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Annual Statement for the year 2017 of the UNITED FINANC'AL CASUALTY 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. re@SUry SECUMHES........cvurverereireieeireiese e essessessssssesesssssiees | eeseeens 561,451,401 | ........... 220 | s 561,451,401 | ..o | v 561,451,401 | ........... 22.0
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........oueueveverrererrennens | eoreverssiesenissssssiens | cvveessennens 0.0 [ oo | e | e (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccoerreeee | correreernenneenensernenes | coreeeeeneens 0.0 [ oo [ ereeeensneiessnennenes | e eeeseeeeees (01 IO 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general 0bligations.............ccveerrurineeneenniniinenninnes s 0 | s | s 0
1.43 Revenue and assessment obligations..............ccccceveerrieeveeeienesseeens | vevenes 144,258,806 144,258,806 144,258,806
1.44 Industrial development and similar obligations...............cccoeveveierveccniccns | o 5,296,083 2 | e 5,296,083 | ...covvereererereeriees | e, 5,296,083
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccocveverereeneeiesesiesiesieies | ceveeresisssssesesssssesiens | ceveesensenns 0.0 [ oo e | e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevverveueneivees | cevereresieesseniens | cevvevieinns 0.0 [ eroieieereeieieieies | e | e (01 IO 0.0
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ o v | e 0 [ oo 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccooee | covvennn. 31,756,499 | ............. 12 | . 31,756,499 | ..o | e 31,756,499 | ............. 1.2
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271.........cuvieirieeieieesseieieis | oo | cveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 All OtNEI ..ottt ssensans | sresens 370,627,616 | ........... 145 | ... 370,627,616 | ..evveverrerireirninninns | cevrenninns 370,627,616 | ........... 14.5
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES).....vvoeveireireite ittt ntsnts | eeseens 893,927,733 | ........... 35.0 | v 893,927,733 | ..o | e 893,927,733
2.2 Unaffiliated non-U.S. securities (including Canada) ..112,871,855 112,871,855 |.... ....112,871,855
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MUtUal fUNdS.........ccocvirerniniennneeenenesesnneeens e | enennnnnen0000 | [ | e (V1 IO 0.0
3.2 Preferred stocks:
321 AR, .. oo | sensnnsnnsinennesnnens | nenneennsd0000 | [ | (I 0.0
3.22 UNAffili@ted.......veeeereeeeereiecieere et esennenes | eeseneenes 49,333,800 | ...ccvenvnee 19 | e 49,333,800 | ..everereerreierireienes [ e 49,333,800 | ...cvvnvnne 19
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIAEEA. ...t ssseteesssssssseensenies | cnenessnnsnesesssnsnnsnenss | eennerseesnd0:0) | rririnnirsensnins | e | et [V IO 0.0
3.32 UNAffili@ted........ccovvvereeiieiiecienesseeeee et | seeneae 273,359,960 | ........... 10.7 | . 273,359,960 | ...coovverrririneiiniinee | e 273,359,960 | ........... 10.7
3.4 Other equity securities:
341 AFFIBEE. ..ottt | sbeniees e | i 0.0 [ oo e | s 0 [ oo 0.0
342 UNGFIlIALE. ...ttt ensseees | ceeetees e | e 0.0 [ oo [ e | e 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEE. ... veoveoeee ettt | sttt | e 0.0 [ oo [ et | e [V [ 0.0
3.52 UNAffiliAteA.......veereeeirierieieiiesirris sttt sssenes | sessssssssesssnssssessanss | sessesseneas 0.0 [ oo e | s 0 [ oo 0.0

4. Mortgage loans:
4.1 Construction and land development
4.2 Agricultural

4.3 Single family residential Properties.........c.veuerrrrreernrenensiesineeisssseseessssenes
4.4 Multifamily residential properties.
4.5 COMMETCIAl I08NS.........ooverireirrrirriseeesississes e ssess st ess st essssssessessenenns
4.6 Mezzanine real estate 10aNS...........coeuiirieniieiniieie e
5. Real estate investments:
5.1 Property occupied by COMPANY........cccocuiiieieiciirieiesisseeie s essssessesssnns | sessesssssssessessssessenies | soessessssens 0.0 [ oo | e | e (01 IO 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........cccoevirieiiniseeeseenns | e | e 0.0 [ | e | e (01 IO 0.0
5.3 Property held for sale (including $......... 0 property acquired in
satisfaction of debt).........ccoeeiiiieecc 0 | i e | e (01 IO 0.0
8. COMTAC I0BNS.........ceorereerieceeeei ettt ennes 0 | e | s (V1 I 0.0
T DEIVALIVES. ...t 0 | e | e (V1 IO 0.0
8. Receivables for SECUMHIES. .........c.rverureerrirririrrerereeneeneeseeeenesseenssesseessssssseessnsenens | oneennenesr393,239 | 0.0 | 359,239 [ | e 359,239 | .o 0.0
9. Securities lending (Line 10, Asset Page reinvested collateral)...........cccooeceecveeiieies | cevevevevesneveeieieiens | eveeverennnn00 | i [eerereee XX i [ )9, RN IR XXX
10. Cash, cash equivalents and short-term investments..............ccooceveivervcnicceisieiennes 3]0 110,000,484 | .o | e 110,000,484 | ............. 4.3
11, Other inVested @SSELS.........orrriniicinincernerssiecnesissnenesssseenesssnssssenenes |seseresssssnenssnnnreneses | senereersss000 |t | i | s 0] i 0.0
12, Total INVESIEA @SSELS..........orecereieececieiecict ettt eneseanens | eoeee 2,553,243 /476 | ......... 1000 | ..... 2,553,243476 | ..coovvvrrrnn. [V 2,553,243,476 | ......... 100.0
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Annual Statement for the year 2017 of the UNITED FINANC'AL CASUALTY COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e

4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen

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

6.1 Totals, Part 1, COIUMN 5. ...ttt st s bbbttt aen
6.2 Totals, Part 3, COIUMN 13, ...ttt ren

7. Deduct current year's other-than-temporary impairment recognized:
7. Totals, Part 1, COIUMN 12, ...ttt sttt ren
7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten
8.2 Totals, Part 3, COIUMN 9.ttt en

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMILEEA GMOUNLS...........cccoeveieeiciiisiteieeeteee ettt bbbt bbb bbb s s bbb s b s s b e et s e bbb et b b s bes b s st ense st

11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. ACCIUAL OF QISCOUNL. ...ttt ettt 888842 £ £ £ e84 E 2R b bR £ E e s bbbt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

© ® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann
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Annual Statement for the year 2017 of the UNITED FINANC'AL CASUALTY COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0

4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i, 0

6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 1,935,899,895
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 1,564,574,698
3. ACCIUAL OF QISCOUNL. ..ottt ettt s st tebseseb a2 s 444 s bbb s e b4 b s s bbb s s s bbb s bbb s st ns st 2,455,194
4. Unrealized valuation increase (decrease):
4.1 PaME T, COIUMN 121ttt 8RR 485,642
4.2 Part 2, SECHON 1, COIUMN 5.ttt ettt sttt a et b sttt s st bt bes st et et se bt ensebesansnaas 1,920,800
4.3 Part2, SECtON 2, COIUMN 13........ itk 50,101,537
A4 Partd, COIUMN Tttt (9,702,223) 42,805,756
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt 16,957,688
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 1,101,739,648
7. Deduct amOrtiZation Of PIEMIUM..........cc.ciiuiieiiee ettt ettt s bbb bbb bbb s s bbb a bR s bbb s bbb bR bbb s bbb es bbb en s enbas 17,789,775
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 280,055 280,055
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 2,442,883,753
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R
12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 2,442,883,753
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Annual Statement for the year 2017 of the UNITED FINANC'AL CASUALTY COMPANY

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........cooevvmverrvcns | woverereerirnceens 561,451,401 | .coovoevvercenne 558,229,712 | ..cvvvvrvirrienne 561,348,839 | .....ovvvvrcrennn. 564,500,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS. ..o | s 561,451,401 | .o 558,229,712 | ..oovvvcvenee. 561,348,839 | ....ccovcvvcrennn. 564,500,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... .181,311,388 .183,019,961 232,193,819 | .o 145,462,789
Industrial and Miscellaneous, SVO Identified 8. United States ..1,264,555,349 ..1,264,534,587 ..1,264,324,644 ..1,257,158,491
Funds and Hybrid Securities (Unaffiliated) 9. Canada 32,610,297 32,370,949 32,611,899 32,591,469
10. Other Countries ...80,261,558 80,167,877 80,660,039 79,981,000
11. Totals......ccoocoe. .1,377,427,204 .1,377,073,413 ..1,377,596,582 ..1,369,730,960
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS......ccseemmmersssenass | covvireicienns 2,120,189,993 | ....ccocvvirinnas 2,118,323,086 | ......coocvenenn: 2,171,139,240 | ..o 2,079,693,749
PREFERRED STOCKS 14. United States.........oocccvevvrmeeees | crvvevrrerrneneennns 49,333,800 | ..ovorerrirrirnnn 49,333,800 | ..o 24,840,000
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TotalS. ..o | v 49,333,800 | ..ovvvriririennn 49,333,800 | ...oovvvrreicrinnnns 24,840,000
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | .cccccoevrnnnnen. 49,333,800 | ......coocvrenenes 49,333,800 | ....cooovurernn 24,840,000
COMMON STOCKS 20. United States..........cocvverercreres | woervrnerenerinenes 264,907,588 | ......covvvvenec. 264,907,588 | ..o 108,077,736
Industrial and Miscellaneous (Unaffiliated) 21, €anada......ccovriereieeieieiens | e 495884 | ..o 495,884 | ...oovveeeiine 278,505
22. Other CoUNtHES. ....ovveererrerris | corerresseseesnesneans 7,956,488 | ..o 7,956,488 | ..o 3,377,749
23, TOtalS....ooeveeeireerreserriesnenenes | cveennnineineenes 273,359,960 | ...coccoevrencrenn: 273,359,960 | ...cocoovrreerienn: 111,733,990
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks......... | oo 273,359,960 | ...coovevrencnenns 273,359,960 | ...cocoovrrrenienn: 111,733,990
26. Total StoCkS..ouuurmmmrsmsssssnans | coveciiinciis 322,693,760 | ..oorrriennenns 322,693,760 | ..o 136,573,990
27. Total Bonds and Stocks...... | ..ccccccveveene. 2,442,883,753 | .....ocvvvvenee 2,441,016,846 | ......coccoeveen. 2,307,713,230

S104
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Annual Statement for the year 2017 of the U NITED FINANCIAL CASUALTY COM 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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 10.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

......................... 8.1
......................... 0.0
......................... 0.0

121,344,563

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

4.7

Totals

......................... 0.0

......................... 0.0

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




Annual Statement for the year 2017 of the U N ITED FINAN C IAL CASUALTY COM 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 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
........... 380,035,605 |...........528,772,837 |.............92,409,156 | .................429,519 wor.1,133,606,270 335,444,454 | ...........666,202,855
249,876,438 |............. 76,000,941 [ .oovoereeereererreiienns [ errnrneneinesnnnnennins | oecrneen XX [ 479,491,951 | 215 | 428,156,206 |... 331,699,482 |...........147,792,469

2

253,050 |....

..1,816,214 | .
..987,500 |..

........... 4,460,857 |...

..6,755,000

............. 18,522,590

...4,885,570
..987,500

........ 1,591,500,923

90IS




Annual Statement for the year 2017 of the U N ITED FINAN C IAL CASUALTY COM 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 Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
101 NAIC T (d)......394,812,289 |........ 1,056,708,034 |........... 265,593,227 | ...covvennee 27,295,468 | ....ocovvrveins 1,080 | covorviieiii (I 1,744,410,098 | ....oovvovvvrirrnnne 78.2 | oo XX [erreeneee XK i | e 1,078,207,243 | ........... 666,202,855
........... 147,792,469

153,524,572 |........... 249,876,438 | ............. 76,000,941 | ..ooviieiiiicii (U (U N (U O 479,491,951 | oo 215 | XXX [ KK i s 331,699,482

..337,00 |.... . . N . ..4,885,570 4,885,570

............................ i | e 548,67 1,308,837

10.8 Line 10.7 asa % of Col. 7.........

Total Bonds Prior Year

........... 592,138,161 |...........670,537,909 |...........206,800,212 |.............33,205,631 | .................214,618
106,422,858 | ...........288,289,196 |. 33,444,152 | ..

........... XXX oo | e XX | 222..1,502,896,531
....428,156,206

........... 755,807,740 |...........747,088,791
..289,002,969 | .. .139,153,237

113 NAIC3 4,460,857 | .. 4,460,857 4,460,857
6,755,000 | . 6,755,000 6,755,000
[T 0

................. 123,147 s 13,006,498
698,684,166 | .... ..264,466,719 |..

(0)-.vvn 18,522,590
|(0).-1,960,791,184

............. 18,522,590
.915,980,475

...214,618

11.8 Line 11.7 as a % of Col. 9.

L0IS

12. Total Publicly Traded Bonds
12,1 NAIC Tttt | censenies 252,488,904 | ........... 619,402,785 | ........... 179,252,144
........... 124,726,672 | ..........141,207,522 | .............65,765,288

12,7 TOAIS. .o ensntennes | ceeerernees 377,215,576 | ........... 760,610,307 |........... 245,017,432 | ..o 27,062,330
12.8 Line 12.7 as a % of Col. 7..... . ..53.9 | ... . .19
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10..........cccovvvvees | covevvvrirrenns 16.9 | e 341 | e 11.0 | o 1.2
13. Total Privately Placed Bonds
131 NAIC Tt | cvenaeranes 142,323,385 |........... 437,305,249 | ............. 86,341,083 | .....ccovvveve 233,138 | oo [ e | e 666,202,855 | ...coeviriiiinns 29.9 | .. 747,088,791 | oo 381 | XXX oiviveries [ e 666,202,855
28,797,900 |........... 108,668,916 |............. 10,325,653 | ..vovvvieieireiereineinniens | cereinseeisssisnsnsnns | vereesssesesseseessnnens | seereneens 147,792,469 B | 139,153,237 | .... A e XX e 147,792,469
...337,009 |.... 2,253,050 ..1,816,214 .4,885,570 | .. 2. ....4,460,857 4,885,570

................................................ 987,500 cevereeneenenn. 987,500 cerveneennn. 987,500

..18,522,590
...915,980,475

13.7 Totals......ccverirerriirnns | 171,458,294 | ...
13.8 Line 13.7 as a % of Col. 7..... o | e 20.9

..... 99,470,450
2124
......................... 4.5

......................... 0.0

13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10............cccceevees | covvrvirereririinnnnnn, 77 | 286 | 45 |00 | 0.0 | 00 | 368 | XXX [, XXX,
(@) Includes $.....819,868,394 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes§.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(c) Includes§$.......... 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.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....64,075,673; NAIC 2$....45,509,453; NAIC3§.......... 0; NAIC4S....... 0; NAIC5S......... 0; NAIC6S......... 0.



Annual Statement for the year 2017 of the UNITED FINANCIAL CASUALTY 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. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 Issuer Obligations
1.2 Residential Mortgage-Backed Securities...
1.3 Commercial Mortgage-Backed Securities.....
1.4 Other Loan-Backed and Structured Securities..

158,829,870

561,451,401

..440,106,838 | ..........121,344,563 |.

561,451,401

.......... 158,829,870

.......... 561,451,401

.......... 440,106,838 | ..........121,344,563

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

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

.......... XXXKivoviieies |0

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

.......... XXX ovvervneree | vvrerrrsrnnnenenen0
.......... XXX ovvivvineree | vvrerrirernnnenenen0

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

............ 26,859,688 . .
6,261 X O | e

.......... 181,311,388 | oo

Industrial and Miscellaneous (unaffiliated)
ISSUET OBlIGAIONS. .....vuceeeeceircie et | eerenses 250,729,909 | .......... 318,085,878 | ... TT,078,441 | oo e | e XX s | e 645,894,228
............ 34,480,472 |............31,655,223 . ceveneennnn 12,259,022 112,951,816 8 ......35,958,221 |............36,300,801
..258,447,457 | ... . . cee [ e XXX ..337,577,453 | .... A 6. ...5,082,082 |. .332,495,371
172,713,767 |... . cenee XXX 2193 [ .20.1 |.........184,763,846 |. .246,517,781
780,902,325 . . 667,143,936 819,868,394

798,343,652 | ....ccoovvvcinnn 40.7 | ..o 441,339,787 |.......... 204,554,441

248,686,805 | .
.......... 533,897,186

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 2017 of the U N ITED FINAN C IAL CASUALTY COM 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. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed

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

Total Bonds Current Year

60IS

10.1 1SSUET OblIgatioNS.......vvveeerieiieiririeiesieee e

10.2 Residential Mortgage-Backed Securities

10.3 Commercial Mortgage-Backed SeCUrities...........covverrnrerenreneninns | cevverennnnn 2,358,437 | ..........277,951,710 |............88,981,350 | .ovovvrirvrvrrirrrrnnns

10.4 Other Loan-Backed and Structured Securities..........ccccocovvvrerevinvenns | vevne.... 248,686,805 | ......... 172,713,767 |..............9,168,620 |.......ccoveuv.

10.5 SVO Identified FUNGS.........cccoeveeverererecsieeseeeeeeeeeseeeeese s | eeereere e XKoo | eeeiee e XX [ ook XK | e XKX 0 [ XX [ XK e | i (L I 0

10.6 Totals 27,774,765 | oo 1,080 | 0 [1000.2,229,775,119 | 1000 |t XXX e XX [ e 1,409,906,725 |.......... 819,868,394

10.7 Ling 10.6 858 % Of COL 7....ovveivieeieicicete st sienians | cveviesissssienssanes 248 | oo 58.7 | oo 154 | e 12 |00 | 0.0 | 1000 [t XX [ ek XK e e e XK e | i 632 | i 36.8
Total Bonds Prior Year

11,1 1SSUET OblIgAtiONS.......vvvviriiiieicieieie e bssenne | eressenas 395,906,010 |.......... 586,765,575 | .......... 114,337,398 |............ 31,360,073 | .o 1,268 | XXX e XK e [ XXX |00 1,128,370,324 | DTS | 758,733,539 |.......... 369,636,785

11.2 Residential Mortgage-Backed SECUMIES...........ccovvivrieisineieeiieiiens | errerieins 39,585,921 |.....coo.. 55,360,471 | ...ccovene. 16,942,845 | ....covvvrvnee 898,894 |...cooveeeeenni 213,350 | oo XXX e XK e e XK e [ 0000 113,001,481 | 5.8 | 58,318,835 | ...covvnun 54,682,646

11.3 Commercial Mortgage-Backed SECUMLIES............oeervvererereieinereireiiens [ cereireiins 28,469,330 |.......... 172,472,228 | .......... 125,010,658 | ...ovvreevererrnireirnns | vrnrerrnnrnnisesnnennnnnns | serersens XK e [everee e XXX s [evneieee XXX [ 000000000.325,952,216 | oo 16.6 | e 60,476,464 | .......... 265,475,752

11.4 Other Loan-Backed and Structured SECUMties............covrvrernrrniniinnnns [ ovrennnns 234,722,905 | .......... 149,621,776 | ... 8,175,818 |.oovrrrrerenns 946,664 | ....covrerrrernrnrrnirens | errrene e XK v XX s e XK s [ 00000000 393,467,163 | o201 | 167,281,871 | .......... 226,185,292

11.5 SVO Identified FUNDS........orveererieircisniesiesieese e esissiessssesiseessnens | areneeenes .0 S P .0 S P .0 S I XXX oo | e e XXX e Lo Lo XXX e oot XXX | e | 000 [ [,

11,8 TOAIS.....cocvceice ettt | eeresaenad 698,684,166 | .......... 964,220,050 | .......... 264,466,719 |............ 33,205,631 |.oovrreerenn 214,618 | 0 [ XXX | XXX s | 22.1,960,791,184 | ... 1000 1,044,810,709 | .......... 915,980,475

11.7 Line 116858 % Of COL 9...oovveivieeice e | cvevierisienienesiaes 356 | i 492 | e, 135 | e 17 |00 | 0.0 | b XX e XX | i 10000 [ XK i | e 533 | s 46.7
Total Publicly Traded Bonds

12.1 1SSUET OblIgatioNS........c.cvueveivieeiciieieie et | oevesaenan 200,595,429 |.......... 695,804,800 |.......... 229,086,160 | ............ 26,859,688 . T 1,152,346,077

12.2 Residential Mortgage-Backed Securities... 21,340,149 |. 13,458,969 |... ..997,836 |. 202,642 .36,000,676 |.

12.3 Commercial Mortgage-Backed SECUMtIES..........cvvuvveieienieieirisneiees | ereiriinnnes 2,358,437 14,933,436

12.4 Other Loan-Backed and Structured Securities
12.5 SVO Identified Funds

.......... 162,921,561 |............
. XXX. XXX...

