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AFLAC INC(AFL) 5.5000% 9/15/52 Series 780 1,974 232, 755 780 1,959 233, 046
AEGON NV (AEGON) 6.3750 SERIES 767 1, 965 231,679 767 1,944 231, 260
AFFIL MANAGERS 5.25% 10/15/22 Series 77 198 23,388 77 196 23, 383
AFFIL MANAGERS (AMG) 6. 3750% 8/15/42 Serie 83 226 26, 682 83 222 26, 429
ALLSTATE CORP 5.1% 1/15/53 Series 61 156 18, 438 61 160 19, 098
AMER FINL GROUP (AFG)7.0000% 9/30/50 Seri 23 60 7,155 23 60 7,177
AMER FINL GROUP (AFG)5. 7500% 8/25/42 370 964 113,725 370 950 113,012
BERKLEY (WR) (WRB) 5.6250% 4/30/53 Series 211 511 60, 326 211 528 62, 816
COMCAST CORP (CMCSA) 5. 0000% 12/15/61 Seri 625 1, 594 187,976 625 1, 605 190, 899
DTE ENERGY CO(DTE)5.2500% 12/01/62Series 250 620 73,186 250 625 74, 426
DB CAP TRST I11(DB) 6.55 8/29/49 SERIES 547 1,451 171, 095 347 915 108, 834
DUKE ENERGY CORP 5. 125% 1/15/73 Series 150 373 44, 088 150 375 44, 602
ENTERGY ARKANSAS (ETR) 4.7500% 6/01/63 120 271 32, 002 120 289 34,411
ENTERGY ARKANSAS (ETR) 5.75% 11/01/40 125 326 38, 523 125 319 37,941
ENTERGY LA LLC 5.2500% 7/01/52 Series 349 873 103,018 349 876 104, 301
ENTERGY LA LLC 4.7% 6/01/63 Series 20 45 5, 345 20 48 5,787
GEN ELEC CAP CRP 4.7% 5/16/53 Series 280 684 80, 681 280 710 84,523
GEN ELEC CAP CRP(GE) 4.8750% 1/29/53 Ser 200 507 59, 822 200 512 60, 944
GEN ELEC CAP CRP (GE)4.875% 10/15/52 200 501 59, 115 200 507 60, 373
HSBC HLDGS PLC 8% SERIES - PREF 800 2,126 250, 702 800 2,098 249, 583
HARTFORD FINL SVCS GRP 7.875 4/15/ 150 452 53, 391 150 464 55, 253
INTEGRYS ENERGY 6.0000% 8/01/73 Series 100 274 32,339 100 274 32,625
LLOYDS BANKING (LLOYDS) 7.7500% 7/15/50 664 1,721 202, 961 664 1, 688 200, 877
MORGAN ST CP III [MWD] 6.2500 3/01/33 400 1, 024 120, 823 400 1, 026 122,032
NEXTERA ENERGY 5. 7000% 3/01/72 Series G 100 258 30, 477 100 254 30, 210
NEXTERA ENERGY 5.6250% 6/15/72 Series H 400 1,023 120, 682 400 1,007 119, 796
PREFERREDPLUS TR (PPLUST)5. 7500% 2/15/33 89 225 26, 631 — — —
PPL 5.9% 04/30/73 PFD — — — 30 76 9,113
PROTECTIVE LIFE 6.25% 5/15/42 Series 28 74 8, 781 28 75 9, 030
QWEST CORP (CTL) 7.5000% 9/15/51 101 275 32, 430 101 269 32, 085
QWEST CORP 7.0000% 4/01/52 Series 98 256 30, 225 98 257 30, 643
QWEST CORP 6.125% 06/01/53 Series 150 362 42, 780 150 377 44, 887
RAYMOND JAMES 6.9000% 3/15/42 Series 50 137 16, 187 50 135 16, 098
REINSURANCE GRP 6. 2% 9/15/42 Series 31 88 10, 482 31 89 10, 659
SCANA CORP (SCG) 7. 7% 1/30/65 Series 175 447 52,778 — — —
STANLEY BLACK (SWK) 5. 7500% 7/25/52 Series 500 1, 287 151, 737 500 1, 259 149, 804
TORCHMARKCORP (TMK) 5. 8750%12/15/52 Series 750 1, 867 220,178 750 1,929 229, 524
ARCH CAPITAL GRP 6.7500% Series 180 496 58, 493 180 491 58,473
ASPEN INSURANCE (AHL) 7.2500% SERIES 40 103 12, 167 40 105 12, 560
AXIS CAPITAL (AXS) 5.5000% Series 400 955 112, 665 400 984 117, 084
