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AFLAC INC(AFL) 5.5000% 9/15/52 Series 780 1,949 242, 424 780 1,980 236, 739
AEGON NV (AEGON) 6. 3750 SERIES 767 1, 960 243, 821 767 1,952 233, 435
AFFIL MANAGERS 5.25% 10/15/22 Series 77 198 24, 643 77 193 23,130
AFFIL MANAGERS (AMG) 6. 3750% 8/15/42 Serie 83 220 27, 458 83 221 26, 452
ALLSTATE CORP 5. 1% 1/15/53 Series 61 159 19, 894 61 158 18, 922
AMER FINL GROUP (AFG)7.0000% 9/30/50 Seri 23 59 7,377 — - —
AMER FINL GROUP (AFG) 5. 7500% 8/25/42 370 948 117, 941 370 950 113, 670
BERKLEY (WR) (WRB) 5. 6250% 4/30/53 Series 211 519 64, 555 211 526 62, 956
COMCAST CORP (CMCSA) 5. 0000% 12/15/61 Seri 625 1,604 199, 536 625 1,635 195, 526
DTE ENERGY CO(DTE)5. 2500% 12/01/62Series 250 603 75, 088 250 606 72, 441
DB CAP TRST I1(DB) 6.55 8/29/49 SERIES 347 925 115, 054 347 896 107, 185
DUKE ENERGY CORP 5.125% 1/15/73 Series 150 376 46, 787 150 377 45, 168
ENTERGY ARKANSAS (ETR) 4.7500% 6/01/63 120 282 35,176 120 286 34,198
ENTERGY ARKANSAS (ETR) 5.75% 11/01/40 125 316 39, 409 125 322 38, 551
ENTERGY LA LLC 5.2500% 7/01/52 Series 349 861 107, 148 349 902 107, 838
ENTERGY LA LLC 4.7% 6/01/63 Series 20 47 5, 855 20 48 5, 749
GEN ELEC CAP CRP 4.7% 5/16/53 Series 280 694 86, 327 280 700 83, 711
GEN ELEC CAP CRP(GE) 4.8750% 1/29/53 Ser 200 506 63, 005 200 508 60, 774
GEN ELEC CAP CRP (GE)4.875% 10/15/52 200 501 62, 359 200 502 60, 080
GULF POWER CO PFD 5.75% 06/01/51 120 303 37,773 120 310 37, 081
HSBC HLDGS PLC 8% SERIES - PREF 800 2, 080 258, 789 800 2, 066 247,017
HARTFORD FINL SVCS GRP 7.875 4/15/ 150 464 57, 720 150 460 55, 030
INTNED PFD 6.375% 12/31/49 17 44 5, 529 17 44 5, 298
INTEGRYS ENERGY 6.0000% 8/01/73 Series 100 273 34, 040 100 244 29, 227
MORGAN ST CP III [MWD] 6.2500 3/01/33 400 1,033 128, 499 400 1,029 123, 030
NEXTERA ENERGY 5.7000% 3/01/72 Series G 100 253 31, 565 100 259 30, 984
NEXTERA ENERGY 5.6250% 6/15/72 Series H 400 1,007 125,315 400 1,021 122, 122
PPL 5.9% 04/30/73 PFD 30 77 9, 607 30 75 9, 055
PROTECTIVE LIFE 6.25% 5/15/42 Series 28 76 9, 500 28 76 9,138
QWEST CORP (CTL) 7.5000% 9/15/51 101 270 33,651 101 266 31, 833
QWEST CORP 7.0000% 4/01/52 Series 98 256 31,945 98 253 30, 341
QWEST CORP 6. 125% 06/01/53 Series 150 378 47,011 150 366 43,751
RAYMOND JAMES 6.9000% 3/15/42 Series 50 134 16,733 50 131 15, 731
REINSURANCE GRP 6. 2% 9/15/42 Series 31 88 10, 944 31 89 10, 751
STANLEY BLACK (SWK) 5. 7500% 7/25/52 Series 500 1,287 160, 064 500 1,308 156, 358