12.6 Totals 377,215,576 |.......... 245,017,432 |............

12.7 Line 12.6 asa % 0f Col. 7.....ocevvvvvereiierieceenns 268 | e . AT 1.9

12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10 L AB9 | . 10 1.2

Total Privately Placed Bonds

13.1 1SSUET OblIgAtioNS........c.cvveveiviveireicteieiees ettt | enaesienad 62,546,956 | ..........130,694,332 | ....... 11,313,153 | oo | e | e XXX e | 00000 204,554,441 | 9.2 [ 369,636,785 | ...coovveveiiane 18.9 | XXX ovvvveies [ e, 204,554,441
13.2 Residential Mortgage-Backed SECUMtIES..........ccovrveurieierinieriieesiiies [ v 13,146,094 | ........... 18,213,944 | ............ 4,940,763 | ....cocveviviiiriiciicies e | e e XX [ 0000000000.36,300,801 | e 1.6 [, 54,682,646 | .......ccovevevrnennnen 28 [ D,9.9. G IO 36,300,801
13.3 Commercial Mortgage-Backed SECUMLIES..........ccvviereeiniereieniens | evvnrenrennenesernniens | eernerenri 298, 44T ABT | oo TAOAT 14 | e | e | crenreenn XX Ko [ 00000000 332,495,371 | il 149 | 265,475,752 | w.cvvveevverirenn 135 | ).9.9. NI DI 332,495,371
13.4 Other Loan-Backed and Structured Securities.............ccovvvevveveeeveeeeeceees | eeeeennns 95,765,244 | ..........140,871,482 | .............9,168,620 |................ 712,435 | .oooviviviiiieeeeeeens | e XXX s | 0000 246 517,781 | 1 226,185,292 | ....covverer 115 | XXX v e 246,517,781
13.5 SVO Identified FUNAS........ccvvriiereieiirieiesieiessseseissscseesssenees | cerees D .0, SN [T 0.0, COSTN (TN 0.0, SO ISR o ¢ ORI [FSRTND 0.0 GO TR oo oo RyRRyRR [PSTRrORORORRORRRUR | I [PSTRsoRsorsReuorsupoont X | I ISR (O 0.0 [civnns D S [P 0
13,6 TOMAIS ...ttt | erenieaes 171,458,294 | .......... 548,227,215 |............ 99,470,450 |.....ccevrneee 712,435 | oo (01 (| 819,868,394 | .....ccoovvrerrnnes 36.8 | ... 915,980,475 | ..ovovvvereriin 46.7 | .o D90 SO IR 819,868,394
13.7 Line 13.6 asa % 0f Col. 7.....ooevevveceieeveeees 209 | 66.9 A2 0.1 | oo 0.0 | oo 0.0 | o 100.0 |.oceeee. )90, GO DO ) 0.0 I U D00 S PO XXX ovvvveies | e, 100.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10..........cccecrureverrieieenes | voverrriieeiiiaiannns TT | i 24.6 | oo 45 | e, 0.0 | oo, 0.0 | v 0.0 | oo 36.8 |........... D00, S PR ). 0 S R .0, S P 0.0 S 36.8
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Annual Statement for the year 2017 of the UNITED FINANCIAL CASUALTY 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. 240,131,560 240,131,560
2. Cost of short-term inVEStMENtS ACUITET..........ceuoiriieiricieieieer ettt senses | sbetssssssasseteseseseses et s s snsesesnes 491,014,418 | oo B O OO O TR
3. ACCIUAL OF QISCOUNL. ...ttt a bbb s b a b s st s s snsesns | sesebessssesessssssessseses s e b s s s s s e 1274111 | s 235 U OO
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON QISPOSAIS..........cuiuiriieiriiieiritieieiie sttt sttt se b b s sesesssnaes | tabsetesessssesasnsesessesesesansebesnsesesnnnas (654,215) | vvvvvieieieirieeee s (B54,2715) [ ..v.vuveviriueieisieieisiiei sttt sesse st | eretstsetet et ettt s bbbt a kst et ees | eketeseae b s sttt e h ettt R ettt ne e
6. Deduct consideration reCeived 0N diSPOSAS.............cveeeiriiueieiriieisiieesicieei e ssse s nsesns | cbessssesessssetesesesesss st s e s snns 625,587,391 | oo 825,587,397 | coreeecececeeectceeeeteteteteee ettt tetees | eeeesesss s s s s s s s nseasaeasaeaessaessseseseansesens | seteseteseses et et et et et es et es et et s s s s s s s ennennnnnanan
7. Deduct amortization Of PrEMIUM............euiiuririciieeiee ettt ss st sennes | fesessessessssesseenntess et s et s ssnsensns 1,593,187 | oo 1,593,187 | oottt | et et b ettt a et ses | ebessaet et s ettt a et s sttt sttt s et
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7T+8-9)........coeriurriurirniinieiniiiiiees | et 104,585,296 |.....ccvvreurereiereinieieiriieneeneins 104,585,296 | .....cvuvverercinieieineieeeeteee s 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......ceuiiiirnieisieisiiessisseesessesssssssessesssssnss | sressessssessessssessesssssssassesssssssesse 104,585,296 |[.....covevevererriiiieirrerererernas 104,585,296 | ...c.cooveeeeieieeeeeeeeee e (O O [0 P 0




Annual Statement for the year 2017 of the UNITED FINANC'AL CASUALTY COMPANY

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
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Annual Statement for the year 2017 of the U N ITED FINAN C IAL CASUALTY COM PANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDEN 31 Of PHIOT YEAN..........ovururrieererririeiieereiseiseessessssseesssssssee s ssessesssssssssessessssssessessanes | sesssssossssssssessasssssessessesssssnssessassnsnns 64,272,827 | ..o B4,272,827 | ..ottt eaens | stesssaes ettt ettt bttt
2. Cost of cash equivalents acquired 233,328,462 | ... 232,913,104
3. ACCTUAI OF BISCOUNL........ouieeieeiiiiie bbbt | ohbbt bbb bbb 404,659 | ..o A04,859 | ..o | e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. Total GaiN (I0SS) ON GISPOSAIS........eureueeecerrereisisereeeseessessseseesessesssessessessesssssee st ess e s e st essasssessessassanssessessesssnssessessasssnssessassansnns | fastsessessossossssssessassnsssssessassnssnssassassssnsssessns B34 | s BB | oottt ns | sttt sttt s ettt e
6. Deduct consideration reCeIVEd ON QISPOSAIS............ceiuviuieieeicisite ettt b bbbt bessesans | sbebsesssssssssesssesses s ssbes s s bn s s e bsnsaen 292,593,334 | ..ooveeeeeeeeeee e 202,593,334 | oottt annts | eretes sttt sttt bttt ae st et esenaetanaes
7. Deduct amortization Of PIEMIUML........cciiueieieieisiieieiete ettt s stk s b b s s s s b snsa | S0sebsesessesses e s ess s b st e s bt s st n s s s s s aes 1,560 | oo T,500 | oottt | sebesi s bRttt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........ccceveiirrireieiiiieeeisieesssiesiesiens | sevissssiesis et snae 5,415,188 | w.ooveieeeee e 4,999,830 | .vovociireie s 415,358 | e 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiieiiieiiiiieiisicetssstetes st ssseetesssssessssssessssssessssssens | sssesessssessssssesessssssessssssesessssesassssesessnsens 5,415,188 | oo 4,999,830 | ..ot 415,358 | oo 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccccoeovevrevereennnn.
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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