PARTNERRE LTD (PRE) 6.50 SERIES D 800 2,073 244, 477 775 1, 965 233, 764
RENAISSANCERE 5. 375% 12/31/49 Series E 200 476 56, 214 200 487 57,995
N =t FIF % ¥ 4 % 11, 450 29, 318 3, 456, 617 10, 991 28, 126 3, 345, 379
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CENTAUR FUNDING (CNTAUR) 9.08 4/21/20 2,400 3, 069 361, 923 2,400 3,007 357,712
M&T CAPITAL TRUST I 2,000 2,018 238,016 — — —
FIRST HAWAIIAN CAP I 1, 000 1,012 119, 374 — — —
FIRST UNION CAPITAL II 1, 500 2,042 240, 752 1, 500 2,084 247,972
NATIONWIDE FINANCIAL SER 2,000 2,088 246, 182 2,000 2,115 251, 558
PROGRESSIVE CORP 1, 500 1,619 190, 992 1, 500 1, 588 188, 891
METLIFE CAPITAL TRUST X 2,000 2,851 336, 213 2,000 2,987 355, 333
PRUDENTIAL FINANCIAL INC 1, 000 1,182 139, 416 1, 000 1,183 140, 795
QBE CAP FUNDING III LTD 1, 000 1, 096 129, 308 1, 000 1,123 133, 676
PRUDENTIAL FINANCIAL INC 1, 000 1,063 125, 418 1, 000 1,091 129, 793
WILLOW NO. 2 FOR ZURICH I — — — 2,000 1,984 236, 031
ELECTRICITE DE FRANCE SA 2,000 2,074 244, 557 2,000 2,114 251, 439
SWISS RE CAPITAL I LP 1, 500 1,578 186, 093 1, 500 1,575 187, 330
NATIONAL AUSTRALIA BK LT 1, 500 1,620 191, 015 1, 500 1,628 193, 704
NORDEA BANK AB 2,000 2,025 238, 747 — — —
PRUDENTIAL PLC 600 639 75, 437 600 639 76,074
SINOCHEM GLOBAL CAPITAL 1, 000 1,022 120, 529 1, 000 1,043 124, 054
AXA SA 1, 000 1, 087 128, 230 1, 000 1,126 133, 956
RABOBANK NEDERLAND 1, 000 1, 288 151, 892 1, 000 1,291 153,611
DAI-ICHI MUTUAL LIFE 1, 000 1,175 138, 642 1, 000 1,201 142,912
BNSF FUNDING TRUST 1 2,500 2,862 337, 488 2,500 2,863 339, 350
AMERICAN INTL GROUP 706 956 112, 803 706 1,001 119, 134
DOMINION RESOURCES INC 1, 900 1, 783 210, 310 1,900 1, 760 209, 346
INTEGRYS ENERGY GROUP 2,000 2,008 236, 846 2,000 1,963 233, 507
A =i %A i) . & %A 34, 106 38, 169 4, 500, 193 31, 106 35, 363 4, 206, 184
= " 8 W B < e E > 23 — <54. T%> 21 — <51.9%>
I AL, RO A D7 O XA B 1 2 B 00 FRMELT 0 F G L7 b 0T,
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ATV RESERES: 7,956, 811 95.2 7,551, 563 89. 2
S - m—tE Z0fh 398, 100 4.8 918, 942 10.8
BB ETEM PR 8, 354, 911 100. 0 8, 470, 505 100.0
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A &E 8,529, 148,788 8,589, 435, 239
gL bk 337, 679, 678 783, 367, 335
NA T Yy NSRS GHEEE) 7,956, 811, 120 7,551, 563, 990
AR 174, 237, 600 190, 185, 625
AU FL Y 4 874, 580 882, 293
AU, 57,102, 531 60, 028, 583
Z DAV 2,443, 279 3,407, 413
B) &%’ 299,111,579 478, 360, 463
P Si% 176, 835, 000 356, 681, 545
ARILES Sy il 87, 495, 932 85, 123, 026
ER N3O 7, 948, 600 10, 199, 991
ARG FEHEH 26, 787, 052 26,311, 710
T DA AAAE H 44, 995 44, 191
C) fEEHRE(A—B) 8, 230, 037, 209 8,111,074, 776
JEAR 10, 293, 639, 139 10, 014, 473, 653
WA R AR A 2,063,601, 930 A 1,903, 398, 877
(D) ZIEHROHK 10, 293, 639, 1390 10,014, 473, 6530
1AO4-YEEMEE(C/D) 7,995M 8, 099
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