TORCHMARKCORP (TMK) 5. 8750%12/15/52 Series 750 1,924 239, 350 750 1,906 227,903
ARCH CAPITAL GRP 6.7500% Series 180 476 59, 254 180 480 57,432
ASPEN INSURANCE (AHL) 7.2500% SERIES 40 106 13,183 40 105 12,613
AXTS CAPITAL (AXS) 5.5000% Series 400 980 121, 932 400 997 119, 253
PARTNERRE LTD (PRE) 6.50 SERIES D 575 1,524 189, 580 - — -
RENAISSANCERE 5. 375% 12/31/49 Series E 200 483 60, 170 200 494 59, 052
’~N 24 I S SR 10, 263 26,260 [ 3,266, 030 9, 665 24,757 | 2,959, 541
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CENTAUR FUNDING (CNTAUR) 9.08 4/21/20 2, 400 2,964 368, 725 2, 400 2,952 352, 882
FIRST UNION CAPITAL II 1, 500 1,976 245, 860 1, 500 2,035 243, 272
LIBERTY MUTUAL GROUP INC 1, 000 1,187 147, 689 1, 000 1, 166 139, 413
NATIONWIDE FINANCIAL SER 2,000 2,095 260, 555 2,000 2,060 246, 252
PROGRESSIVE CORP 1, 500 1,571 195, 416 1, 500 1,530 182, 896
METLIFE CAPITAL TRUST X 2,000 2, 800 348, 236 2,000 2,785 332,918
PRUDENTIAL FINANCIAL INC 1, 000 1,175 146, 134 1, 000 1, 140 136, 365
QBE CAP FUNDING III LTD 1, 000 1, 106 137, 584 1, 000 1,106 132, 241
PRUDENTIAL FINANCIAL INC 1, 000 1,047 130, 277 1, 000 1, 058 126, 562
WILLOW NO.2 FOR ZURICH I 2,000 1, 887 234, 752 2,000 1, 867 223,273
ELECTRICITE DE FRANCE SA 2,000 2,067 257,134 2,000 1, 960 234, 298
SWISS RE CAPITAL I LP 1, 500 1, 546 192, 384 1, 500 1,524 182, 223
NATIONAL AUSTRALIA BK LT 1, 500 1, 597 198, 718 1, 500 1, 563 186, 945
PRUDENTIAL PLC 600 629 78, 259 600 624 74, 621
SINOCHEM GLOBAL CAPITAL 1, 000 1, 031 128, 268 1, 000 1,017 121, 631
AXA SA 1, 000 1, 065 132, 532 1, 000 1,076 128, 654
RABOBANK NEDERLAND 1, 000 1, 263 157,079 1, 000 1, 244 148, 809
DAI-ICHI MUTUAL LIFE 1, 000 1,171 145, 746 1, 000 1,173 140, 289
BNSF FUNDING TRUST I 2,500 2,831 352, 122 2, 500 2, 806 335, 459
AMERICAN INTL GROUP 706 934 116, 210 706 933 111,612
DOMINION RESOURCES INC 1, 900 1,718 213, 694 1, 900 1,491 178, 236
INTEGRYS ENERGY GROUP 2,000 1, 810 225,179 2,000 1, 682 201, 175
A 3 %H ThI . & H 32, 106 35, 479 4,412, 563 32, 106 34, 800 4, 160, 036
B i O <l & D 22 — <54.5%> 22 — <55. 1%>
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(A) ERHZEINIE 118, 032, 965 110, 427, 458
2 Huhid 24 4 56, 349, 595 50, 979, 351

= HUF) A 61, 623, 655 59, 212, 622

Z DML LS4 59,715 235, 485

(B) HifFEsTEi84 216, 536, 723 A 376,643,935
TEE A 375, 955, 595 37, 410, 694
FEEH A 159,418,872 A 414, 054, 629

C) 1E5tHhENE A 26,878,614 A 25,372,250
D) ZHHEHE(A+B+C) 307, 691, 074 A 291,588,727
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