeviinseniirnn
18.  Kentucky.
19.  Louisiana.
20. Maine
21, Maryland .
22.  Massachusetts . | Property and Casualty 50,191 50,121
23.  Michigan
24, Minnesota....
25, Mississippi
26.  Missouri...
27.  Montana..
28. Nebraska
29.  Nevada...
30.  New Hampshir
31, New Jersey.. .
32, New Mexico. . | Property and Casualty 813,094 811,968
33 New York
34, North Carolina.. Property and Casualty. 301,146 300,729
35.  North Dakota....
36.
37.
38.  Oregon . | Property and Casualty, Workers Compensation 667,540 666,616
39.  Pennsylvani .
40.  Rhode Island............cccoouvvevirnnnenes Property and Casualty 3,192,148 3,187,727
41, South Carolina
42.  South Dakota
43, Tennessee.......coomrreeinrerneees
44.  Texas
45, Utah.oind
46.  Vermont...
47.  Virginia....
48.  Washington.
49.  West Virginia :
50.  WISCONSIN.....oooureeumrerecrerereinnes
51. Wyoming
52.  American Samoa.
53.
54, Puerto Rico..
55.  USVirgin Islands...........c.cccoouvvviene. AV/ 1
56.  Northern Mariana Islands.
57.  Canada .
58.  Aggregate Alien and Other.......... OT| XXX XXX 0 0 0 0
59.  Total XXX XXX 3,192,148 3,187,727 1,857,067 1,854,495
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 @bOVe).......cvvvererivririiniiiinns XXX XXX 0 0 0 0
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