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09
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1 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. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912828  2J 8 |US TREASURY NOTE.......coooiiiiiiiriiinrisnsiisssisssissssssssssssssssssssssssnssens | oo e 39,879,492 |..... 98.919 ....39,567,600 39,889,741 | ..o | e 10,249 | oo | e [ 1.500 |...... 1611 [ Wi | 277,174 10/05/2017. | 07/15/2020.
912828 2P 4 |US TREASURY NOTE........cooiiiiiiiiiriiiirsiieseisessieessssesessessssessssessssessions | e e . 49,783,203 |..... 98.634 | ...........49,317,000 . 49,792,364 9,167 | oo [ e [ 1.875 |..... 1.970 [ | e 392,323 10/17/2017. | 07/31/2022.
912828  2Q 2 |US TREASURY NOTE.......ccccomimiiirirnrierniseiersssissesississsssssesssssssessssssssesssens | sevenes JEO [FSUROPPOROROR UPPOROION [ PPN 10,027,344 | ..... 98.884 | oo 9,888,400 | ............10,000,000 | ........... 10,024,417 (2,927) [ covvverveererinnnee v s 1.500 |...... 1405 |FA....... 09/05/2017. | 08/15/2020.
912828 2R 0 |US TREASURY NOTE........ooiiiiiiieiimeiiisneieiesiseeseesssssessssesssssssssesesaenenens | s e 24,708,008 |..... 98.563 ....24,640,750 24,711,659 3,651 2.250 |...... 2.385 |FA...... 11/10/2017. | 08/15/2027.
912828  2W 9 |US TREASURY NOTE........cooiiiiiiiineiinesiiessisssseessssesssssessssessssessssnssions | s e . 49,619,141 |..... 98.539 | ............49,269,500 . 49,629,355 | ....oorvvirriinniins | e 10,215 | ovvvecriveriiens | e [ e 1.875 | ... 2.039 [MS...... 11/21/2017. | 09/30/2022.
912828  3F 5 |US TREASURY NOTE........cooiiiiiiiriiiiciiensiisssisssiesssssssssssessssssssnssssnssoas | s e LR [ 27,568,349 |..... 98.558 | ............ 27,596,240 | ............28,000,000 | ........... 27,570,832 2,483 2.250 |...... 2425 MN...... 12/26/2017. | 11/15/2027.
912828 3G 3 |US TREASURY NOTE........cooiiiiiiieiineiiinceieesinssieessssesssssssssessssessssesesins | s e ..5,774,625 |..... 99.417 5,766,186 ...5,775,206 581 [ oo | e | e 1.750 |...... 1.903 |MN...... 12/06/2017. | 11/15/2020.
912828  3H 1 |[US TREASURY NOTE.......ccccomimiiirirriirnireierssiesesississssssessssessenssssssesssens | sevenes e . 24,982,422 |.... 99.738 | ............24,934,500 . .24,982,970 548 | oo [ | e 1.750 |...... 1.786 |MN...... 11/30/2017. | 11/30/2019.
912828 3 7 |US TREASURY NOTE........cooiiiiiiiiiinciiirniieeesissseiesesssssssssssessssssessesesons | e U0 [FURRRPRORURN USROS B IO 64,100,391 |..... 98.663 | ........... 64,130,950 | ............65,000,000 | ........... 64,107,059 6,669 | ... [ e | e 2125 |...... 2.341 [MN...... 12/22/2017. | 11/30/2024.
912828 3L 2 |USTREASURY NOTE.......cccooiiiiiiiiiiniisniiciesicenssissssssssssssissssnnns | soeees e 26,415,020 |..... 99.703 ....26,421,295 26,415,266 247 | oo | e [ 1.875 | ... 1.987 |JD....... 12/29/2017. | 12/15/2020.
912828  F6 2 |US TREASURY NOTE........cooiiiiiiiiiiiciionsiinsiissiesssssssssissssssssssssnssssnssaas | s e . 14,928,516 |..... 99.300 | ............14,895,000 . 14,931,997 3481 | s [ [ 1.500 |...... 1.753 |AO...... 11/27/2017. | 10/31/2019.
912828 M8 0 |US TREASURY NOTE........coooiiiiiiiiiciirceieciisesieeessssesessssessessssesessesesons | s JU0 [FURRPRORURN IUPOPPOY Bl OO 73,843,557 |..... 99.076 | ..covvveneee 73,811,620 | ............74,500,000 | ........... 73,846,937 3,381 | oo [ e | e 2.000 |...... 2.189 [MN...... 12/27/2017. | 11/30/2022.
912828 N8 9 |US TREASURY NOTE.......cccimimiiirirrierniriierisissessssisssssisssssssssessssssessesssens | sevnes e ..4,943,750 | ..... 98.086 4,904,300 5,000,000 ...4,955,529 U779 [ [ [ e 1.375 | ... 1672 | d....... 02/24/2017.| 01/31/2021.
912828 U3 2 |US TREASURY NOTE........coooiiiiiieiireeiireeieeesissssieesssesssssssssessssessssesssons | e e . .39,695,313 | ..... 98.379 | ............39,351,600 ...40,000,000 | .. .39,806,811 |. ] e 101316 | s | e [ 1.000 |...... 1.262 |MN...... 11/23/2016. | 11/15/2019.
912828 U8 1 |US TREASURY NOTE.......ccoomirriirirniriiessiesssessiesssssssssessssesssssssssssssens | o U (USROS IUPRPPOOY Bl OO 20,112,891 |..... 99.486 | ..covvvvnne 19,897,200 | ........ce 20,000,000 | ..o 20,092,470 | oovooevieniinniins | s (20,421) [ oo | e | e 2.000 |...... 1.879 |JD....... 03/28/2017. | 12/31/2021.
912828 VS 6 |US TREASURY NOTE....... SD.. |..|.. ...4,983,371 |...101.337 4,965,513 4,900,000 ..4,955,013 (9,100) [ covvvvnreeerierins | vevrrveernerierinees | e 2500 |...... 2.285 |FA...... 02/24/2016. | 08/15/2023.
912828 W8 9 |US TREASURY NOTE........coiiiiiiiiiiriiiireiieciissseeessssessssesessessssessssesesons | s e . .35,029,688 |..... 98.863 | ............34,602,050 ...35,000,000 | .. .35,025,873 (3,814) | oo | e | e 1.875 |.... 1.857 |MS...... 05/12/2017. | 03/31/2022.
912828 X4 7 |US TREASURY NOTE.......coooiiimiiiimiiinriinniisnsiissiinssssssssssssssssssssssssnsiens | oo [P [OOSR I ] 40,951,414 |.... 98.79 | ....oo...... 40,308,768 | ............ 40,800,000 | ........... 40,935,973 | oo [ s (15,441) [ oo v | e 1.875 |...... 1.794 |AO...... 07/24/2017. | 04/30/2022.
912828 X9 6 |US TREASURY NOTE......ccooiiiriiiiiiinieoisieinissssiessnessssnssssesssessssesessnseas | oo L | 1] 4,002,344 | ..... 99.031 3,961,240 4,000,000 | ............. 4,001,929 (G SR ORI PP 1.500 |...... 1.479 |MN...... 06/26/2017. | 05/15/2020.
0199999. U.S. Government - ISSUET OBIIGAtIONS..........vuuuiiiiiiiiiiiiiiisisti it | csnsians 561,348,839 XXX vonD58,229,712 .564,500,000 | ......... 561,451,401 | oo (L 111,643 0 0 XXX XXX XXX XXX XXX
0599999.  Total - U.S. GOVEIMMENL. ... s | eniees 561,348,839 XXX 558,229,712 564,500,000 | ......... 561,451,401 | oo 0 [ 111,643 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
130320 LV 8 |CAHLTH FACS. 1,161,280 |...121.359 | ............. 1,213,590 | .ccovvvinnnee 1,000,000 | ..ccooveee 1,148,706 | oo [ s (12,574) [ .o v | e 5.000 |....2.921 |FA.....| ........20,833 | .......... 17,917 | 03/15/2017. | 02/01/2026.
130320 LW 6 |CAHLTH FACS. ...1,167,690 |...122.648 ..1,226,480 1,000,000 | ..oovveee 1,156,166 | oo | s (11,524) [ .o | e | e 5.000 17,917 | 03/15/2017. | 02/01/2027.
130536 QR 9 | CALIFORNIA ST POLL CONTROL FIN. 1,995,000 |...106.368 ..2,127,360 .2,000,000 449 0003375 .67,500 | 07/10/2015. | 07/01/2025.
130536 QW 8 | CALIFORNIA ST POLL CONTROL FIN. ...1,500,000 |...104.347 1,500,000 | ..cc0veeei 1,500,000 | oo [ | e | e [ 3.125 10/30/2015. | 11/01/2040.
207758 N8 5 |CONN ST HSG FIN AUTH HSG MTG.......coocvuereicriiieeiicniieeeeieeevieessienenes | cereees 8,601,079 |...104.428 | .............8,437,782 | .... 18,080,000 | ...ooceeern8,310,124 [ oo | e (B7,199) [ ..o | oo | e 4.000 10/11/2013. | 11/15/2032.
207758 VQ 6 |CONN ST HSG FIN AUTH HSG MTG... . e 4] ... . ...8,715,000 |...100.000 8,715,000 1730 04/20/2017. | 05/15/2034.
20775C EM 2 | CONNECTICUT ST HSG FIN AUTH HS ST IO . 2] 1FE 6,062,117 |...103.491 | .............5,862,765 | ..... 5,665,000 | ...........5,949,877 | ..cooooviiriiiiriiianns | e (57,584) | ..oovvererierii | e | e 3.500 04/27/2016. | 05/15/2039.
20775C QR 8 | CONNECTICUT ST HSG FIN AUTH HS, SSSTIRRTRREN IR e ..102.245 1,235,000 | ..oveerree 1,235,000 [ cooocvireiriiiniienis v | v [ e | v 2.800 02/16/2017. | 05/15/2024.
20775C QS 6 | CONNECTICUT ST HSG FIN AUTH HS [ ...102.618 .1,390,000 +..2.900 02/16/2017. | 11/15/2024.
20775C QT 4 |CONNECTICUT ST HSG FIN AUTH HS PPN IO e ...103.366 1,000,000 | oo [ e | s | e | e 3.050 02/16/2017. | 05/15/2025.
20775C QU 1 | CONNECTICUT ST HSG FIN AUTH HS RSOOSR I e ...103.592 760,000 [ ..ooovvercvernniirinns | e [ e [ e | 3.125 .16,691 | 02/16/2017. | 11/15/2025.
20775C QV 9 | CONNECTICUT ST HSG FIN AUTH HS SOOI IOV [ [ . ...103.864 770,000 3.200 e 17,316 | 02/16/2017. | 05/15/2026.
20775C QW 7 | CONNECTICUT ST HSG FIN AUTH HS FETORRPRRRPPOR IO [N [FTPRT I 1FE| o 1,145,000 |...104.055 | ..............1,191,430 | .............. 1,145,000 | ..ccconnee 1,145,000 | oo [ v | e | e [ 3.250 |......3.250 [MN......| coccooeer 4755 | i 26,152 | 02/16/2017. | 11/15/2026.
20775C QX 5 | CONNECTICUT ST HSG FIN AUTH HS RSOOSR I . 2] 1FE 820,000 |...103.762 | .................850,848 | ....... 820,000 | ... 820,000 [ ..ooovvererireniiriens | e [ e | e | e 3.350 .19,305 | 02/16/2017. | 05/15/2027.
20775F  CG 0 |CONNECTICUT ST HSG FIN AUTH SF......covoirviriiriiineeiieeeiisessiesiieses | ceveees . 2| 1FE 1,406,129 |...102.213 | .... 1,364,544 | ............. 1,335,000 | ...ocovveeee 1,362,713 (5,608) [ ..ooevurveiieiis | e | s 4.500 160,075 | 10/19/2011.| 06/01/2026.
452227  FK 2 |ILLINOIS ST SALES TAX REVENUE........... I [ e | e TFE| 4,220,000 |...100.315 | .............. 4,233,293 | .o 4,220,000 | ....ccccee.n: 4,220,000 | oovoooreinninnins [ | s | e [ 2.681 05/10/2012. | 06/15/2020.
452227 GV 7 |ILLINOIS ST SALES TAX REVENUE........... I e | e 1FE ...7,079,760 |...109.812 ..6,588,720 6,000,000 8,493,513 | oo [ s (135,109) | cvevevireriiies | cervirereirereiienens [ e 5.000 06/12/2013. | 06/15/2021.
454906  AC 2 |INDIANA ST DEV FIN AUTH......ccooviiriiiriinnissneissessesseseissssiesnsiins | v 2] 1FE| .. ...1,800,000 |..... 99.984 | ... 1,799,712 1,800,000 | .. 2 A799,983 | s | e | [ 1.750 09/30/2015. | 10/01/2031.
45506A  EK 3 |INDIANA ST HSG & CMNTY DEV.......ccoooiirriirrriineeiieeiiseneiseceiesessesesenenes | oo . 2] 1FE 2,597,453 |..103.921 | ...cvvvvneee 2,509,692 | ..oocoovevene. 2,415,000 | .o 2,487,157 | oo | e (17,891) [ oo | e | e 4.500 11/16/2011. | 12/01/2027.
47770V AV 2 | JOBSOHIO BEVERAGE SYS STWD LIQ.......coimmiririirrineienerisesiissseins | ervinne [P U I 1FE| . 15,010,000 |...100.956 | ............ 15,153,496 | .....cooeon. 15,010,000 | .......uce. 15,010,000 [ .ooovvvermrrirerririens | cevrvinenrinenninenns | e | e | 2.885 01/29/2013. | 01/01/2021.
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544435 4A 5 |LOS ANGELES CA DEPT OF ARPTS.......ccccoomuumrrinrirneirneenns I I . 2| 1FE 1,209,230 |...118.346 | ..............1,183,460 | .............. 1,000,000 | ..cooovvrenee 1,156,341 [ v | e (18,988) | o [ [ 5.000 |...... 2.651 |MN...... 02/06/2015. | 05/15/2026.
544435 4B 3 |LOS ANGELES CA DEPT OF ARPTS........ccccoumvmirirmririnrnnnns I I . 2| 1FE 599,165 |...117.531 | .................587,655 | ....... 500,000 | ... 574,201 | oo | rvreeeeene(8,960) | o [ e [ 5.000 |...... 2.761 |MN...... 02/06/2015. | 05/15/2027.
57587A  HY 7 |MASSACHUSETTS ST HSG......ccouiiierinrinerierieiserissisesseesseesssssssssssssenes | seeenns . 2| 1FE 4,871,331 |..105.171 | .............4,780,022 | ............. 4,545,000 | ....coonnees 4,769,328 | ..oocvoeveeeirnrrinneinn | erereeered(27,208) [ o [ e [ e 4.000 |...... 2.416 |JD....... 03/12/2015. | 06/01/2039.
592646 5C 3 |MET WASHINGTON DC ARPTS AUTH A e [ s . 2| 1FE 3,282,360 |...116.024 | ..............3,480,720 | .............. 3,000,000 | ..ccoornee. 3,179,422 | oo | erenceenRT428) [ o | e | s 5.000 |...... 3.830 |AO...... 01/08/2014. | 10/01/2024.
60416Q FS 8 |MINNESOTA ST HSG FIN AGY.... ISUOTURURRTRRENTEN DOV . 2| ... 1FE 880,993 |...102.391 | .................844,726 | ....... 825,000 | ... BA448T | ..o | rvrreneene(d,292) [ s [ e [ 4.250 |...... 2.747 | J....... 11/22/2011. | 07/01/2035.
60637B DV 9 |MISSOURI ST HSG DEV COMMN........ccvviiiiriiiiniinniiciiesissiississiissienins | e . 2| 1FE 3,530,551 |...104.162 | ..............3,343,600 | .............. 3,210,000 | ..oovvernees 3,396,993 | ... | (28, 112) i | s | e 4.000 |...... 1.817 [MN...... 05/30/2014. | 11/01/2041.
60637B NS 5 |MISSOURI ST HSG DEV COMMN......coevvimrirreririniimenierirenessessesessnsenssenens | coveens . 2| 1FE 3,666,734 |...107.181 | ..............3,628,077 | ...cvvvunnc 3,385,000 | ..oocvereeen 3,640,250 | .oovvvecrierinieinns | cererrennn(26,483) [ oo | e | s 4.000 |...... 2.210 |MN...... 05/17/2017. | 05/01/2042.
649883 H6 5 |NEW YORK ST MTGE AGY HOMEOWNER....... JSSSTRN IO . 2| 1FE 8,339,493 |...103.636 | ..............8,176,880 | ....cccooneee. 7,890,000 | ..oevernees 8,180,806 | ....ocvvncrerererneeriens | cerverennlB7,314) [ oo | e | s 3.500 |...... 2.168 |AO...... o 07/09/2015. | 10/01/2035.
658909 BF 2 |NORTH DAKOTA ST HSG FIN AGY .....ovviiiiiniierieriisssissiseiiesississnins. | e . 2| 1FE 846,768 |...102.775 | .................822,200 | ....... 800,000 | ... 815,974 | ..o | crvrrieneeein(B9B) [ e [ e [ 4500 |...... 3.217 | dd....... v 18,000 | e 36,000 | 11/10/2010. [ 07/01/2041.
658909 KZ 8 |NORTH DAKOTA ST HSG FIN AGY .....ovveierieinirierierineessessssissensessssssenins | veeees . 2| 1FE| wovirnee 10,897,200 |...106.188 | ............ 10,618,800 | ...cvvvnee 10,000,000 | ..ovvenee 10,677,398 | ...coocereerrnrnerenes | erreeene(TIBA7E) | s [ [ 4.000 |...... 2.002 | s | e 200,000 | ....... 438,889 | 04/20/2016.| 01/01/2047.
708796 4R 5 | PENNSYLVANIA HSG FIN.....ooiiriiiieirniineieiiesieesseeissisessesiesssssssssenns | seeees . 2| 1FE 6,499,879 |...106.861 ..6,529,207 6,110,000 LBAAATT | i | ereend(85,107) | i [ [ 4.000 |...... 2.469 |AO...... 01/11/2017. | 10/01/2046.
83756C AM 7 | SOUTH DAKOTA HSG DEV AUTH......ccvumriirierirerereeieesseriesienesseessssnsniens | cevees [P I 4 ... 1FE| coir 1,760,035 |...105.455 | .... .1,734,735 1,645,000 | .. ..1,699,308 |. | e (TAT23) | e [ e [ 4500 |...... 2.826 |MN...... 05/23/2012. | 05/01/2031.
915137 T6 0 |UNIVERSITY TEXREVS......cooiiiriieiieeiiseiesissise e ssssssssssensas | seeees [ I 4 ... 1FE| woverenee 31,200,000 |...100.000 | ............ 31,200,000 | ..o 31,200,000 | .......c.. 31,200,000 [ .ooocvvncrirerireirrnins | e | s | e | e 1.620 |...... 0.681 | MON... 09/09/2016. | 08/01/2034.
93978T LQ 0 |WASHINGTON ST HSG. bt | ereeas . 2| 1FE 51,550 |...100.618 50,309 50,000 | .. 50,607 170 | oo [ [ 4.400 |...... 3.700 |JD....... 10/09/2009. | 06/01/2040.
93978T VD 8 | WASHINGTON ST HSG. e | s . 2| 1FE 5,710,770 |..104.071 | .... .5,619,834 | .... 5,400,000 | ..oovvrnnn 5,655,663 | ..oovirieriernininns | e (GRS ) | RN [FTRORR PO 3.500 |...... 1.970 |JD....... 5,750 10/20/2016. | 12/01/2046.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... cvvernnnns | s 151,781,567 XXX | 150,749,970 | .......... 145,420,000 | ......... 149,554,889 | ......cccooivininn 0] (727,766) 0 0 XXX XXX XXX | s 979,402 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31392C  MS 0 |FNW 2002-W1 2A......ccoonnnes | ....... | .. | ........... 4| ...... 153 44,969 [..111.346 | ..o 47,644 | .o 42,789 | .. 42,455 [C10[0) ) OO [OOSR PO 7.500 |...... 5.595 |MON... | .cooorinris VLY 2,598 | 03/07/2002. | 02/25/2042.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... .. R RRN 44,969 XXX ] e 47,644 | oo 42,789 | .o 42,455 | .o 0 (800) 0 0 XXX XXX XXX ] e 267 | oo 2,598 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3M137AA  4AX 8 | FHMS 2011-KOT3 X1 10. it sisesssesnsns. | s e8| AFE | 12,080,864 | ...... 1476 | oo 4,074,311 | oo | s 3,904,448 | ...oooovveieieriinns | (1,354,600) [ ..ovovrerverineinns [ e [ e 0.545 MON...| ........ 125435 | ..... 1,717,159 | 01/02/2014. | 01/25/2021.
3137AD  TK 3 | FHMS 2011-K014 X1 10.....couiercriririerieriseeseeisesssessesieessesssssssessessesssensns. | weeees 15,807,993 | ...... 3.303 B,148,827 | oo | v 6,008,193 | ...oocviererererrrinns | e (1,917,968) | ...cvvvevercervnins [ e [ e 1.182 MON... | ........ 183,339 | ..... 2,354,191 | 08/14/2013. | 04/25/2021.
3137AK KD 2 | FHMS 2012-K705 X1 10. 11,591,078 | ...... 0.886 ..1,100,258 977,118 ......(1,900,514) w1705 MON... 176,399 | .....2,200,546 | 01/24/2012. | 09/25/2018.
3137AL  6W 4 |FHMS 2012-K708 X1 10......comriiirireriiiiieinsiierieneseesssissiiesieseesessssissiees | oveens ..4,656,119 | ...... 0.908 461,142 | oo | s (788,204) | ...oovvevrvrrinens [ e [ 1.547 MON...| .........69,952 | ........ 870,885 |05/23/2012. | 10/25/2018.
3137B1 BT 8 |FHMS 2013-K026 X1 10.......crueivierirerereererissssesiesiseessssissssessessseessssssssses | eeenns ..8,916,925 | ...... 4.036 ..5,095,746 |.. ol . I (1,049,180) | ...vvvevercererins [ erverimeerneniineines [ e 1.014 MON... | ....... 106,714 | ..... 1,355,320 | 04/01/2014. | 11/25/2022.
3137B6  ZN 4 |FHMS 2014-K714 X1 10. 11,616,982 | ...... 1.561 .4,421,801 |.. . ....(1,884,728) ......0.682 MON... .160,984 | .....2,114,802 | 02/12/2014. | 10/25/2020.
3137B7 N2 1 [FHMS 2014-K036 X110 s | e N . 12,248,286 | ...... 3.668 ..7,458,201 |.. ol . | e (1,280,000) [ ..ocvovevercereree [ e [ e 0.763 MON... | ........ 129,337 | ... 1,683,643 | 02/10/2014. | 10/25/2023.
3137FC UM 7 | FHMS 2017-K070 X1 10....cieuiireiisiisssissns s sssisssns st ssnesssnsenssnsssnsss | eeeees e8] AFE | 3,449,036 | ... 2.919 3,430,350 . JRSTRTRTORRI [FTRN (14,038) [ oovvvereeciierens | e | e 0.327 MON... 231,994 | 12/01/2017. | 11/25/2027.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ 80,367,283 XXX 32,222,347 ....(10,189,239) 0 0 XXX XXX .984,154 |....12,296,546 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ [ RON 232,193,819 XXX ..183,019,961 ...(10,917,805) 0 0 XXX XXX | ... 1,963,823 |....16,277,353 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R  DP 4 [AT&T CORP.......cooouirimririeicriieisserisssisssiessesssssssssssssssssessesssssssssssssssssssesses | eovnees | o [ vverereen | vevens 2FE 9,993,600 |...102.390 ....10,239,000 9,994,135 | e | B35 | s [ [ 3.800 |...... 3.810 [MS......| woeeee. 126,667 01/31/2017. | 03/01/2024.
00206R  EL 2 [AT&T CORP.......coooiiiiciiiiiiiicinnisiissceississsssss s essssesnssssissssnnis | coenns | oo [ svesrenni | oevees 2FE 24,958,000 |...100.491 ....25,122,750 24,959,546 | .....ooovvivniicnn [ e 1,548 [ | s 3400 |...... 3427 |FA..| v 340,000 | .. 07/27/2017. | 08/14/2024.
002824 BK 5 | ABBOTT LABORATORIES.......cooeeeieeserreeeeseseeeesseeseseessseesessssssesseseessnenssiees | eovneee | oo | everererii2 | vovene 2FE 10,103,200 |...100.666 ....10,066,600 10,080,123 | ...coovervverrrverirer | verrererne23,077) | v [ [ 2.800 |...... 2.482 |MS...... ..82,444 | ... 140,000 | 03/20/2017. | 09/15/2020.
00507V AE 9 |ACTIVISION BLIZZARD INC . 2| 2FE| .. 24,514,207 |...106.011 | ............23,872,617 . 23,803,514 | ..covvverrerirnciinnins | eerreeenn(B70,487) | o [ e [ e 6.125 |...... 2.256 |MS...... 406,124 | ... 1,121,365 | 08/23/2017. | 09/15/2023.
032095 AF 8 | AMPHENOL CORP........ccccoovviirirriiiiiniinsiiesiesississsisssisesiensssesessssssssesssiens. | seenes e | e 2FE| e 2,707,889 |..... 99.500 | ..ovvrirnvne 2,676,550 | ..............2,690,000 | ............. 2,705,772 | oo | e 117) e | e | s 2.200 |...... 1.932 [AO..cc.. | v 14,795 09/07/2017. | 04/01/2020.
035242 AL 0 | ANHEUSER-BUSCH INBEV FIN.......cccrivuriemerieriirerensininersersessseessensssssnnes | voveees . 2| ... 1FE| .. 15,481,300 |...102.315 ....15,347,250 15,436,535 | ...veouvervrrrrrnerines | verererene(A4,765) | oo [ v [ 3.300 |...... 2.665 |FA.......| coovenee 206,250 06/13/2017. | 02/01/2023.
037389 AW 3 | AON CORP......ooviiiireiistiieiteetss sttt ssssnns | soeees e | e 2FE| .. 13,887,663 |...106.483 | ............13,044,168 . 12,972,740 | .o | e (214,083) | oo e [ 5.000 |...... 2.753 |MS......| v 154,826 08/11/2017. | 09/30/2020.
052769  AE 6 | AUTODESK INC......cooviviririrririiinniiesieniesesssisssiesiessesesessssssssssesssesssenses | serenes . 2| 2FE 9,937,200 |..... 98.064 | ... 9,806,400 | ............10,000,000 | ............. 9,940,107 | ovvevvverrerirerrnnns | everreeeenni 2,907 [ o | e | s 3.500 |...... 3.575 |JD.ccers | v 15,556 06/05/2017. | 06/15/2027.
05367A  AG 8 |AVIATION CAPITAL GROUP.......ovvuuirierireiineissesesiesiseissessssisessesssessssnnns | eeeons . 2| 2FE 4,977,650 |...100.335 ..5,016,750 | ..... .5,000,000 | .. e B994.386 | | e 1,13 | [ [ 2.875 |..... 3.032 |MS...... . o 09/14/2015. | 09/17/2018.
07177M  AD 5 | BAXALTAINC. ..coouiiiiiiieriteieeiseiie st siesssssessssesssessnsenes. | voenes [P I 2| 2FE| v 1,992,620 |...100.640 | .... ..2,012,800 | ..... .2,000,000 | .. ...1,996,195 1,456 | oo | e | s 2.875 |.... 2.955 |JD....... 1,278 | 57,500 | 06/23/2015. | 06/23/2020.
11134L  AE 9 |BROADCOM CRP = CAYMN Fl......ccumiririieiiriieeneiisesnesiensssessesssssssssenes | sevees [P I 2| 2FE| s 10,336,500 |..... 99.418 | v 9,941,800 | ..coovnee. 10,000,000 | ...ovveeee 10,325,653 [ ...ceouevvrrreerierins | cevereenns (10,847) [ ooververeerrenins [ e [ e 3.625 |...... 3.016 | Jdoores | e 167,153 | coveoceerieris 10/10/2017. | 01/15/2024.
12189L  AF 8 |BURLINGTN NORTH SANTA FE.....c.costiriimiierineineeinnsinsiseesiesssessssissssenns | svvns . 2| 1FE| v 12,058,774 |...103.312 | ...cccoenee 11,756,906 | ............ 11,380,000 | ...coveneee 11,760,259 | ..o | v (104,234) | coooovviennens [ e [ s 3450 |...... 2436 |MS......| e 115,602 | ........ 392,610 | 01/21/2015. | 09/15/2021.
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14149Y  BF 4 | CARDINAL HEALTH INC.......ooiiiiiiiiiiiiriinriieceiieseieseiieseieesessesesseseseesenens | e IO 2] 2FE| .o 15,000,000 |..... 98.316 | .cccoveenne 14,747,400 | ............ 15,000,000 | ........... 15,000,000 [ ...oocevermirirrniiiens | e [ e | e | e 2616 |...... 2616 [JD.cccces | v 17,440 | ........ 199,470 | 06/01/2017. | 06/15/2022.
151020 AQ 7 |CELGENE CORP........ccoooiiiiiirrinninciineisssssssssssnsssnsssssssssssssnines. | coveoas e | 2FE ...4,159,760 |...100.925 4,112,694 4,075,000 L A142,688 | [ s (17,072) [ oo v | o 2875 |... 2219 |FA.... 04/19/2017. | 08/15/2020.
161175  AX 2 [|CCO SAFARIIILLC. ..o | cevenas 2] 2FE| .. .10,000,000 |...101.858 | ............10,185,800 ...10,000,000 | .. 210,000,000 | ..o [ e | e | e | e 3.579 |...... 3.579 [J...... 07/09/2015. | 07/23/2020.
21036P  AH 1 | CONSTELLATION BRANDS INC.......coovvurrimiriirierieresseississiiesienesessssians | eveens [P PO IOV 2FE| oo 11,451,200 |...112.380 | ........... 11,238,000 | ............10,000,000 | ........... 11,261,627 | .o | v (189,573) | covvveverreirinens [ v [ 6.000 |...... 2.881 |MN...... 04/17/2017. | 05/01/2022.
233851  BA 1 | DAIMLER FINANCE NALLC.......cooiviiriiireiiereiieseieseiiesesiesesissesisesesessnenens | s e | e 1FE| . 20,974,856 |...100.211 ....20,818,835 20,814,721 | e [ e (B7,301) [ oo | e | e 2375 |.... 2.042 |FA...... I 07/29/2015. | 08/01/2018.
26867L  AE 0 |EMD FINANCE LLC......cooiiiiiiiiiieiinceiieeseieseeisesiesssiessisessiessssssiessions | s . 2| 2FE 9,999,500 |..... 99.775 | ... 9,977,500 . 19,999,595 | i | 99 | [ [ 2.400 |...... 2401 |MS...... 03/16/2015. | 03/19/2020.
26884T AM 4 |ERAC USA FINANCE COMPANY .......ccocovimiiimiiiniiiiniisenisssiesssseesssssssnines | ceneees e | 2FE| ... 19,280,480 |..... 99.704 | ..coooeeuee 19,148,153 | ............19,205,000 | ........... 19,241,609 | .....covivvvvennienns | eerereeennn20,080) [ oo [ e | e 2.350 |...... 2240 |AO...... 12/14/2016. | 10/15/2019.
336158  AK 6 | FIRST REPUBLIC BANK........ccooociiiiriiiiciiinneieeeiieceisssisseisensisesssseneions | s e | e 1FE| .. ...8,992,440 | ..... 98.670 8,880,300 8,993,170 | oo | e 730 | s | e [ 2500 |...... 2518 |JD....... 05/30/2017. | 06/06/2022.
35802X AH 6 |FRESENIUS MED CARE Il.....ccciiiiiriiiiiieriieisniseiesienisssississsiesisnens | eveens . 2| 2FE| .. .10,362,500 |...103.000 | ............10,300,000 . 10,307,795 | oo [ ereeeeen(BAT08) [ o | e | s 4125 |...... 2.862 |AO...... 07/06/2017. | 10/15/2020.
35804G  AK 4 |FRESENIUS US FINANCE Il....ccovvviuiiiiiireiisieiieceeieeseiesesieeseieseisnnseoens | e . 2] . 2FE| .o 11,315,180 |...105.000 | ............ 11,190,900 | ............ 10,658,000 | ........... 11,271,090 [ oo | ceeeeeeenn(44,000) [ oo [ e | 4500 |...... 3197 | W....... 10/19/2017. | 01/15/2023.
37045V AD 2 | GENERAL MOTORS CO....ccoovviumriimrriireiiceiiseiiseisssesesssssssesisssssssssinnes | ceveees [P USRI 2FE 110,540,243 | ...101.040 ....10,407,120 ...10,300,000 10,414,218 | e [ e (126,025) [ o | s | e 3.500 |...... 2.005 |AO...... 02/27/2017. | 10/02/2018.
3733IN  AB 7 | GEORGIA-PACIFIC LLC.........ooivriririirciiiniiisnisssisssiessessessssesssnsssnnes | cevenas e | e 1FE| .. ...3,444,866 |..107.844 | ... 3,373,360 3,128,000 | .. L3A13915 | | e (30,951) | i | [ 5.400 |...... 2.061 [MN...... 09/05/2017. | 11/01/2020.
3733IN  AF 8 | GEORGIA-PACIFIC LLC........oooiiviririreiiireiiseseieeceisessiseseisesesseseiseseienees | cevinas . 2] 1FE 4,556,250 |...100.350 | .............. 4,515,750 | oo 4,500,000 | ... 4,547,455 | ..o | evreeneennc(8,795) | s | e [ 2539 |... 1.936 [MN...... 08/24/2017. | 11/15/2019.
413875 AP 0 [HARRIS CORP......cooviiiiiiictiiiniieis it | ereies [P PPN IOV 2FE .10,050,900 |..... 99.895 ..9,989,500 . 10,005,402 | .o | ereeieeen(17,270) [ oo | e | s 1.999 |...... 1.824 |AO...... 04/22/2015. | 04/27/2018.
50076Q AX 4 |KRAFT FOODS INC.......cooiiiiieiireiiireeiseceiesesiseseseessesesssissesssssssssesssssness | o e | 2FE| .. ...6,579,693 |...102.582 | ... ..6,463,692 6,301,000 BAT5,266 | ..o | e (104,427) | s | s [ 6.125 |..... 1.785 |FA....... I 08/08/2017. | 08/23/2018.
539830 BF 5 |LOCKHEED MARTIN CORPORATION.........ccoomvirmrirmniinniisnniinsnissriinnnins | oo . 2| 2FE| oo 14,946,150 |...100.632 | ............ 15,094,800 | ............ 15,000,000 | ..co0reeer 14,967,790 | oo | e 10,519 | i [ [ 2.500 |...... 2.577 |MN...... 11/16/2015. | 11/23/2020.
56585A  AK 8 |MARATHON PETROLEUM CORP..........coccovrviiimriiinriinneisneiisssiisnssissnnsnens | cevenen | o [ eevieneins | o 2FE ...9,992,000 |...100.359 ....10,035,900 ...10,000,000 2,669 | ..o [ e | e 2700 |...... 2728 |JD....... 12/07/2015. | 12/14/2018.
571748 AT 9 |MARSH & MCLENNAN COS INC [V B T2 1FE| .. ...9,505,115 |...100.362 | .... 9,534,390 9,500,000 (1,090) [ oo | e | oo 2550 |...... 2538 |AO...... 09/25/2013. | 10/15/2018.
573284 AN 6 |MARTIN MARIETTAMATERIALS.........coooiiimiiimmiinnniinnisssisenessssssiinnnns | s e | 2FE| oo 1,474,425 |..105.166 | .............. 1,545,940 (G OO RPN DY 4250 |...... 4.209 [JJ...... 07/16/2015. | 07/02/2024.
579780 AM 9 |[MCCORMICK & CO INC........cvvoerrveirreeirceeiceriseeisenessssissssesssssssesssees | e . 2] 2FE 9,993,700 |...100.508 ....10,050,800 99 | e | e | e 3.150 |...... 3.160 |FA....... I 08/09/2017. | 08/15/2024.
582839 AJ 5 |MEAD JOHNSON NUTRITION CO.....cocoorviirrirnrirnnriisnsissnesisnsisssisnnnies | s . 2| 1FE 9,990,200 |...101.490 ....10,149,000 1,881 | oo | e | s 3.000 |...... 3.021 |MN...... . 10/29/2015. | 11/15/2020.
60856B  AA 2 |MOLEX ELECTRONICS TECH........ccoooviiriiieiiiriiieciiseeeissceiseseissesesenesens | ceveees . 2 12,538,550 |...100.016 ....12,502,000 (UAZ0) ) [OSOUTN DORRRR I 2.878 811 |AO...... I 04/02/2015. | 04/15/2020.
60871R  AF 7 |MOLSON COORS BREWING CO....... [ 2 14,994,300 | ..... 98.003 14,700,450 .14,995,889 1,097 <er2.100 06/28/2016. | 07/15/2021.
60871R  AM 2 | MOLSON COORS BREWING CO.......ccocoomrriimriinnieinniissnisssisssisssiisnniens. | covenas [P [ . ...4,997,050 |..... 99.546 . ...4,998,153 1,103 | i v | e 1.900 03/06/2017. | 03/15/2019.
651229 AT 3 [NEWELL BRANDS INC........ooiiiiieiiiieiieieiisceiisseeissesissseesssssssssensssenees | s e | e 2FE | 587,413 |...100.334 .......583,000 | ... 584,859 (1,484) | ..o | e | e 2.600 03/21/2016. | 03/29/2019.
655844 BG 2 |NORFOLK SOUTHERN CORP.. IR 2 5,828,362 |...102.457 ..5,942,506 5,800,000 5,818,587 (4,689) o0er3.250 11/18/2015. | 12/01/2021.
655844  BJ 6 |NORFOLK SOUTHERN CORP..........ccovviirmmriiniiiiniisniesseissseisssisssssssnsiaas | s . 2 12,452,212 |...101.244 ...12,427,701 . 12,415,991 | s [ e (32,995) [ ..oovvevriiinii | e | s 3.000 11/18/2016. | 04/01/2022.
666807 BF 8 | NORTHROP GRUMMAN CORP.........ccoouiiiniiiiierininississiiesiesissseissieens [ s e | e 2FE |l 7,236,299 |..... 99.931 ..7,409,884 7,415,000 ...7,398,002 39,792 1.750 10/10/2013. | 06/01/2018.
741503 AW 6 | PRICELINE GROUP INC... 2 9,415,151 |...101.614 ..9,292,600 19,145,000 | .. ...9,404,305 |. o (10,846) ......3.650 09/15/2017. | 03/15/2025.
75606D AE 1 |REALOGY GROUP/CO-ISSUER............coovvviiriiieciiereiieneeieseisesesssesesniiins | cevins 2 992,690 |..... 98.750 1,000,000 | ... 987,500 | . 21,578 922 [ e [ e [ e 4.875 05/26/2016. | 06/01/2023.
756109  AM 6 |REALTY INCOME CORP.......cocovtvimritiierinniiesieninisesisssiessesissssssisssiness | soenes .10,046,800 |..... 99.991 ...10,000,000 .10,000,000 (29,779) [ voocvereveereviriens [ e [ v 2.000 01/27/2017.| 01/31/2018.
772739  AJ 7 |ROCK-TENN CO 1,554,510 |...102.220 .1,500,000 1,542,499 |. - (12,011) ] 08/28/2017. | 03/01/2019.
931427 AA 6 | WALGREENS BOOTS ALLIANCE . 2,741,688 |...100.596 ..2,731,861 (9,827) [ oo | e | s 2.700 06/02/2017. | 11/18/2019.
982526  AQ 8 |WRIGLEY WM. JR CO....ccoomiiiiiiriiiiriiesesseiiseissssessseessssssssessssesnns | s . 2] 1FE| .. 14,352,517 |...102.406 ....14,068,536 14,064,046 | .....oooooovvvirriianns | e (114,518) | oo | e [ 3.375 12/08/2015. | 10/21/2020.
01626P  AJ 5 | ALIMENTATION COUCHE-TARD........ccoomvimriimmiiiameeieneisesessessssenessessinnes | cereees A 2] . 2FE| .. 14,020,430 |..... 99.068 | ............13,869,520 . 14,018,828 (1,602) | oo | e | oo 2.700 08/09/2017. | 07/26/2022.
00507U  AM 3 |ACTAVIS FUNDING SCS.......ccovvririririiimiiniiiesieniesissssissiiessesisssssssssienes | svveees [0 IR IOV 2FE| oo 14,599,702 |...100.078 | ............ 14,461,271 | ...........14,450,000 | ........... 14,470,579 | oo | v (104,845) 2.350 10/04/2016. | 03/12/2018.
111013 AM 0 | BRITISH SKY BROADCASTING..........cocoemererierireieeeriensisseseisessisseessnenes. | ceveons [0 SO I 2FE 28,199,383 |...100.184 ....28,021,465 28,053,906 (47,898) 2.625 02/11/2015. | 09/16/2019.
62854A Al 3 [MYLAN NV sssieenes | ceneies [ SOOI 2FE| .. 10,529,749 |...100.534 | ............10,452,520 . 10,456,432 |. - (B1,148) [ ..o | e | e 3.000 s s 10/21/2016. | 12/15/2018.
714264 AH 1 [PERNOD-RICARD SA........cocoiiiiiiriiiiniiisiiisniisnsisssisssisssssssssessssssssenns | s [ U I 2FE| oo 3,297,691 |...105.885 | ............. 3,343,848 | .............3,158,000 | ............. 3,258,329 | ..o [ e (20,085) | ...ocvvveriinrii | i | e 4250 |...... 3.487 | Mo | s 61,888 | ....... 134,215 | 03/09/2016. | 07/15/2022.
82481L AA 7 |SHIRE ACQINV IRELAND DA [ [FURRPRUN I 2FE| .o 14,987,850 |..... 99.084 ....14,862,600 .14,992,748 3,993 | oo [ s [ e 1.900 |...... 1.928 |MS...... 77,583 ...285,000 | 09/19/2016. | 09/23/2019.
902133 AN 7 | TYCO ELECTRONICS GROUP SA... . D 2] 1FE 9,045,664 |...100.224 | ... 9,026,173 - 29,029,564 | ..o [ (2 L10) | EROINY DTG [ 2375 |..... 2.069 |JD....... 8,318 ...213,893 | 03/07/2017. | 12/17/2018.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations.............ccccourvoviricviniicrinnees e | e 545,976,072 XXX | e 541,842,738 | ......... 535,388,000 | ........ 542,524,285 | .............. 21,578 | ... (2,156,661) 0 0 XXX XXX XXX | ... 4,603,323 |....12,315,572 XXX XXX

Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
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05542X  AJ 0 |BCAP LLC TRUST 2013-RR11 BAT......oiiiiriiereieceiieceieceiiesesissesieseninns | ceneees [ [ 4| . M| e 2,259,607 |..... 99.982 | ..coovvvennce 2,218,301 | oo 2,218,700 | ... 2,233,008 | ..o | e (10,035) [ ..o | e | e 4.000 |...... 2.716 |MON... 11/18/2013. | 11/26/2035.
05542X  AS 0 |BCAP LLC TRUST 2013-RR11 BAT ... | coneien | oo [ eeviennnd | i 1FM LAT791179 L 99.298 ..1,879,635 1,892,924 | ... 1,883,938 | oo | e 13,303 | | [ 1478 |...... 2.684 |MON... 11/18/2013. | 07/26/2036.
05543A AA 8 |BCAP 2014-RR1 1A1 ] 1FM | .. ..5,771,770 |...100.458 .5,622,501 | ... 5,596,867 (195,524) | ocvveorvviieniiies | oo [ e 3.282 |...... 2.629 |MON... 03/21/2014. | 03/26/2035.
144531 EW 6 | CARR 2006-NCT A3.......ooiiiiniinirieriiniinsissiesiesessssssisssssessessssssssions | svvees [P I 4| ... M| 6,403,613 |..... 99.884 | ..............6,806,848 | ............. 6,814,753 61,696 | ..o [ e [ e 1.762 |...... 3.170 |MON... 01/10/2014. | 01/25/2036.
35720P  JE 1 [FHLT 2005-1 MA.......ooiiiciceeceeceiecesiesesisesssessesesiesesssssssssesessnnens | ceneees ] 1FM ...3,241,729 |..100.376 | .............4,503,693 | ..... 4,486,822 28,325 | ..o [ e [ e 2572 |... 2.896 |MON... .94,670 04/28/2008. | 06/25/2035.
576433  UF 1 |MARM 2004-13 3AT. ..ot | o e ...102.595 ...958211 | .. 929,983 | ..o | e (120,182) | covvvevevveeriiies | e [ e 3.465 |..... 5.422 |MON... veeen31,191 | 08/20/2007. | 02/21/2054.
61762L  BH 5 [MSRR2013-RB 5B1......covioiiiiiiceiceireiseieseesesisssisssisssssssseenssins | s 4| LAFMY 017,805,108 94.637 | ...........20,097,164 | ............ 21,236,053 | ........... 19,307,355 | ............ 464,064 | ......... 471,982 | oo | e [ 0.936 |...... 5.044 |MON... | ............3,865 | ....... 277,485 | 04/21/2015. | 04/26/2053.
63862E  AB 0 [NHLT 2016-2A M1......ciiiiiciiiieiieceeieseeiceeisssisesisesesssesesssessssensioens | ceneees ...100.000 .7,180,000 | ............. 7,179,991 7 3.598 |...... 3.625 |MON... 258,322 | 06/23/2016. | 06/25/2026.
65535V BZ 0 [NAA2003-A3 Al ssesienses | ereins . ..101.771 48,415 | .. 49,312 K2 A PURTORTORPONPOONS IPOOTPPORTORRORPOIRS) IV 5.500 |...... 4.936 | MON... v 2,576 | 09/15/2003. | 08/25/2033.
68389F  KP 8 |OOMLT 2006-1 2A3..........oomriiuceiereiireieenesiesesssesesiesessesessesessesesesesesissnnes | ceneees ]| AFMY 908,747 ] L 99.705 | ............1,072,914 | ... 1,076,089 | ..cccoovvunee 1,048,284 | ..o | v 16,161 | v | oo [ e 1.518 |.... 5.533 [MON... | ... 318 | i 13,670 | 04/21/2008. | 01/25/2036.
73316P  FT 2 [POPLR 2005-C M1.....cooiiiiiiiiinisrisiissiciesisssssisssesisesnsssssissienes | v 100.148 ...560,679 | ... 560,868 1,548 | oo | e | e 2.004 ... 2.018 |MON... 08/13/2013. | 11/25/2035.
83611M  KE 7 | SVHE 20054 M1B.. s | e Y SOOI 1FM| .. ..4,253125 | ... 99.799 | .............4,989,950 | ... .5,000,000 | ............. 5,044,047 | ..oooooviiicn | e (26,917) 2.022 |...... 1.615 |MON... 02/19/2008. | 03/25/2036.
855541  AB 4 | STARM 2007-S1 2AT......coooiiieriiieceiieceiieseeiesesiesesiesssiesesissssessseesssienenes | i [ [ 4] . M| 961,746 | ..... 99.850 | ............1,093,429 | ..o 1,095,071 | ... 949,540 | ..o | cerreieenieeninnnes [ e | e | e 3.738 |...... 9.073 |MON... 09/13/2007. | 01/25/2037.
863576 DG 6 | SASC 2005-WF4 M2........oiiviririrriiniriiseisssssssssssessessssesessssssssssssnens | seoees ] 1FM ..5,190,606 |...100.179 ..6,1 10,786 ..... .6,099,867 92,688 | vvovveeveerieres | eereeereeereereeerens | o 1.982 |...... 4.741 |MON... 02/26/2013. | 11/25/2035.
86358E UV 6 | SAIL 2005-HET M1......coomiiiiiiieiicceisceiiseeiieeseisessesesesssssisessssessssnssos | ceneees ] 1M .. ...2,930,757 |...100.153 | .... ..3,225,540 | ... .3,220,612 23,240 2.257 |...... 3.130 [MON... . 11/20/2012. | 07/25/2035.
86358E  WC 6 | SAIL 20057 M1.....iviirireriieeiieeiiseisesis s essssesssines | ceveees IO 4| . M| e 2,887,699 |...100.111 | ccoovvornns 3,031,092 | .o 3,027,731 | 13,013,217 | s [ i 16,133 2.287 |..... 2.972 [MON... | .o 1,346 | e 55,159 | 10/10/2014. | 08/25/2035.
94980Q  AA 7 |WFMBS 2004-W Al.......ooriiriniincinrincnisiissssssssssisssssssssssssssssssssssns | covnnee | o | eeniennndb | s 1FM ...1,746,874 |...100.703 .1,801,744 1,789,166 | ...veernen 1,829,174 | oo [ [ [ e [ e 3.710 |...... 3.396 |MON... .57,037 | 02/07/2007. | 11/25/2034.
94983C  AD 9 |WFMBS 2005-ART0 2AT......coouiiieiiiiiriieceie oo | covenas N S 1FM ]| .. ...1,926,338 |...102.471 | ... ..2,011,656 1,963,147 | ......oe2,055,281 | oo [ e 10,322 | oo | o | 3473 |...... 2.856 | MON... .........63,103 | 01/24/2007. | 06/25/2035.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities . (SRR [PPR 66,780,989 XXX ] e 73,239,110 | .o 74,265,107 383,064 0 0 XXX XXX XXX | .e.61,224 | 1,509,084 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
00183H  AJ 0 [AOA 2015-1177 Duccooreeieiiseiseeiisesi s sssssssssssssess | cevinns [ [ 4| . M| e 13,897,227 |..... 97.448 | oo 14,102,675 14,092,667 84,758 | ..o | e | s 3.010 MON... 10/19/2015. | 12/13/2029.
05357H  AG 5 |AVMT 2013-AVM B......cvciiiceieceienenieseniseseesesessnsissnssssssessssssnnssnns | evvenes | oo | oveeeennidh | i 1FM ...6,556,388 |...101.987 6,241,604 18,354,550 | ..o [ s (76,918) | ..o | e | e 3.743 MON... 09/22/2015. | 12/05/2032.
056083  AJ 7 |BXP 2017-GM Cu...ccoovvvoriecrieciiseceisereiseseseneisseseieseisesesssssessssesssesesnnens | woveeee | oo | ceneveneenidh | e 1FM .25,040,608 | ..... 98.957 24,739,250 .25,036,752 (3,855) [ ..ouevureerrerins | cerrneineiierineens | e 3.425 MON... 06/21/2017. | 06/13/2039.
125282 AA 1 |CGDBB 2017-BIOC A.......ccovvvireircinrincissnisneissssssssssssssssssssnsssnnnes | evvins | oo | cevnneeenidh | i 1FM 20,000,000 |...100.015 ....20,003,000 20,013,395 | ..o | e 13,395 2.267 MON... 08/03/2017. | 07/15/2028.
125282 AL 7 |CGDBB 2017-BIOC D.....ccooevverriiicriiriieceiiseseieneiiesesiesesissessenesessseseesnsns | eovenns | oo | eeveneennidh | i 1FM 25,936,000 |...100.000 ....25,936,000 25,953,629 | ..o | e 17,629 | oo | e [ e 3.077 MON... 08/03/2017. | 07/15/2028.
125283  AA 9 |CGDB 2017-BIO A.....ccovvouiiriieiinsienineiiesississsiessiessessssssssssssssineniens | sevnee | oo | eovennieendh | s 1FM 17,545,625 |...100.000 17,500,000 17,548,979 3,354 2227 MON... 07/18/2017. | 05/15/2030.
17325C  AE 5 |CGCOMT 2016-SMPL C......cccovvvviririiineiereisseisnsisnssissssisssesssssssssesnnns | ceneven | oo [ eeverenend | s 1M .. 11,139,807 |..... 97.253 | ............10,833,984 11,137,999 (1,488) 2.825 MON... 09/23/2016. | 09/10/2031.
178772 AG 4 | CLMT 2016-CLNE C...oovoeorvrriiriiieceieneiieseiiesesissessssessssssssssssssesisnsnens | eovonne | oo | eoveneennidh | i 1FM| .. 23,641,382 |..... 96.596 | ............23,174,346 23,691,599 |. | e 43,956 | ..o [ e [ 2.778 MON... 10/04/2016. | 11/10/2031.
21870L AL 0 |CORE 2015-CALW D.....cccvvrvviriireeisneisseieseissesisnesesssssssssessesssssssennnens | s | oo | convvenennh | i 1FM .32,044,862 |...101.716 31,735,392 .31,720,534 |. . 120,753) ......3.850 MON... ....1,218,003 | 03/31/2015. | 02/10/2034.
23305)  AG 7 |DBUBS 2017-BRBK C........oovvverrriricriinriiniissneiseseissessssssssssssesssesssssnesnnnes | oveeee | v | ceneverenndh | e 1FM 25,325,882 |.... 99.992 ....24,998,000 25,319,563 [(GRCEE) T PSSR IRV IO 3.530 MON... 10/12/2017. | 10/10/2034.
233062  AA 6 |DBCG 2017-BBG A......oovvviiieririiiisniseiiesiesisssissiisssiesissssssssisssssessesssenss | vovnees | o | overivenndb | e 1FM ...7,000,000 |...100.024 7,001,680 ...7,006,795 8,795 | oo [ e [ e 2177 MON... 06/14/2017. | 06/15/2034.
36192H  AA 2 [GSMS 2012-ALOH A......eiceieceeeneiesesiesesissesissesiesessssssessnnisnnnns | evvines | oo | eveenennidh | i 1FM .27,882,517 |...103.098 27,400,355 26,577,000 27,470,699 |. . (199,816) 3.551 MON... 02/04/2016. | 04/10/2034.
36253X AN 5 | GSMS 2017-500K E.... | 1FM ..9,692,167 |...100.258 9,713,998 9,689,000 ..9,698,078 5911 | oo [ [ 2.977 MON... 09/11/2017. | 07/15/2032.
46634G  AE 1 | JPMCC 2009-IWST C...ccoovvvvviireireiesiiseissssiesessssessssssessssssssssssssens | e ] 1FM .19,695,483 |...109.863 ....17,643,998 ...16,060,000 17,570,368 (729,067) | .cveovveeriins | e [ e 7.445 MON... 10/09/2015. | 12/05/2027.
50185V  AJ 2 [LCCM 2014-909 C......cooomvvermiiirrnnirenieseeissesisssisssisessesesssssessssssessessieens | cereees ] 1M .. ...8,380,625 |...101.749 | ... 8,139,920 8,000,000 | .. ..8,215,642 |. . (B3,141) [ oo | oo | e 3.898 MON... 10/09/2015. | 05/15/2031.
61763Q AN 1 [MSC 2014-CPT E...ovvvorrrerriierirseiisesssssssssssssessssssssssssssessssssssssssssnens | senees [P I 4| ... M| e 22,633,531 |..... 99.757 | ovvvrren 23,542,652 | ............ 23,600,000 | ........... 22,919,340 | ..oovveriiricnni | v 166,763 | ..oooveevvrivens [ v [ e 3.446 MON...| .........67,762 | ........ 824,435 |03/10/2016. | 07/13/2029.
61763X  BM 7 |MSBAM 2014-C18 300D..........covvermerererireeisneisenessessssessssesessessssenessenenes | ceveees ] 1FM ...5,099,414 |...103.476 5,173,800 5,000,000 ...5,082,082 (11,465) [ ..o | e | e 5.279 MON... ...267,616 | 06/16/2016. | 08/15/2031.
617640  AF 3 | MSC 2014-MP D...ccovvvriiiiiniisciiecccnissie e | seenes | 1FM| .. 23,127,194 |...100.823 | ............23,189,290 ...23,000,000 | .. 23,062,474 |. o (21,314) [ v [ e [ e 3.693 MON... .......861,256 | 11/19/2014. | 08/11/2029.
94988L  AG 7 |WFCM 2013-120B B........ccooooueiiiriinriinsiissiissssessissssssssessssssssssnsienns | oo [P 4| ... M| 8,045,469 | ..... 99.800 | ..ccovvvvrnne 7,984,000 | oo 8,000,000 | ....cccco.... 8,015,172 | oo | e (11,025) [ ..o | e | o 2.710 MON... | .........18,064 | ... 219,778 | 03/26/2015. | 03/18/2028.
94988L  AJ 1 [WFCM 2013-120B C.....ccooooouiirriiiiriiieciis i | oo [ 4] ... M| e 7,613,196 |..... 99.222 | ..cooove 7,664,900 | .oococceene. 7,725,000 | ..occcceeen. 7,667,136 20,614 | .o [ [ 2.710 MON... | ... 17,443 | ... 212,223 | 05/07/2015. | 03/18/2028.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities [ RRRONS IR 340,297,377 XXX 336,718,844 335,010,000 | ......... 337,577,453 | .o 0 [ (881,986) 0 0 XXX XXX | ........881,534 | ... 9,025,335 XXX XXX

Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
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00192C  AB 7 [ARIFL 2016-A A2......oiiiioieiiieiieceiieceeieseiiecesie e | cevinas [ [ 4] ... 1FE| 783,713 |.... 99.952 | ..oovviins 783,39 | ..cooovvnnnes 783,772 | ... 783,758 L SOOIV IVTORTORTORTON DR 1.820 |.... 1.831 |MON... 02/17/2016. | 07/15/2024.
00192M  AA 7 [ARIFL2017-A AT oo | e ] 1FE ...7,840,556 |..... 99.922 .7,834,441 | L. 7,840,556 | ............. 7,840,556 | ..o [ e [ | s | e 1.250 |...... 1.242 |MON... 05/16/2017. | 06/15/2018.
03065F  AB 8 |AMCAR 2017-1 A2A........ooiiiiiiiiieiiereiereeiesssieseeieessiese e | cereees ] 1FE| .. ...2,964,900 |..... 99.839 | ... ..2,960,371 | ..... 2,965,144 | .... 2,965,051 150 | oo [ e | 1.510 |.... 1.523 | MON... 02/13/2017. | 05/18/2020.
04032Y  AB 5 [ARIFL2015-A A2......oiiriiieiisiieeirinisissiiess s ssenesssssessienns | ereens | 1FE| oo 247,036 |..... 99.964 | ...ccoovvvvinen 246,977 | oo 247,066 | ... 247,066 (ST (ORI IO I 1.110 |...... 1.120 [MON... 04/15/2015. | 11/15/2018.
05582X  AB 8 |BMWLT 2016-2 A2A..........ooooieereeereeieceisseniesesissenessesssssssesnsisseninnnnens | eenenen | oo [ eeverneeedb | i 1FE| .. ..4,367,742 | ... 99.873 .4,362,501 | ... 4,368,049 | .. ...4,367,940 LT PO USRI DO 1.230 |...... 1.243 | MON... 10/04/2016. | 01/22/2019.
09658U  AD 1 | BMWOT 2014-A Ad.....occoomiiiiiiiieisreiiereiieseiisessesesissssiessssesssissssienenins. | cevinas ] 1FE]| .. ..6,929,610 |..... 99.878 | ... .6,921,899 | ..... 16,930,354 | .. ...6,930,263 1683 | e [ [ 1.500 |...... 1.508 |MON... 10/08/2014. | 02/25/2021.
12637B AA 9 |CNH 2017-B AT nssinnnes | oo [P [ 4] ... 1FE| . 12,052,182 |...100.000 | ............ 12,052,182 | ............ 12,052,182 | ........... 12,052,182 | ..o | e [ e [ e | 1.300 |...... 1.306 | MON... 07/18/2017. | 08/15/2018.
13974L  AC 2 [AFIN 2015-4 A.....ooieeiceeieeeeseeiseeiesese s | cevenas ] 1FE .10,029,688 | ..... 99.993 ..9,999,300 ...10,000,000 10,008,726 | ... [ e (20,962) | ...ovvvverieniin | oo | e 1.830 |...... 1.613 |MON... 01/11/2017. | 03/20/2020.
14314W  AA 9 | CARMX 2017-3 Al enssssssssssssiens | vienes o] ..5,081,501 |..... 99.989 | ... ..5,080,942 5,081,501 | .. 25,081,501 [ oo e | e [ | 1.350 |...... 1.357 |MON... . 07/18/2017. | 08/15/2018.
165183  AA 2 [CFIT2016-TA Al | ceveaas . 18,553,132 (...100.052 | ............ 18,521,664 | ........... 18,512,037 | ........... 18,547,799 (5,333) | oo | e | e 2110 |..... 1.921 |[MON...| ....c..... 17,360 | ........ 174,558 | 10/17/2017.| 03/15/2028.
17121F  AC 8 |CCART 2015-BA A3......cciviiiiiiiecsieeicscness s sssssisissienss | coiin ..2,154,377 |...100.010 ..2,150,979 2,150,764 (1,550) [ ..o | e | s 1.910 |...... 1.462 .13,693 | 08/29/2017. | 03/16/2020.
17305E FU 4 |CCCIT 2014-AB AB.......cooiiicriireiineiiseiisssisssessssssssssssssssessssssnssens | s e . ...8,824,750 |...100.000 | .... ..8,800,000 | ..... 8,800,000 | ..........8,806,743 | .....oocoorvviirriianns | e (18,007) [ ..o | e | s 1.730 |...... 1.444 04/06/2017. | 04/09/2020.
194204 AA 1 [ CASL 2017A AT .o | e ]| L BAM 4,883,210 |...102.465 | .............. 5,003,581 | .ooocvevevenas 4,883,210 2,367 | oo [ e | e 2978 |.... 3.180 07/11/2017. | 11/26/2046.
20267U  AB 5 |CBSLT 2016-B A2.......cccnriuiiiriciirriieississiiesiesisesssiessisessessssssssisssiones | avveees o] ..6,437,608 |...102.284 ..6,584,643 6,437,608 58,902 | ..oevvecrierienins | e | e 2.778 |..... 3.089 10/13/2016. | 10/25/2040.
247020 AB 5 |DEFT 2017-2 A2A.......ciiiiiiieieiereieceeseeesesie e seseesesiesenes | e [ [ . ...9,999,778 ..9,980,000 ...10,000,000 | .. 29 | e | e | e 1.970 |...... 1.980 10/17/2017. | 02/24/2020.
27034M  AA 2 [EARN 2016-D Aottt | e | AFE | 3,871,159 |..102.513 | .ccoovvennce 3,968,442 | ...ccoovvnenn. 3,871,159 | oo 3,888,791 | ..o | i 14,050 | ovvvereerireniinns | e [ e 2.952 |.... 3.183 10/25/2016. | 01/25/2041.
27035B  AB 3 |EARN 2017-AA2.....oiiiiiiiiriiiciisseisseiesesesssissesisssessse s | ceneies e ...9,299,735 9,253,589 9,302,052 ..9,299,834 99 | e | e | e 2650 |...... 2.769 05/18/2017. | 01/25/2041.
28108P  AA 4 |ESLFT 2012-A AP....oociiiiiieiecceieseeiee s ssessiessiens | cereees e . 11,108,148 cereeenen 11,123,400 ..10,915,032 | .. 10,973,911 | e [ e (B0,621) [ ..ooevevecvereriins | oo | e 4450 |...... 3.078 05/05/2015. | 10/01/2025.
29372E  BS 6 |EFF 2016-2 A2........coiiiiiricciccscsccssnsnsnssnsnsnins | e | A AFE | 5,725,888 801 | oo 5714873 | ............5,726,268 | ............ 5,724,128 (1,841) | oo e | e 1.740 |...... 1.730 07/12/2016. | 02/22/2022.
29373E  AA 5 |EFF 2017-3 Ao | cenenes 19,581,112 ....19,581,504 19,581,112 [ oo | e [ e [ e | e 1.500 |...... 1.505 10/17/2017. | 10/20/2018.
345300  AA 9 [FORDR 2016-1 A....ccoouiiiiiiiiieiiesicineissiiesi s | sviies e 11,496,878 ....11,460,900 11,497,988 B13 [ s [ e [ 2.310 |...... 2.327 02/23/2016. | 08/15/2027.
38013B  AB 6 | GMALT 2017-3 A2A. ... sesesssiennnes | ceneees e ...6,749,608 .6,728,670 .7 A SOOI FURRRRIN IO 1.720 |...... 1.731 09/12/2017. | 01/21/2020.
39154T AH 1 |GALC 2017-1 A2. . e 2,708,558 ..2,706,576 194 1720 02/07/2017. | 04/22/2019.
43813F  AB 9 [HAROT 2017-4 A2......oiiiviriiiriisnisceessssss s | coneies e 113,999,136 ....13,988,940 81 | i s | e 1.800 115,400 | 11/22/2017.| 01/21/2020.
43814R  AB 2 |HAROT 2016-4 A2.......ouvirrereerneineineiiesisessssissssssssesssesses s esssssssssssssensns | soeees ...5,419,327 ..5,409,236 | ..... 5,419,479 90 1.040 .56,363 | 10/18/2016. | 04/18/2019.
44891B  AB 1 |HALST 2016-B A2A e 1,257,247 ..1,256,824 | . 11,257,290 21 ....1.240 .15,590 | 05/17/2016. | 11/15/2018.
44891Q  AB 8 |HALST 2017-C A2A ..o | s e ...6,999,451 .6,986,490 | ... .7,000,000 55 | i | e | s 1.890 . coene 11,025 | 11/07/2017. | 03/16/2020.
47788N  AB 4 | JDOT 2016-B A2.......ovouiiiiiiicicinisciee s | coienes ...6,567,071 6,563,400 6,567,472 215 1.090 |...... . 3182 | 07/19/2016. | 02/15/2019.
50116W AB 1 |KCOT 2016-1A A2.. . e .10,270,308 10,255,168 10,270,985 355 ... 1.250 07/26/2016. | 04/15/2019.
518887  AA 2 |DRB 2017-B ATFX ... | e e ...1,325,604 1,323,854 1,325,617 ..1,325,240 (B64) [ coveoevereeriienes [ e | 1.630 07/26/2017. | 08/25/2042.
518887  AC 8 |DRB 2017-B BFX....ccooviiiiiriiniineiiesieritinsssise e | seenes o] ...1,345,998 1,331,679 1,346,000 ...1,346,003 5 | oo [ [ 3.020 07/26/2017. | 08/25/2042.
58769D AB 6 | MBALT 2017-A A2A . - 46,939,240 | ..... 99.838 46,863,245 46,939,287 146,939,251 1 .....1.530 04/19/2017. | 08/15/2019.
654747  AB 0 [NAROT 2017-AA2A. ... | e e 5,497,412 |..... 99.819 5,497,440 | .. ...5,497,426 15 | e [ [ 1.470 03/22/2017. | 01/15/2020.
654770 AC 4 |NAROT 2015-A A3 540,993 |..... 99.804 541,882 | ... 541,499 BOB | cvveoverrirerirneens | cvvererienieeniennn | e 1.050 01/25/2017. | 10/15/2019.
65478H AB 4 |NAROT 2017-C A2A. e . 11,749,079 | ... 99.922 | ... ..11,750,000 | ........... 11,749,117 39 | e | e | e 1.890 12/06/2017. | 10/15/2020.
65478U  AB 5 |NAROT 2016-A A2A........iiiiiiiiniisniiesiesisniississsiesiesesssssssessssessesessnses. | svvees e |l AFE | 211,797 | ... 99.969 | ..cccvvvriinenn 211,738 | oo 211,804 | ... 211,803 2 | e [ [ 1.060 02/02/2016. | 02/15/2019.
65479B  AD 2 [NALT 2017-B A3.......oiiiciereseceeeceiesesissesisesiessssesesssesessesesssinnnes | cevenes e 15,497,292 | ..... 99.766 ....15,463,730 ...15,500,000 15,497,590 | o [ 98 | e | s | e 2.050 10/03/2017. | 09/15/2020.
784419  AE 3 | SLCLT 2008-A AB........ovviiirriiniiniieiiesieissississsissi s ssessssssssies | seenes [P I . ..4,324,203 |...100.000 | .... 4,324,530 4,324,530 | .. L A327,049 | | 848 | [ [ 1.529 08/10/2017. | 07/15/2036.
78443C  AM 6 | SLMA 2003-B A2........coooorviiriicrisnsisssinssnsssssnssssssnnsis | o | AFE | 138,169 |...100.193 | ....cocccvcveene. 138,399 | oo 138,132 | ... 139,027 | oo | i858 | s [ [ 1.988 10/05/2017. | 03/15/2022.
78447V AD 0 [SLMA 2013-B B.......cooiiiiciiiciiiereieceiieseiiesesiecesiesesisesieseseessssesesiensnins | cereees e 14,103,472 | ... 99.939 ....14,491,155 ...14,500,000 14,339,876 | ... [ A TTA | s | e | e 3.000 05/02/2013. | 05/16/2044.
78447X  AD 6 |SLMA 2013-CB......ccivoociicciicccincssssnssssssssssssssssssssnes | ceneees e . ...5,598,553 |...101.150 | .... 6,069,000 6,000,000 | .. 15,816,500 | oo | 88,084 | i | [ 3.500 09/18/2013. | 06/15/2044.
78449K  AA 8 |SMB 2016-C Al | cereees | AFE | 6,015,773 |...100.178 | .............. 6,025,911 | ..occcveeene. 6,015,204 | ............. 6,031,059 | ..o | e 15,783 [ i | s | e 2.027 10/20/2016. | 11/15/2023.
T84TON  AA 4 [SOFI 2015-D Al sssssiasissssenns | sriies . 10,211,851 |...102.334 | ............ 10,450,196 | ............ 10,211,851 | ccvvvaeee 10,360,707 | ...ooovvvricvrivcrres | wreneee 139,407 | i [ [ 2.828 11/13/2015. | 10/25/2036.
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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. Rate of | Rateof | Paid Accrued During Year | Acquired Date
80285A  AG 0 [SRT 2017-A A3. ..o | cereees [ [ 4] ... 1FE| o 19,496,129 |..... 99.692 | ..coovuenne 19,439,940 | ............ 19,500,000 | ........... 19,496,313 184 2220 |...... 2.240 |MON... 11/14/2017. | 01/20/2021.
80285E  AD 9 | SDART 2016-1 A3.....oomrvermcrernrerersrnsesssssssssssnssssssssssssssssssssssssessssnnnses. | sovenen | oo [ eovveeneh | v 1FE ..1,342,804 |..... 99.982 ..1,340,677 1,340,918 (1,729) | oo e | e 1.620 |...... 1.449 | MON... 02/01/2017. | 03/16/2020.
89231R  AD 6 | TAOT 2014-B A4 . ] 1FE| .. ...1,639,605 |..... 99.949 | ... ..1,638,459 1,539,244 | .. (281) | cevereereriseirnens [ e [ e 1.310 |..... 1.282 |MON... 01/25/2017. | 09/16/2019.
89231T  AD 2 | TAOT 2015-C A3....coiiiriiricrieniisnissesi et ssissssssessenss | eveies [P I 4 ... TFE| oo 470,854 |..... 99.877 | v 470,238 | ..o 470,818 | ... 470,830 (24) [ oo | e | e 1.340 |...... 1.334 [MON... 01/20/2017. | 06/17/2019.
92348R AD 0 |VZOT 2017-3A Cr.coevceeieseeieseeisseessseissnsssenssssessssssssssesssssnssssnsnnnne | evvenns | oo | evnnenennidh | e 1FE 19,997,710 | ..... 99.469 ....19,893,800 ...20,000,000 .19,997,931 221 [ e | e | e 2530 |...... 2.547 |MON... 10/11/2017. | 04/20/2022.
963280  AZ T [WHLS 2017-TA A2......cioiriiiiiieieeiseeeieeseieee s | cevinas B ST 1FE| .. ...9,839,220 |..... 99.590 | ... 9,799,656 9,840,000 | .. ...9,838,942 (V24 SOOI ORI PPN 1.880 |...... 1.896 | MON... 10/25/2017. | 04/20/2026.
98161F  AB 1 |WOLS 2016-A A2A. ... | coneees [P [ 4] ... TFE| 8,206,777 | ..... 99.797 | oo 8,190,322 | ..ocoovenenn. 8,206,982 | ............ 8,206,927 80 [ o | e | e 1.200 |...... 1.205 | MON... 07/12/2016. | 02/15/2019.
981617 AA 3 |WOART 2017-B Al ..o | ceneees B ST 1FE| .. ...5,354,731 |...100.000 5,354,731 | ... 5,354,731 | .. 2B.354,T31 | s [ | e | e [ s 1.280 |...... 1.286 | MON... 07/25/2017. | 08/15/2018.
136452 AD 1 | CPART 2017-TA A3.....iiiiiiiiieierisnissisesiesie s siessssssssisssiens | cvves Al 1FE]| .. ...8,500,000 |..... 99.515 | ... .8,458,775 | ..... .8,500,000 | .. 18,500,000 [ oo | e | e [ | o 2.050 |...... 2.059 |MON... . . 10/04/2017. | 03/19/2021.
136452 AE 9 |CPART 2017-TA Adu oo essiesseeneees | ceviaas Al 4] ... 1FE| i 7,000,000 |..... 99.334 | oo 6,953,380 | ..oocoovenenn. 7,000,000 | ... 7,000,000 2.286 |..... 2297 [MON... | ..ccooeuuce 5334 | oo 30,695 | 10/04/2017. | 01/19/2022.
813788  AB 5 |SSTRT 2016-TA A2A. ...t | aneias Al 4. 1FE| oo 3,091,469 | ... 99.929 3,089,274 3,091,469 | ............. 3,091,469 | ..o | i | | 1.284 |...... 1.287 [MON... | oo 662 | ... 39,694 | 10/14/2016. | 11/26/2018.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities [ et | s 424,542,144 XXX o 425,272,721 425,067,853 | ......... 425,066,444 | .....cc.ooococvnnnnnnd 0 217,778 0 0 XXX XXX XXX | ......447,556 | ... 4,652,069 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... et | 1,377,596,582 XXX | e 1,377,073413 | ....... 1,369,730,960 | ...... 1,377,427,204 | ........... 485,642 | ...... (2,437,805) 0 0 XXX XXX XXX | ... 5,993,637 | ....27,502,060 XXX XXX
Totals
7799999.  Total - ISSUET OBIIGALIONS. .......vvoieieeriee e | e 1,259,106,478 XXX | e 1,250,822,420 | ....... 1,245,308,000 | ...... 1,253,530,575 | ...coccvvenna 21,578 | ...... (2,772,784) 0 0 XXX XXX XXX | ... 7,643,027 |...17,991,281 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHIES...........vuuuiiiruiiisiiiisiriissesiis s | eosenieons 66,825,958 XXX [ 73,286,754 | ..oooeneen. 74,307,896 | ........... 72,301,477 | oo 464,064 | ......... 382,264 0 0 XXX XXX XXX | e 61,491 | ... 1,511,682 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMHIES. ..o | o 420,664,660 XXX ..368,941,191 | ......... 335,010,000 | ......... 369,291,497 .0 | ...(11,071,225) 0 0 XXX XXX XXX | ... 1,865,688 |....21,321,881 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUNHIES. ..o | s 424,542,144 XXX oo 425,272,721 | e 425,067,853 | ......... 425,066,444 | . .0 217,778 0 0 XXX XXX XXX | o 447,556 | ... 4,652,069 XXX XXX
8399999, Grand Total - BONGS...........criiiiiiiiiiiioiriisiss s | e 2,171,139,240 XXX | 2,118,323,086 | ....... 2,079,693,749 | ..... 2,120,189,993 | ............ 485,642 | ....(13,243,967) 0 0 XXX XXX XXX |...10,017,762 |....45,476,913 XXX XXX
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Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
Current Year's

