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AFLAC INC(AFL) 5.5000% 9/15/52 Series 780 1, 969 220, 406 780 1, 964 221, 484
AEGON NV (AEGON) 6. 3750 SERIES 100 260 29, 096 50 129 14, 631
AFFIL MANAGERS (AMG) 6. 3750% 8/15/42 Serie 83 212 23,816 — — —
ALLSTATE CORP 5.1% 1/15/53 Series 61 171 19, 230 61 164 18, 566
AMER FINL GROUP (AFG) 5. 7500% 8/25/42 370 937 104, 883 — — —
BERKLEY (WR) (WRB) 5.6250% 4/30/53 Series 211 537 60, 165 211 541 61, 009
COMCAST CORP (CMCSA) 5. 0000% 12/15/61 Seri 625 1, 598 178,916 625 1, 581 178, 386
DTE ENERGY CO(DTE)5. 2500% 12/01/62Series 250 634 71, 009 250 631 71, 242
DTE ENERGY CO 6.000000% 12/15/76 PFD 200 547 61,214 200 549 61,910
DOMINION ENERGY 5.25% 07/30/2076 400 1,021 114, 327 400 1,021 115, 160
DUKE ENERGY CORP 5.125% 1/15/73 Series 150 383 42, 956 150 378 42, 660
ENTERGY ARKANSAS INC 4.875% 09/01/66 PFD 100 245 27, 451 100 248 27,989
ENTERGY ARKANSAS (ETR) 4.7500% 6/01/63 120 300 33, 599 120 298 33,641
ENTERGY LOUISIANA LLC 4.875000% 09/01/66 50 123 13, 809 50 124 14, 022
ENTERGY LA LLC 5.2500% 7/01/52 Series 349 880 98, 527 349 886 99, 955
ENTERGY LA LLC 4.7% 6/01/63 Series 20 49 5,561 20 49 5,611
GEN ELEC CAP CRP 4.7% 5/16/53 Series 280 713 79, 841 280 711 80, 265
GEN ELEC CAP CRP(GE) 4.8750% 1/29/53 Ser 200 511 57, 208 200 508 57, 354
GEN ELEC CAP CRP (GE)4.875% 10/15/52 200 502 56, 245 200 502 56, 655
HSBC HLDGS PLC 8% SERIES - PREF 600 1, 628 182, 234 600 1,616 182, 281
HARTFORD FINL SVCS GRP 7.875 4/15/ 150 465 52,122 150 447 50, 492
INTNED PFD 6.375% 12/31/49 17 44 4,983 17 44 4,992
INTEGRYS ENERGY 6.0000% 8/01/73 Series 100 273 30, 551 100 277 31, 237
NEXTERA ENERGY 5. 7000% 3/01/72 Series G 100 253 28, 380 100 252 28,418
NEXTERA ENERGY 5.6250% 6/15/72 Series H 400 1,010 113, 029 400 1, 005 113, 401
PPL 5.9% 04/30/73 PFD 30 78 8, 802 30 76 8, 660
PROTECTIVE LIFE 6.25% 5/15/42 Series 28 73 8, 260 — — —
QWEST CORP (CTL) 7.5000% 9/15/51 29 73 8, 278 29 74 8, 358
QWEST CORP 7.0000% 4/01/52 Series 98 252 28,218 98 249 28,114
QWEST CORP 6. 125% 06/01/53 Series 150 376 42,134 150 381 43, 049
QWEST CORP 6.5% 09/01/56 PFD 50 126 14, 106 50 126 14, 310
REINSURANCE GRP 6.2% 9/15/42 Series 31 91 10, 288 31 91 10, 262
THE SOUTHERN COMPANY 5. 250000% 10/01/76 250 635 71,118 250 637 71,834
STANLEY BLACK (SWK) 5. 7500% 7/25/52 Series 500 1, 267 141, 789 500 1, 267 142, 935
TORCHMARKCORP (TMK) 5. 8750%12/15/52 Series 110 281 31, 526 110 278 31, 382
ARCH CAPITAL GRP 6.7500% Series 180 460 51, 492 51 131 14, 824
AXIS CAPITAL (AXS) 5.5000% Series 400 1,019 114, 058 400 1,021 115, 160
RENAISSANCERE 5. 375% 12/31/49 Series E 101 262 29, 352 101 256 28, 981
RNR 6.08% 12/31/49 PFD 80 205 23,017 80 205 23,194
N S [ E B - & # 7,957 20,480 | 2,292,018 | 7,296 18,732 | 2,112,445
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CENTAUR FUNDING (CNTAUR) 9.08 4/21/20 2,000 2,324 260, 120 2,000 2,319 261, 555
