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AFLAC INC(AFL) 5.5000% 9/15/52 Series 780 1,946 224,183 780 2,007 218,941
AEGON NV (AEGON) 6. 3750 SERTES 280 707 81,507 200 516 56, 357
AFFIL MANAGERS (AMG) 6. 3750% 8/15/42 Serie 83 214 24, 708 83 215 23,491
ALLSTATE CORP 5.1% 1/15/53 Series 61 159 18,405 61 168 18, 396
AMER FINL GROUP (AFG)5. 7500% 8/25/42 370 921 106, 087 370 939 102, 485
BERKLEY (WR) (WRB) 5. 6250% 4/30/53 Series 211 505 58, 214 211 524 57,155
COMCAST CORP (CMCSA) 5. 0000% 12/15/61 Seri 625 1,587 182, 799 625 1,621 176, 799
DTE ENERGY CO(DTE)5. 2500% 12/01/62Series 250 614 70, 759 250 624 68, 101
DTE ENERGY CO 6. 000000% 12/15/76 PFD 200 500 57, 644 200 520 56, 727
DOMINION RESOURCES 5. 25% 07/30/2076 400 923 106, 306 400 986 107, 523
DUKE ENERGY CORP 5.125% 1/15/73 Series 150 363 41, 885 150 387 42,218
ENTERGY ARKANSAS INC 4.875% 09/01/66 PFD 100 223 25,712 100 230 25, 092
ENTERGY ARKANSAS (ETR) 4.7500% 6/01/63 120 271 31,228 120 286 31, 262
ENTERGY LOUISIANA LLC 4.875000% 09/01/66 50 112 12,983 50 113 12,409
ENTERGY LA LLC 5.2500% 7/01/52 Series 349 846 97,473 349 878 95, 750
ENTERGY LA LLC 4.7% 6/01/63 Series 20 44 5,114 20 47 5,166
GEN ELEC CAP CRP 4.7% 5/16/53 Series 280 702 80, 927 280 715 77, 983
GEN ELEC CAP CRP(GE) 4.8750% 1/29/53 Ser 200 502 57, 805 200 515 56, 160
GEN ELEC CAP CRP (GE)4.875% 10/15/52 200 497 57,275 200 503 54, 939
HSBC HLDGS PLC 8% SERIES - PREF 600 1,557 179, 323 600 1,601 174, 632
HARTFORD FINL SVCS GRP 7.875 4/15/ 150 441 50, 867 150 475 51,804
INTNED PFD 6. 375% 12/31/49 17 43 5,043 17 44 4,893
INTEGRYS ENERGY 6.0000% 8/01/73 Series 100 266 30, 629 100 263 28, 680
NEXTERA ENERGY 5.7000% 3/01/72 Series G 100 247 28, 534 100 252 27,578
NEXTERA ENERGY 5.6250% 6/15/72 Series H 400 973 112, 110 400 1,002 109, 268
PPL 5.9% 04/30/73 PFD 30 74 8, 608 30 78 8,518
PROTECTIVE LIFE 6.25% 5/15/42 Series 28 73 8,503 28 73 7,999
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QWEST CORP 6. 125% 06/01/53 Series 150 360 41, 454 150 371 40, 484
QWEST CORP 6. 5% 09/01/56 PFD 50 122 14, 094 50 123 13,434
RAYMOND JAMES 6.9000% 3/15/42 Series 50 126 14, 606 - - -
REINSURANCE GRP 6. 2% 9/15/42 Series 31 89 10, 251 31 91 10, 008
THE SOUTHERN COMPANY 5. 250000% 10/01/76 250 567 65, 318 250 611 66, 629
STANLEY BLACK (SWK) 5. 7500% 7/25/52 Series 500 1,226 141, 231 500 1,271 138, 602
TORCHMARKCORP (TMK) 5. 8750%12/15/52 Series 110 276 31,805 110 280 30, 636
ARCH CAPITAL GRP 6.7500% Series 180 456 52, 589 180 462 50, 392
ASPEN INSURANCE (AHL) 7.2500% SERIES 40 102 11,791 40 101 11, 110
AXIS CAPITAL (AXS) 5.5000% Series 400 956 110, 083 400 1,002 109, 355
RENATSSANCERE 5.375% 12/31/49 Series E 101 238 27, 460 101 254 27, 792
RNR 6.08% 12/31/49 PFD 80 202 23, 306 80 204 22, 336
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CENTAUR FUNDING (CNTAUR) 9.08 4/21/20 2,400 2,810 323, 600 2,000 2,333 254, 427
SOMPO JAPAN INSURANCE — — — 2,205 2,381 259, 691
BARCLAYS BANK PLC 2,000 2,117 243, 830 2,000 2,108 229, 953
FIRST UNION CAPITAL II 1, 500 1,913 220, 291 1, 500 1,983 216, 260
LIBERTY MUTUAL GROUP INC 1, 000 1, 145 131, 846 1, 000 1, 157 126, 225
NATIONWIDE FINANCIAL SER 2,000 2,090 240, 663 2,000 2,100 229, 005
METLIFE CAPITAL TRUST X 2,000 2,770 318, 965 1, 500 2,143 233,707
PRUDENTIAL FINANCIAL INC 1, 000 1, 085 124, 937 1, 000 1,075 117, 228
PRUDENTIAL FINANCIAL INC 1, 000 1, 067 122,922 1, 000 1, 096 119, 546
STANDARD CHARTERED PLC 1, 000 997 114, 895 1, 000 1, 049 114, 481
WILLOW NO.2 FOR ZURICH I 2,000 1, 907 219, 651 2,000 1,953 213,011
NATIONAL RURAL UTIL COOP 500 523 60, 291 500 524 57,215
QBE INSURANCE GROUP LTD 500 507 58, 422 500 526 57, 363
PRUDENTIAL PLC 600 617 71, 145 600 619 67,521
AXA SA 1, 000 1,076 124, 002 1, 000 1,099 119, 887
RABOBANK NEDERLAND 1, 000 1,172 135,013 1, 000 1,174 128, 080
NORDEA BANK AB 500 485 b5, 847 500 509 55, 547
SWEDBANK AB 1, 400 1, 398 160, 996 1, 400 1,417 154, 578
SVENSKA HANDELSBANKEN AB 1, 000 989 113,938 1, 000 1,007 109, 906
DAI-ICHI MUTUAL LIFE 1, 000 1, 136 130,911 1, 000 1, 148 125, 203
DEMETER (SWISS RE LTD) 500 506 58, 290 500 518 56, 538
BNSF FUNDING TRUST I 2, 000 2,292 263, 981 2,000 2,280 248, 634
AMERICAN INTL GROUP 706 905 104, 261 706 908 99, 123
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