F Rate per Unrealized Other-Than- Total Foreign

or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange NAIC

ei|  Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment BJ/AC.V. Change in Desig- Date
CUSIP Identification Description Code |gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) B/A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
46625H HA 1 | JP MORGAN CHASE & COMPANY.........coooviiimmiiiiniiiniienniiessiissniinns | e ... |.8,000,000.000 ....8,100,000 | ........ 1.013 ..9,240,000 | ........ 107,089 | ........ 632,000 | ...cooovvinriiiinis | e (184,000) | .. (184,000) | ... ...P2VFE | 01/24/2013.
86800X AA 6 |SUNTRUST PREFERRED CAPITAL......ccocooiiiimiiiinniiiereisneiiecenienens | cevevens ... [12,000,000.000 o ..11,008,800 | ........ 0.917 ..3,000,000 | .......... 22,667 | ........ 486,667 | ..o | 1,318,800 | ..ooooveerciiienens [ oo | e 1,318,800 | ...oovvverrriirrii ...P3VFE | 10/29/2008.
92978A  AA 0 |WACHOVIA CAPITAL.....cooiiiiiiiiiriniiiniissiienississsisssiessnssenesssessssssssiens | svveeens ... [30,000,000.000 | .....oc.c. 1.00 | oo [ i, 30,225,000 | ........ 1.008 | ...........30,225,000 | ........... 12,600,000 | .......... 78,905 | ... 1,694,132 | .ovvvivcnniiciens | e 786,000 | ...ovoviinniininns | e | e 786,000 | ..o ...P2VFE | 12/01/2007.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)..............ccoiiviiirrioiniisisicisniccsscsccees - ..49,333,800 XXX ..49,333,800 ....24,840,000 | ........ 208,661 | ... 2,812,799 | .0 | s 1,920,800 ..1,920,800 XXX XXX
8999999. Total - Preferred SHOCKS..............couiiueriiieeiiiieieieeeieeeeeeeeiee e e ..49,333,800 XXX ..49,333,800 ....24,840,000 | ....... 208,661 | ... 2,812,799 | o0 | 1,920,800 ..1,920,800 XXX XXX
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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/A.C.V. 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.JA.C.V. (a) Acquired

Common Stocks - Industrial and Miscellaneous (Unaffiliated)