SOMPO JAPAN INSURANCE 2,205 2,403 268, 994 2,205 2,389 269, 495
ENTERPRISE PRODUCTS OPER - - - 500 513 57, 865
BARCLAYS BANK PLC 2,000 2,077 232,493 2,000 2,059 232,238
FIRST UNION CAPITAL II 1,500 1,997 223, 568 1,500 1,973 222,556
NATIONWIDE BLDG SOCIETY - - - 500 499 56, 288
LIBERTY MUTUAL GROUP INC 1,000 1,247 139, 607 1,000 1,262 142, 372
NATIONWIDE FINANCIAL SER 2, 000 2,210 247, 321 2,000 2,252 254,014
METLIFE CAPITAL TRUST X 1,500 2,233 249, 909 1,500 2,227 251,195
PRUDENTIAL FINANCIAL INC 1,000 1, 060 118,671 1,000 1,046 117,985
PRUDENTIAL FINANCIAL INC 1,000 1,114 124, 709 1,000 1,111 125, 343
STANDARD CHARTERED PLC 1,000 1,167 130, 686 1,000 1,190 134, 306
WILLOW NO. 2 FOR ZURICH I 2, 000 2,007 224, 667 2,000 2,043 230, 412
NATIONAL RURAL UTIL COOP 500 531 59, 523 500 541 61,024
QBE INSURANCE GROUP LTD 500 533 59, 757 500 543 61, 266
LEGAL & GENERAL GROUP 500 527 59, 030 500 533 60, 197
STANDARD LIFE ABERDEEN - - - 200 199 22,529
PRUDENTIAL PLC 600 625 70, 037 600 620 69, 945
AXA SA 1,000 1,132 126, 758 1,000 1,148 129, 550
RABOBANK NEDERLAND 1,000 1,157 129, 535 1,000 1,140 128, 557
NORDEA BANK AB 500 527 59, 032 500 542 61,177
SWEDBANK AB 1, 400 1,436 160, 768 1, 400 1, 458 164, 489
SVENSKA HANDELSBANKEN AB 1,000 1,020 114,170 1,000 1,032 116, 416
DAI-ICHI MUTUAL LIFE 1,000 1,154 129, 186 1,000 1,143 128,910
DEMETER (SWISS RE LTD) 500 543 60, 811 500 540 60,918
BNSF FUNDING TRUST I 2, 000 2,301 257,504 2,000 2,305 259, 934
AMERICAN INTL GROUP 706 956 107, 056 706 964 108, 774
A 2t il ] : & il 28, 411 32,293 | 3,613,923 29,611 33,602 | 3,789,323
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a—)L - m— 350, 990, 364 327, 182, 682
NA T Yy RESERES: GHIG%E) 5,905, 941, 844 5,901, 768, 942
AU 112, 054, 000 112, 990, 999
FRUT L Y 4 830, 145 836, 525
ARIFILE 52, 026, 873 44, 314, 255
AAE A 620, 168 —
Z DMKV LS 693, 053 1, 397, 685
B) A& 208, 386, 569 282, 806, 637
Kih& 111, 900, 000 191, 604, 985
RALIL S 53 Fid 4 70, 515, 690 68, 729, 691
ER N3 Ok 5,931, 806 2, 650, 850
RIMEFEH 20, 005, 365 19, 787, 744
ARALFILE 117 142
T DAL 33, 591 33,225
(C) #EEMRIE(A—B) 6,214,769, 878 6, 105, 684, 451
JEAR 8, 295, 963, 643 8, 085, 846, 108
YRR 2 < A2, 081, 193, 765 A1, 980, 161, 657
(D) ZIEHROK 8,295, 963, 64301 8,085, 846, 1080
1HFOE- Y EEMEE(C/ D) 7,491H 7,551H
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2 Hc 4 4 37, 678, 640 36, 890, 383
ZHUFE 49, 864, 855 51, 298, 509
Z OIS 4 187,003 313,726
BZVS1) =N A 5,503 A 8, 508
(B) AHMFE#HFTEELE 241,974, 247 48,211, 921
FEE AR 261, 740, 516 75, 308, 774
JeE R A 19,766, 269 A 27,096, 853
C) 1EFtHRENE A 20,275,713 A 20,070,034
D) LHEHE(A+B+C) 309, 423, 529 116, 635, 997
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A1,369, 718, 268
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