00206R 10 2 [ATET INC....oouiiierieiireieeiseese ittt sssessnenes | cessenes ,193.000 | ..............3,001,264 | ......... 38.880 151,298 | oo | s (281,754) | oo | e (281,754) L | 07/27/2015.
002824 10 0 |ABBOTT LABORATORIES.......cooniuimrimiemrineiseesesissesessssssssesssesssssssssssssssssssenes | cvseees ] e 25,845.000 | ... ...1,474,974 17,856 .293,752 293,752 L | 09/26/2017.
00287Y 10 9 [ABBVIE INC....oviiiririiirireiersceis st ssssnssssesssssssssenss. | soesenes N 30,401.000 | ..ooovveernnne 2,940,081 77,827 1,036,370 | .evoevireinicreriiniens | e 1,036,370 L | 01/02/2013.
00773T 10 1 | ADVANSIX INC.....riuiierrierieeieeserisssie st ssesssssssssssssssessesssesessnses. | cvsnenes .1,140.000 | oo 47,960 | ... 42.070 | oovovrrrerrecnT,960 | coiiiiiincrn8,562 [ oo | e | e | e 225120 | i | s 22,720 L | 10/03/2016.
009158 10 6 |AIR PRODUCTS & CHEMICALS INC.......coovviiiiiiicriciienisisnissisiesisiisiis | coieees .7,900.000 ....1,296,232 29,309 160,054 L | 02/05/2010.
013872 10 6 | ALCOA CORP.....cveuriiirirritiiriesiisi sttt | cvinenes . 3,644.000 196,302 53.870 L | 11/01/2016.
015351 10 9 | ALEXION PHARMACEUTICALS INC......ovoririmeireiierinseresiesiseisessssssseesessssinns | cveeees I [ 18,000.000 | ....ovvvvneees 2,152,620 | ....... 119.590 ...2,152,620 ....(49,680) (49,680) L | 03/15/2011.
016255 10 1 |ALIGN TECHNOLOGY INC.....covvvviririiiririiernnieiesississsesssssssssssessssssessessssssnses | aveeens 3,600.000 799,884 222.190 799,884 .258,747 258,747 L | 06/19/2017.
023135 10 6 |AMAZON.COM INC ..13,098,064 |.....1,169.470 .13,098,064 4,699,520 4,699,520 L | 06/08/2011.
025816 10 9 | AMERICAN EXPRESS CO. 168,827 | ......... 99.310 168,827 Y22 ISR IR 42,891 42,891 L | 12/21/2010.
036752 10 3 |ANTHEMINC 3,105,138 225.010 37,260 112112 | e [ v 1,121,112 L | 02/05/2010.
038336 10 3 |APTARGROUP INC.......cocoirierimerrneiseeinsrennisensssissesssssssssssssssssssessssssssssssessinns | avvneeen | one | ereeerenn 13,400,000 | covoviniianns 1,156,152 | ......... 86.280 17,152 171,922 171,922 L | 02/05/2010.
04010L 10 3 | ARES CAPITAL CORP....cotvuiirriiirirsiersssseie st sssissssssessns | avenenes 23,425.000 368,241 | ......... 15.720 368,241 35,606 ....(16,398) (16,398) L | 01/04/2017.
045487 10 5 |ASSOCIATED BANC-CORP 74,000.000 1,879,600 25.400 ,879,600 37,000 .51,800 ..51,800 L | 12/21/2011.
053484 10 1 | AVALONBAY COMMUNITIES INC......coviiiiimiieiieiererinsiesnsiseisssiessssssesessssisens | aveenes . .5,700.000 | ..ccoovrenee 1,016,937 31,977 . 1,182 L | 02/05/2010.
060505 10 4 |BANK OF AMERICA CORP........ccoovivirririeririnerierirereiessssissisesssssssesssesssssssesssnns | cvnenes | oer | veveres 106,400.000 3,140,928 58,086 .789,488 789,488 L | 03/26/2012.
064058 10 0 | THE BANK OF NEW YORK MELLON......cooiiiriirriinniieiiesineerseiseisessssescssnnens | ceieees I [ 75,719.000 | cooovverniiennn 4,078,225 65,118 490,659 490,659 L | 12/21/2011.
075896 10 0 |BED BATH & BEYOND INC.....cooviiviiiirciieiiesieeissisisesisssessssissssesssesssnnes | cvsenes L | 03/26/2008.
084670 70 2 |BERKSHIRE HATHAWAY INC.. ...8,047,732 1,430,744 L | 03/15/2011.
09215C 10 5 |BLACKKNIGHT INC...oovvuiiiiiiieiiiciesicsesiessieesssies s ssssssessesssssns | esvnes 486 332 L | 10/02/2017.
09238E 10 4 |BLACKHAWK NETWORK HD......cvvomrirrirriirieriesissesssisssiesiesssssessssssssssssens | coneeons 570 (32) L | 04/14/2014.
105368 20 3 |BRANDYWINE REALTY TRUST ....ccomiiimrinerineineninsinsenseniseessenssssesssssessssessness | vneees | ene | r0eeenD7,500.000 | wooivrrionns 1,045,925 36,800 | .ovouverrereireeineiiens | e 96,600 L | 12/21/2010.
110122 10 8 |BRISTOL-MYERS SQUIBB CO........coccovrruirirerirriiieinieneiiesisesenssssisssssesssssssenes | neeons I 69,264 .126,096 126,096 L | 02/05/2010.
115637 20 9 |BROWN FORMAN CORP CLASS B......ooorrvirreiineeiineesseessseesssessssesssssssssnsens | cenees [ [ 63,000.000 | ... ...4,326,210 45,990 1,496,250 | ...oouverrereereniieins | v 1,496,250 L | 03/16/2011.
12504L 10 9 |CBRE GROUP INC......oiiimiircirniieiie ittt | coeeenas I [ 30,800.000 | ..o 1,333,948 .364,056 364,056 L | 12/23/2008.
126408 10 3 | CSX CORPORATION......ocimueemremerierireeereessesssessesisessssees st essssssssnssssnsns | coneenns I [ 51,900.000 2,855,019 40,482 .990,252 990,252 L | 10/26/2006.
13765N 10 7 | CANNAE HOLDINGS INC......ooorivimiririerieriiesiieseissssisssisseisessssssssssssssenes | aeeveons 12.000 204 126 L | 11/20/2017.
1561020 10 4 |CELGENE CORP.....c..coecorviviririrerirerinneinninsienienessenssnisssnssessesssenssnsssssnessenns | oneene | ene | vorerernrn9,600.000 | v 1,001,856 | ... 104.360 | ooiveereenn 1,001,856 | coooivrinreceen 285,477 | oo [ | coivsineiiesiesscsinnes | coesvnssienes (109,344) L | 03/28/2007.
156782 10 4 |CERNER CORP......cooiiiiiiriieiteetee ittt enisenes | creeenas ....3,692,972 1,097,096 L | 03/15/2011.
172967 42 4 [CITIGROUP INC.......coviirrririinrieinineirerssissirenissrssssiensssssessssssssssssenssssssssensnns. | avnenes | oer | ererennes 17,000,000 | woiviiniinnns 1,264,970 16,320 .254,660 254,660 L | 03/25/2014.
189054 10 9 | CLOROX COMPANY.......cccoirirrieririeernerisrsnnsrsenssssssessssssssessenssessssssssssssssssessenes | vneenes | eoe | erneerns10,800.000 | wovvvrvvnnes 1,606,392 35,424 .310,176 310,176 L | 02/05/2010.
200340 10 7 |COMERICA INC 1,232,702 86.810 4,260 14,484 .265,540 265,540 L | 06/24/2008.
203668 11 6 |COMMUNITY HEALTH SYSTEMS INC 244 0.007 (I TR STOOT ST 70 L | 01/27/2014.
20825C 10 4 |CONOCOPHILLIPS 1000 | oo 2,909,170 | .ooouee 54.890 | ..cooovvrinnes 2,909,170 56,180 .251,750 251,750 L | 03/15/2011.
209115 10 4 | CONSOLIDATED EDISON INC.....ccovoiriririrniernirneiersisesessssissssssessssssessessssenes | svnene | e | cvvnneees 18,700.000 | .....ccooeee. 1,588,565 | ......... 84.950 | .ovovriinne 1,588,565 51,612 .210,749 210,749 L | 02/05/2010.
21036P 10 8 |CONSTELLATION BRANDS INC . 100.000 22,857 228.570 22,857 196 ..7,526 ....1,526 L | 03/28/2007.
22160N 10 9 [ COSTAR GROUP INC......oviumiimiriineiieiiesisseissssissssse s ssssesssissssssssssesssssssins | ansenees ] s 7,000.000 | ..oovvernienns 2,078,650 | ....... 296.950 | ..coovrrrneen 2,078,650 759,220 759,220 L | 12/23/2014.
222070 20 3 |COTY INC Aottt | cvinenes I [ 18,029.000 | ...coovvernrenes 358,597 | ......... 19.890 ..358,597 9,015 L | 09/30/2016.
23283R 10 0 [CYRUSONE INC.....oiiiuurirrirciieinersenisssesessseisessssssse st essssssssssssssssssenssessssnsas. | aesenes 8,700.000 517,911 | ..., 59.530 3,654 10,962 L | 03/27/2017.
244199 10 5 |DEERE & CO...vvivririiiieieeieesnsinsiessssiessssssssssssssssssesssssssssssssssnssssssssnnes | svinnnes | oor | 2000000:36,000.000 | ooeeve..r.5,634,360 | ... 156.510 . 21,600 86,400 1,924,920 L | 02/05/2010.
254687 10 6 |DISNEY WALT CO ....2,580,240 | ....... 107.510 ,580,240 37,440 T8,960 | v | e 78,960 L | 03/15/2011.
25470F 10 4 |DISCOVERY COMMUNICATIONS INC 123,090 22.380 123,090 c(27,865) | ..o | s (27,665) L | 03/15/2011.
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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.JA.C.V. (a) Acquired
25470F 30 2 |DISCOVERY COMMUNICATIONS C....ovvvvrimirrineiienieeisseissssssssesssssessessassins | cvseees B [ 5,500.000 | cooovrrrcrirnns 116,435 | ......... 21170 | oo 116,435 | covvriereeree 106,976 | oot | cevveeiieniesiseisnsines | eeesssissessesseessssins | seesesissesens (30,855) | .vvvvrerairnrereirenis [ e (30,855) L | 08/07/2014.
256746 10 8 | DOLLAR TREE INC......covoivimririieriiesiesieesesisssssessessesesssssssssessessesessssssssens | cvsnenes 3,055.000 327,832 | ... 107.310 327,832 | e 2B4,644 | e [ [ s | e 92,047 92,047 L | 07/07/2015.
26078) 10 0 | DOWDUPONT INC....cooirirrimirmreasriensesiseesssssssssessessseessssssssssessessssssssnssssssns | aeseees 36,921.000 2,629,514 | ........ 71.220 ...2,629,514 14,030 1,738,269 | ..o L | 09/01/2017.
26483E 10 0 [DUN & BRADSTREET CORP.......ccvturiiriiriniininineieiessssesesssssssssssensssssssensssins | sevenes B I 4,700.000 | .................556,527 | ... 118.410 | ...ceovrrirenns QB4T | oo | e (U T Y44 1 [N (N (13,677) L | 03/15/2011.
26875P 10 1 |EOG RESOURCES INC.......coomrvimrirrireriiinerieeiesissesssssessesssessssessssssssssssssenes | eeenns 16,482 167,526 167,526 L | 09/27/2006.
30040W 10 8 |EVERSOURCE ENERGY......ccoooiiiuiiiiieiiesisneisssissssessesissessssssssssssssesssssssssinns | eeenns 84,550 .353,775 353,775 L | 03/15/2011.
30303M 10 2 |FACEBOOKINC A....coouiirririeiniiirieiiesi it ssessssessenisssenns. | cvienes 1,492,263 L | 06/22/2016.
311900 10 4 | FASTENAL GOttt sess st ssesssessssinns | cvsneees 612,528 612,528 14,336 | v [ s 86,352 L | 03/28/2007.
31620R 30 3 |FIDELITY NATIONAL TITLE.....coiiiiiriiriernniseeerinsisissisesssssseesssssssssssessssssssens. | sosvenes 1,491 1,491 39 560 L | 07/01/2014.
337932 10 7 |FIRSTENERGY CORPORATION 483,796 ..483,796 5,688 e 3,568) [ i [ (3,568) L | 09/26/2017.
339041 10 5 |FLEETCOR TECHNOLOGIES INC.......ovvoiireiineiieiieirneissiissisesssseisssssesssssisens | cveeees 134,701 LA34701 | e 103,097 | e | e | e | s 35,637 [ vvereeinrineriinnienins | e 35,637 L | 10/26/2015.
345605 10 9 |FOREST CITY REIT....ciiiiiiiiriiriieinnineiiresiessseesssisssiessenssesssesssssssessssssenses | sesnne | ave | soeeniens 56,300.000 ...1,356,830 | ......... 24.100 ...1,356,830 25,898 .183,538 183,538 L | 12/21/2011.
354613 10 1 | FRANKLIN RESOURCES INC......cooviiiiiiireiieiineineniseissessssissssessessssesssssssnses. | seseens | aee | soeneine 12,000.000 519,960 | ......... 43.330 519,960 9,600 L | 02/05/2010.
369604 10 3 | GENERAL ELECTRIC CO.....ceouvirririiieieiiiersniseiessssssisssssessssssssesssssssssessssssnns | svinenes | | 200 143,024,000 | .........2,495,769 | ... 17.450 . 17,163 137,303 L | 06/08/2011.
375558 10 3 | GILEAD SCIENCES INC ..107,460 | ......... 71.640 ..107,460 3,120 L | 09/25/2014.
382550 10 1 |GOODYEAR TIRE & RUBBER CO......ccovviirririiireiieeiiesiseeissississsssessssssssssenns | cveeees o 730,206 32.310 ..730,206 9,944 L | 03/15/2011.
406216 10 1 |HALLIBURTON CO....oouvirririeimrinirierieseeesssissssiesiesssessesssssssesssessssessesssssenns. | cvsnenes I [ 31,900.000 | ..ovvvrurenne 1,558,953 | ........ 48.870 ...1,558,953 22,968 L | 03/15/2011.
413875 10 5 |HARRIS CORP.......oiiiiiiiiciiitee ittt | cbineees 912.000 129,185 | ....... 141.650 129,185 2,006 L | 05/29/2015.
416515 10 4 |HARTFORD FINANCIAL SVCS GRP........ccccovvviirernrirninnieiesnerissssesessssssnsnssens | svivenes [ oon | 200000 22,100,000 | ... 1,243,788 | 56.280 ...1,243,788 20,332 L | 02/05/2010.
423452 10 1 |HELMERICH & PAYNE..... ,357,440 58,800 L | 03/24/2016.
436106 10 8 |HOLLYFRONTIER CORP.......ccoviriirriririrenieinsssiessssssesesssisssessesssssessessasssenss | aveeens L | 12/20/2017.
438516 10 6 |HONEYWELL INTERNATIONAL INC.....ccooviviririrriririnsieriesseeesesissisessessieens | cveenes 78,090 1,069,035 L | 09/27/2006.
448579 10 2 |HYATT HOTELS CORP = CL A....oiiiiiiiiiiieiierieeieeisssessssiesessssssisssssssisens | cvieees - . revrnerrennennenn95,602 | 1 73540 | 095,802 | 89,937 | s | e | e | e 23,764 L | 03/23/2010.
45337C 10 2 |INCYTE GENOMICS INC.. I [ 14,900.000 | ....cocvoveee. 1,411,179 ...(82,844) L | 09/25/2014.
45688C 10 7 [INGEVITY CORP.....ootiiiriierrieieineitessiessesisseissssssssssessesssssessssssssessesssssssnias | ansenes . 433.000 30,514 L | 05/16/2016.
460146 10 3 | INTERNATIONAL PAPER CO.....ovvuriiriiiiineiieiiesiseesssissssesiessssessssisssssssssenes | cvieees I [ 19,700.000 | ....oovvvneee. 1,141,418 36,691 L | 02/05/2010.
460690 10 0 |INTERPUBLIC GROUP COS INC........otvurvreririmeireeieesesssessenssssesesssessssessenes. | cvenenes 38,400.000 774,144 . 27,648 L | 06/24/2010.
46609) 10 6 |J ALEXANDER'S HOLDINGS.......ccooiiimiiniirniieiiseisesississessesiseessssssissssesssesens | cvsneees 2.000 19 9.700 19 .. L | 09/29/2015.
46625H 10 0 |JP MORGAN CHASE & CO.....coouviiriirieririinisnineiiesissessssissisnessesssssssessssnssns | cosvenes | e | evvenes 185,400.000 | ............. 19,826,676 | ...... 106.940 | ............. 19,826,676 | .....ccconve.. 8,026,424 |.... 378,216 L | 06/23/2011.
478160 10 4 | JOHNSON & JOHNSON......oouuiiirrerrirniineriesieseseisssisessessesss st ssssssesssees | cvseees 50.000 6,986 | ... 139.720 6,986 | ..ooverrrrirrinn 2,915 | ... . 166 L | 03/15/2011.
49446R 10 9 |KIMCO REALTY CORP....ccovvviiiriirernrirererineiresnsississssessessssiensnssesenssssssssesssenens | sevens | o | eeeeeeei 21,200,000 | covoviivninnns 384,780 | ......... 18.150 | o 384,780 | ...ovvveirne 273,783 5,936 22,896 L | 02/05/2010.
501044 10 1 |KROGER CO....covvrverriririeinerisrieniessseisensssssensensssssssssssssssessessssssssssonssnes | svvneees | oee | erereren:49,800.000 | covoivviiinne 1,367,010 | ......... 27.450 ...1,367,010 24,402 ...(351,588) L | 02/05/2010.
53223X 10 7 |LIFE STORAGE INC......cooviviiiiiiiiniisiicie e | conriens 498,792 89.070 11,200 78,981 L | 06/19/2017.
548661 10 7 |LOWE'S COMPANIES 4,056,645 92.940 66,345 .952,399 952,399 L | 02/05/2010.
55261F 10 4 |M&T BANK CORPORATION 29,319 142,295 142,295 L | 11/02/2015.
552953 10 1 |MGM RESORTS INTERNATIONAL.......ccovvtirrimiiieriissiresieisessiesssssseenssssssssenes | aveveens 21,692 .224,808 224,808 L | 12/21/2011.
574599 10 6 |MASCO CORP........... 6,561 .199,584 199,584 L | 06/08/2011.
594918 10 4 |MICROSOFT CORP.......cocoeiiriiriiniinsicsissiseinssiesiesissssssssisssssssssssnnies | cvienes | oee | vevenes 138,300.000 . . 219,897 3,236,220 | oo | cereeniiens 3,236,220 L | 06/25/2013.
608190 10 4 |MOHAWK INDUSTRIES INC........ccouuivirreririnrinerieriseseseesssssssssesssesessesssssessnies | cveenes 8,600.000 2,372,740 | ....... 275.900 655,492 655,492 L | 06/25/2013.
60871R 20 9 |MOLSON COORS BREWING CO.......covourrmrinrireirnniseiseisenssesssensssessssssssnssnns | avensees | oee | evereeens 26,200.000 2,150,234 82.070 | coovreerrnn2,150,234 | 1oiiiii02,107,258 [ oo | cereeincinenisnsissnienes | cevieniesisessnsssnsens | e 42,976 | oo | e 42,976 L | 12/20/2017.
61166W 10 1 [MONSANTO CO...ooovvrrrririireriiisirsniersssssesssssseensssissssssssensssssssessssssesessssssnnnns. | overvene | vee | oereennn 12,600,000 | ovvoinnennn 1,471,428 | i 116.780 AA471,428 | 830,827 | s 27,216 145,782 145,782 L | 03/15/2011.
620076 30 7 |MOTOROLA SOLUTIONS INC .90.340 ,888,106 10,868 39,292 .155,705 155,705 L | 03/15/2011.
626717 10 2 |MURPHY OIL CORP.......ooviimiiiiiiieiiesiseisesisssse st essssinsssns | cvsneees 279,450 | ........ 31.050 279,450 | ..ovoerrrrn 388,042 | i 9,000 (L220) ) IO BN (720) L | 02/05/2010.
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626755 10 2 |MURPHY USA INC.....oiitiiiiieiineieiiseiseissesies e sssssssssessssssssssssssssnsns | cvseees 2,250.000 180,810 | ......... 80.360 | ..oovrvrrirnns 180,810 | ovvvrerrerrsee 81,808 | oot | v | e | e 42,503 | .o | e 42,503 L | 09/03/2013.
655664 10 0 |NORDSTROM INC......ccooivmrirriririrrinenierisessessesesssssssssssssessessssessssssssssesssenes | cvsnenes 000 | oo 795,984 | 47.380 795,984 24,864 er(9,240) | v | s (9,240) L | 03/15/2011.
68389X 10 5 | ORACLE CORPORATION.......cutmrireemeiaerierieseseesssissessesssesssesssssssssssesssesssenss | rneenns [ [ 33,000.000 | ... ...1,560,240 | ......... 47.280 | ... ...1,560,240 23,760 .291,390 291,390 L | 03/15/2011.
688239 20 1 |OSHKOSH TRUCK CORP........ccvtimirireiriieinsisisesssisissssesssssssesssssssssesssssnss | aveeens N 13,900.000 | ...ccvvvnee 1,263,371 | ......... 90.890 | .ovvviirnne 1,263,371 | v 105,438 | e 12,093 .365,292 365,292 L | 12/23/2008.
690742 10 1 | OWENS CORNING INC.....c.oivuurirrmerierireisenssssiesiesssessssesssssssessesssessssssssssnns. | cvsenes 3,200.000 294,208 | ......... 91.940 294,208 | ...................40,896 | ...... 672 2,560 129,216 129,216 L | 03/26/2008.
693656 10 0 |PVH CORP.....ouiiiicccs s | svinnes | one | sevssien 6,300.000 | ..oocovvvcrinnn 864,423 | ....... 137.210 864,423 | .o 808425 | 945 295,911 295,911 L | 06/23/2011.
693718 10 8 |PACCAR INC.....cciviririciinniiceieriseiesiesiiesiesessesssssssssessesssessssssssssssssenins | sennne | ave | soennien 10,200.000 725,016 | ......... 71.080 12,240 16,218 | oo [ e, 73,236 [ coovvereriririnerierinenns | v 73,236 L | 02/05/2010.
717081 10 3 |PFIZER INC ..ottt essssissnseninenes | cvsneees [ [ 39,734.000 | ... ...1,439,165 | ........ 36.220 | .o 1,439,165 | oo 726,735 [ o 50,860 .148,605 148,605 L | 12/15/2009.
718546 10 4 |PHILLIPS BB........cvvierirrieisircierisisiensse st ssssessssssenssssanes | avsnenes I [ 26,500.000 | ..covevreenee 2,680,475 | ....... 101.150 72,345 .390,610 390,610 L | 05/01/2012.
741447 10 8 | T ROWE PRICE GROUP INC . 6,000.000 629,580 | ....... 104.930 13,680 178,020 178,020 L | 02/05/2010.
741503 40 3 |PRICELINE GROUP INC......ccooomiimirimiireiriniinsissiiesiesisssesssisssssesssesssssssssissssnss | cvseees B [ 1,000.000 | ..ccovvvrernc 1,737,740 |....1,737.740 .271,680 271,680 L | 03/15/2011.
742718 10 9 |PROCTER & GAMBLE CO.......ccoivimririiiriniieriesisiisssisesiesisesssssssssssessesssenens | cvienes I [ 56,911.000 | ..ovvvvnrenes 5,228,983 | ........ 91.880 155,839 443,906 443,906 L | 12/21/2015.
754730 10 9 |RAYMOND JAMES FINANCIAL INC......cvoueirrrinerieriesieissseisessensessssessssissssns | cvseees 100.000 8,930 | ........ 89.300 8,930 | v 1,721 88 | ot | e 2,003 | oo | s 2,003 L | 06/24/2008.
759351 60 4 |REINSURANCE GROUP OF AMERICA........cc.covvvmiviiiineiveriniiinenissiseiiissisenienes | cvivenes | eor | 2. 16,800,000 | ..............2,619,624 | ....... 155.930 30,576 505,680 505,680 L | 06/08/2011.
816851 10 9 | SEMPRAENERGY......ccciiriiririreriericenerisssrneniensssesssesssssesssesssssssssssssssnesns | evinenen | oee | erenerenn 13,800,000 | oo 1,475,496 | ... 106.920 44,471 L | 02/05/2010.
81762P 10 2 [SERVICENOW INC......ccvviiiiiniiiiieiiesissiessisisssssssssssiessssssssesssssssssssensessss | soneenes . ..1,668,992 | ....... 130.390 717,440 717,440 L | 06/23/2014.
844741 10 8 | SOUTHWEST AIRLINES........ccstvuiriirieririeieeinninerisessessssessensssesesssssssnensenssnes | coenene | ave | eoeeeens 40,300.000 2,637,635 65.450 18,135 629,083 629,083 L | 06/24/2015.
855244 10 9 | STARBUCKS CORP........ccouiurrririieiieisssessssissisesississesssssssssssssessssessessisssnsns | cvseees ] 48,800.000 | .....cccvevnee 2,802,584 | ....... 57.430 51,240 | oo | eeeireennerennn 93,208 [ i [ s 93,208 L | 02/05/2010.
863667 10 1 | STRYKER CORP......ccoeviiiririieriisiese et ssssnns | aveeses N 14,800.000 | .....coonee. 2,291,632 | ....... 154.840 25,160 518,444 L | 02/05/2010.
867652 40 6 | SUNPOWER CORP. . 29,700.000 250,371 8.430 L | 12/21/2011.
87165B 10 3 [ SYNCHRONY FINANCIAL.......coitiiriiirirniieiseisiesssieiressesnssssssssssessesssssssnsenns | snvenes [ 11,635.000 | ...coveirnnen 449,227 | ......... 38.610 6,516 L | 11/17/2015.
876030 10 7 | TAPESTRY INC....oivorieeirinirieriericesseisssie et enssssssessesssens | cvsnenes ] 15,200.000 672,29 | ........ 44.230 20,520 .139,992 139,992 L | 06/08/2011.
87612E 10 6 | TARGET CORPORATION.......coitiuuirirririiimeiseisssisssssessssesesssssssesssesssssssssssssssns | eeenas I [ 23,900.000 | ...............1,559,475 | ........ 65.250 43,976 .281,425 281,425 L | 03/27/2017.
87612G 10 1 | TARGA RESOURCES CORP 45,100.000 | ...............2,183,742 | ......... 48.420 .145,596 145,596 L | 12/20/2017.
89055F 10 3 |TOPBUILD CORP | .1,800.000 | ... 136,332 | ......... 75.740 | .... 136,332 A3 | s | s | s | s 72,252 | cooveeeeiieineiiesinenns | cvvieseinerienes 72,252 L | 07/01/2015.
89417E 10 9 | TRAVELERS COMPANIES INC........ccoouiiiriiniiiciieriinssiesiesieesssissiissinns | i I [ 18,000.000 | ....cocvvnee. 2,441,520 | ...... 135.640 | coovvrernenne 2,441,520 | oo 898,551 | ..vvvevrrrirrircirniins 50,940 .237,960 237,960 L | 02/05/2010.
90385D 10 7 |ULTIMATE SOFTWARE GROUP INC.......cccevrrimirierirrerensssesserieniessssensssesssnenes | ceevees 3,500.000 763,805 | ....... 218.230 .125,580 125,580 L | 10/26/2015.
907818 10 8 | UNION PACIFIC CORP......coriurirmiireiteriesiseisseissssessesesesssesssssessesssssssssinns | cvseees 23,200.000 3,111,120 | ....... 134.100 57,536 .705,744 705,744 L | 02/05/2010.
910047 10 9 |UNITED CONTINENTAL HOLDINGS.........cccovvumrririrerirniesrninsiiesinssienssenesssssnnes | wesenes | eve | wovenien 26,800.000 1,806,320 | ......... 67.400 | ..ccoeerrn 1,806,320 | oo 593,189 [ oo [ [ s | e (146,864) | ....oovvvverreerieriines | eervreierii (146,864) L | 06/08/2011.
91307C 10 2 |UNITED THERAPEUTICS CORP......ccostruerinerierierireisseissssesssessssessssssssssesssenes | cesenes [ [ 10,100.000 1,494,295 | ... 147.950 , . . 118,999 118,999 L | 12/20/2017.
91324P 10 2 [UNITEDHEALTH GRP INC....cooviririiiriiiiciseisieiissiesesssseessssssssssssessssssssensssine. | sneenes | e 31,300.000 6,900,398 220460 | ...ccoconn 6,900,398 | .....ccccouce. 1,321,571 | oo 89,988 1,891,146 | oo | e 1,891,146 L | 03/15/2011.
92242T 10 1 |VECTRUS INC...coeviuririiierieiierissisesiessssiseesssssse s sssessssssssssssssenssesssssssssnns. | cvsnenes 494.000 15,240 30.850 | .coovveriireninns 15,240 | coovevrceieireenne 7,006 | .ocvoevirireernerisnies | erreineriesiesssseesnnies | cereeisssseniessnessnnes | coessessesisens 3458 | oo | e 3,458 L | 09/29/2014.
92343V 10 4 |VERIZON COMMUNICATIONS INC......coosviieiiiiiiririinniisiiiesiesiesississsiissieenes | oo 8,770,501 52.930 | .coovrrior 8,770,501 384,838 ce(TAB65) [ oo | v (74,565) L | 03/15/2011.
92532F 10 0 | VERTEX PHARMACEUTICALS INC.......ccoovmirireriirinriirnrinenrerierirsenisesinesnenienes. | eviveres | eee | evrerenn 11,400,000 | covoiioiinns 1,708,404 ...1,708,404 .868,566 868,566 L | 03/15/2011.
92532W 10 3 | VERSUM MATERIALS INC......cvvturrirerimrireriesinesiesiseeeseesssssssssesssesessssssssssssnnns | neenns 149,508 149,508 . 593 [ e | e 38,631 | e | e 38,631 L | 10/03/2016.
92553P 20 1 [VIACOM INC CLASS B......ccvvivrrriiiieieierissiesissisississsssssiessssssssssssssssssssssenens | snsenes 231,075 231,075 1,500 6,000 | .oeovrieieeicininies | e (32,175) (32,175) L | 12/23/2008.
92826C 83 9 |VISAINC-CLASS A SHARES........... ..25,084,400 .25,084,400 151,800 7,920,000 .7,920,000 L | 06/08/2011.
929390U 10 6 |WEC ENERGY GROUP INC.......cooiiiiiciinciciicissiciesissiisissississssssisnnes | ceviin ....1,235,598 1,235,598 38,688 144,708 144,708 L | 09/26/2016.
931427 10 8 |WALGREENS BOOTS ALLIANGE..........covvirriririiierieriereseessssssessessesesseesssenns | cveenes ..2,941,110 62,775 [ v | e ..(410,670) ...(410,670) L | 03/15/2011.
95040Q 10 4 [WELLTOWER INC....ooiiiiiimiriieeiresieeiseesesssssssessesssseesssssssssssssessssessssissnsnns | aesines 752,486 752,486 41,064 ...(37,288) (37,288) L | 06/08/2011.
961450 10 5 [WESTROCK CO...couiirniirrircirsiieisesiieeississsissssssssesssesssssssssssssssssssessssssssnssnas | ansesns 2,600.000 164,346 ..164,346 4,238 32,344 L | 06/23/2011.
962166 10 4 |WEYERHAEUSER CO......ccooviiiririrrireereinesiesiesesessssissessssssessssesssssssssssssnss | cvseees ....13,920.000 490,819 ..490,819 17,400 71,966 L | 02/22/2016.
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963320 10 6 |WHIRLPOOL CORP........cccoovumrrirrirrireriniinerierissesssssssissssssessssessessnsesssssnssnsess | svvennen | aee | evvereennns 1,300,000 | covoeiircirnens 219,232 | ... 168.640 | .coovvvvcrinne 219,232 5,590 | civvurierireeineiseiiens | e (17,089) | .cvovvioireiveeireninns | e (17,069) L | 03/26/2012.
983134 10 7 |WYNN RESORTS LTD...c.ovvvirirrererinirnenienirneeseninsssensenesseessssssssssessesssssssennses | cvineees | ooe | evererenn10,000000 | covoiioiinns 1,685,900 | ....... 168.590 ...1,685,900 20,000 .820,800 820,800 L | 12/121/2015.
98419M 10 0 |XYLEMINC . 606,980 68.200 6,408 .166,252 166,252 L | 11/01/2011.
98978V 10 3 [ZOETIS INC....ooivieieicieieieieteete ettt sssssensesans | svnies . 956.000 68,870 402 L | 06/21/2013.
063671 10 1 | BANK OF MONTREAL.......ccooivimimriniiierienissesssisesssessesssesessessssssessesssesssseses. | cvsnenes A 6,197.000 495,884 16,967 L | 07/06/2011.
001103 12 6 |MYLAN LABORATORIES.......ccooiirreinirieiierereisssise s ssesisesesss e ssssssssssssnins | cvsneees C|........24,200.000 | ............... 1,023,902 L | 03/26/2008.
00B8WE 76 3 |LIBERTY GLOBAL PLC A....cevouiieriririiiieissisiiesiesesesissisesiessssssessssssssnins | cevvenes C 322,560 L | 02/05/2010.
00B8WE 7B 2 |LIBERTY GLOBAL PLC C....oourvrmirniimeireiieeiiesiseisseisssssssssessessssessssssssssssssenes | ansseee C | 0rrre9,000.000 | .ooooniinninnes 304,560 L | 03/04/2014.
00BLSO  9M 5 [PENTAIR PLC......cciiiiiiiinirinieieierissiesssssisss s sssssssssessssssssenssssssssssssessessssssessnss | sessenes Cl.enn4,558.000 | ..oooveeeee 321,886 . 6,290 , L | 10/01/2012.
00BTCO M7 3 [LIBERTY LILAC GROUPA... .|C 31,676 20.150 31,676 cer2,845) | e | e (2,845) L | 06/21/2016.
00BY7Q L6 4 |JOHNSON CONTROLS INTL PLC......ccovorririirrirniirneisessisssessesssisesssssssssssneens | oeeeees C 18,145,000 | ..ooovevnecnn. 691,506 | ......... 38110 | i 691,506 18,145 | oo [ e (55,887) | vvvvrerirerireriienins | e (55,887) L | 09/06/2016.
00BYID 54 4 |ALLERGAN PLC........oiiiiiiririeiininciineissiie st ssisssssessesssenss | coneenns C | .eenennd,684.000 | ..o 766,209 | ....... 163.580 | cooovvrvrcriras 766,209 13,115 | oo | e (217478) | covvovrreieris L | 10/01/2013.
806857 10 8 | SCHLUMBERGER LTD......couuiiuireiaerieriseseseesseise st ssssssssssessssnens | cvsneees C L | 06/08/2011.
999901 48 1 |BROADCOM LTD.....ovuuiiriiriiriieisesisesies st sssssssssesssssssssenas | svsenes C 3,159,870 256.900 ...3,159,870 59,163 .985,599 L | 02/02/2016.
G0450A 10 5 |ARCH CAPITAL GROUP LTD .|C 1,334,319 | 90.770 .1,334,319 . L | 02/05/2010.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)..........cooviiiiniriiiiiiinis v 273,359,960 XXX 111,733,990 | ..... 201,788 4,170,245 0 50,101,537 XXX XXX
9799999. Total - Common Stock . 273,359,960 XXX 111,733,990 | ..... 201,788 4,170,245 0 50,101,537 XXX XXX
9899999. Total Common and Preferred StOCK............c.cieivnrieiiiieieiisienienes 322,693,760 XXX 136,573,990 | ....oocvennee. 410,449 6,983,044 (U 52,022,337 XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total § value (included in Column 8) of all such issues §.......... 0.
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912828  2J 8 |US TREASURY NOTE 1.500% 07/15/20... 10/05/2017........ Barclays Capital..........c.oeereeeeiiieniieseereneenes 39,879,492 40,000,000

912828 2P 4 |US TREASURY NOTE 1.875% 07/31/22 10/17/2017.. Goldman Sachs... 49,783,203 .50,000,000

912828  2Q 2 |US TREASURY NOTE 1.500% 08/15/20... 09/05/2017. Credit SUISSE........c..riiiiriceissisesisnies 10,027,344 10,000,000

912828 2R 0 |US TREASURY NOTE 2.250% 08/15/27... 11/10/2017 Goldman Sachs... 24,708,008 25,000,000 ..137,568

912828 2W 9 |US TREASURY NOTE 1.875% 09/30/22 11/21/2017.. Various 49,619,141 .50,000,000 ..102,249

912828  3F 5 |US TREASURY NOTE 2.250% 11/15/27... 12/26/2017........ Various 27,568,349 28,000,000 ....37,355

912828 3G 3 |US TREASURY NOTE 1.750% 11/15/20... 12/06/2017........ Credit SUISSE........cvvreeeiceeeeee e 5,774,625 ...5,800,000 5,888

912828  3H 1 |US TREASURY NOTE 1.750% 11/30/19... 11/30/2017........ Goldman Sachs... 24,982,422 .25,000,000

912828  3J 7 |USTREASURY NOTE 2.125% 11/30/24 12/22/2017....... VAMIOUS. ..o 64,100,391 | .ooovoiicrea 65,000,000

912828 3L 2 |US TREASURY NOTE 1.875% 12/15/20... 12/29/2017........ Goldman Sachs... 26,415,020 26,500,000

912828  F6 2 |US TREASURY NOTE 1.500% 10/31/19... 11/27/2017....... Goldman Sachs... 14,928,516 | ... 15,000,000 | .

912828 M8 0 |US TREASURY NOTE  2.000% 11/30/22.........ccorvverriirninrienirereeenirenes 12/27/12017........ VAIOUS. ..ot 73,843,557 | oo 74,500,000 | ..o 81,648

912828 N8 9 |US TREASURY NOTE 1.375% 01/31/21... 02/24/2017........ Barclays Capital 4,943,750 ...5,000,000 5,128

912828 U8 1 |US TREASURY NOTE 2.000% 12/31/21... 03/28/2017........ Various 20,112,891 .20,000,000 33,149

912828 W8 9 |US TREASURY NOTE 1.875% 03/31/22 05/12/2017........ VAHOUS. ... 35,029,688 | ....coorererieiriereiene 35,000,000

912828 X4 7 |US TREASURY NOTE 1.875% 04/30/22... 07/24/2017........ Various 40,951,414 140,800,000

912828 X9 6 |US TREASURY NOTE 1.500% 05/15/20... 06/26/2017........ Barclays Capital 4,002,344 . ...4,000,000

0599999.  Total - BONAS = U.S. GOVEIMMENL.........c.cvuiveiiritieeiietieeitesiiseteseessetseessesessessssessesssssssesssssessssessessessssessessessnss  essssessessessssessesssssesessessesssssssesssssessssessessessssesssssessssessessesesessessesnsensessesssssnsassessesnes ..516,670,155 | oo 519,600,000
Bonds - U.S. Special e and Special A

130320 LV 8 [CAHLTHFACS 5.000% 02/01/26........coovvurermriieriririrciririrenns 03/15/2017........ Citigroup........ 1,161,280 | oo 1,000,000

130320 LW 6 [CAHLTHFACS 5.000% 02/01/27.......ccovvvmrrmirireririeirnriinrins 03/15/2017........ Citigroup........ 1,167,690 | oo 1,000,000

20775B  VQ 6 |CONN ST HSG FIN AUTH HSG MTG 04/20/2017........ Goldman Sachs... 8,715,000 ...8,715,000 26,259

20775C QR 8 | CONNECTICUT ST HSG FIN AUTH HS . 02/16/2017........ Bank of America Corp 1,235,000 . ...1,235,000

20775C QS 6 | CONNECTICUT ST HSG FIN AUTHHS......c.cvvevriririnene 02/16/2017........ Bank of America Corp 1,390,000 | .o 1,390,000

20775C QT 4 | CONNECTICUT ST HSG FIN AUTH HS... 02/16/2017........ Bank of America Corp 1,000,000 ...1,000,000

20775C QU 1 |CONNECTICUT ST HSG FIN AUTH HS... 02/16/2017........ Bank of America Corp 760,000 760,000

20775C  QV 9 | CONNECTICUT ST HSG FIN AUTH HS 02/16/2017........ Bank of America Corp 770,000 | oo 770,000

20775C QW 7 |CONNECTICUT ST HSG FIN AUTH HS... 02/16/2017........ Bank of America Corp 1,145,000 ...1,145,000

20775C QX 5 |CONNECTICUT ST HSG FIN AUTH HS... 02/16/2017........ Bank of America Corp 820,000 820,000

3137FC UM 7 |FHMS 2017-K070 X110 0.327% 11/25/27. 12/01/2017 Bank of America Corp 3,449,036 11,731

60637B NS 5 |MISSOURI ST HSG DEV COMMN.... 05/17/2017.. Various 3,666,734

708796 4R 5 | PENNSYLVANIA HSG FIN 4.000% 10/01/46. 01/11/2017. Royal Bank of Canada 6,499,879

3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. ... ....urvsuiesersssersstesssisaessessseesssasesasesssssses | estsesssasssasssseesseesssees et s E o811kttt 31779619 | oo 27,330,000 | oo 37,990
Bonds - Industrial and Mi:

00192M  AA 7 |ARIFL2017-A A1 1.250% 06/15/18.......cccvvvvrrvrrnen. 05/16/2017........ JP Morgan Securities INC...........creirmiveneieierseesneieeeeienes 7,840,556 | ..o 7,840,556

00206R  DP 4 |AT&T CORP 3.800% 03/01/24......... 01/31/2017. Citigroup........ 9,993,600 10,000,000

00206R  EL 2 |AT&T CORP 3.400% 08/14/24......... 07/27/2017.. JP Morgan Securities Inc.. 24,958,000 .25,000,000

002824  BK 5 |ABBOTT LABORATORIES 2.800% 09/15/20.........cccrvvrvrvrererrernnns 03/20/2017........ Citigroup........ 10,103,200 10,000,000 3,889

00507V AE 9 |ACTIVISION BLIZZARD INC 08/23/2017........ Bank of America Corp 9,086,795 28,422,000 | ..o 141,081

03065F  AB 8 |[AMCAR 2017-1 A2A  1.510% 05/18/20 02/13/2017........ JP Morgan Securities INC...........cureiriveeniieierseeneiseseienes 2,964,900 . ...2,965,144

032095 AF 8 |AMPHENOL CORP  2.200% 04/01/20.........cccovvrvreremririrnrnnirenes 09/07/2017........ WEllS Fargo BanK...........ccocuvriiiiiiiiciseieeiseeseseseeseessesesesenes 2,707,889 | ..o ,690,000 25,645

035242 AL 0 |ANHEUSER-BUSCH INBEV FIN 06/13/2017........ Bank of America Corp 15,481,300 .15,000,000 ..184,708

037389 AW 3 |AON CORP 5.000% 09/30/20 08/11/2017........ BB&T Capital MArkELS..........cvvuiviriireiiiicieniese st 2,439,663 . ...2,250,000 ....42,028

052769 AE 6 |AUTODESKINC 3.500% 06/15/27.............. 06/05/2017........ Citigroup........ 9,937,200 | oo 10,000,000

056083  AJ 7 |BXP2017-GM C  3.425% 06/13/39.......cccvvvmiririirirriinirirciienes 06/21/2017........ Morgan Stanley............c.ocuiiiiinrinriiniisis s 25,040,608 25,000,000 ....68,972

11134L  AE 9 |BROADCOM CRP - CAYMN Fl.....cootviiieriiierniireineeereeseisesessseeesssesseseneenes 10/10/2017........ Citigroup........ 10,336,500 10,000,000 ....87,604
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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
125282  AA 1 |CGDBB 2017-BIOC A 2.267% 07/15/28........covvvcririrererrrierineis 08/03/2017........ Citigroup........ 20,000,000 | .oovvorreririreriereniennes 20,000,000
125282 AL 7 |CGDBB 2017-BIOCD 3.077% 07/15/28 08/03/2017........ Citigroup........ 25,936,000 25,936,000
125283 AA 9 |CGDB2017-BIOA 2.227% 05/15/30 07/18/2017.. Citigroup........ 17,545,625 .17,500,000
12637B  AA 9 |CNH2017-BA1 1.300% 08/15/18 07/18/2017. Bank of America Corp 12,052,182 12,052,182
13974L  AC 2 | AFIN 2015-4 A3 1.830% 03/20/20. 01/11/2017. Goldman Sachs... 10,029,688 10,000,000 | cooovvvveerriiiersseeriinen 13,725
14149Y  BF 4 |CARDINAL HEALTH INC 2.616% 06/15/22 06/01/2017.. Wells Fargo Bank 15,000,000 .15,000,000
14314W  AA 9 |CARMX2017-3 A1 1.350% 08/15/18. 07/18/2017........ Bank of America Corp 5,081,501
151020 AQ 7 |CELGENE CORP 2.875% 08/15/20 04/19/2017........ Toronto Dominion.. 4,159,760 ...4,075,000 22,455
165183  AA 2 |CFII 2016-1A A1 2.110% 03/15/28. 10/17/2017........ Toronto Dominion.. 18,553,132 18,512,037 | oo 24,763
17121F  AC 8 | CCART 2015-BA A3 1.910% 03/16/20. 08/29/2017........ Toronto DOMINION..........cveevreiirieieireeeeee e 2,154,377 | e 2,150,764 | oo 1,826
17305E  FU 4 |CCCIT 2014-A8 A8  1.730% 04/09/20. 04/06/2017........ Citigroup........ 8,824,750 ...8,800,000 846
194204  AA 1 |CASL2017A A1 2.978% 11/26/46 07/11/2017........ Barclays Capital............ccuueimiineeieriiniienierienes 4,883,210 . ...4,883,210
21036P  AH 1 | CONSTELLATION BRANDS INC 04/17/2017........ VAIOUS. ..ot 11,451,200 | oo 10,000,000 | cvooveurerrierrereirereeieeeenis 280,833
233050 AG 7 |DBUBS 2017-BRBKC 3.530% 10/10/34 10/12/2017........ Deutsche Bank 25,325,882 .25,000,000 | ..o 60,783
233062 AA 6 |DBCG2017-BBGA 2.177% 06/15/34.... 06/14/2017........ Deutsche Bank 7,000,000 . ...7,000,000
247020  AB 5 |DEFT 2017-2 A2A  1.970% 02/24/20.........ccoovvorivirnirerricinrirnne 10/17/2017........ WEllS Fargo Bank...........cc.cvureiuriiiceiiiciesieessesssiseeenisescssssenenes 9,999,778 | oo 10,000,000
27035B  AB 3 |EARN 2017-AA2 2.650% 01/25/41 05/18/2017........ Goldman Sachs... 9,299,735 ...9,302,052
29373E  AA 5 |EFF2017-3 A1 1.500% 10/20/18 10/17/12017........ Royal Bank of Canada 19,581,112 19,581,112
336158  AK 6 |FIRST REPUBLIC BANK  2.500% 06/06/22............ccoocorvnre 05/30/2017........ Bank of America Corp 8,992,440 | ...coviiiica 9,000,000
35802X AH 6 |FRESENIUS MED CARE Il 4.125% 10/15/20..........coovvvvirevinirernineinns 07/06/2017........ WEellS Fargo BanK............cocuvieiiiieiicineeseesessseessesssseseenes 10,362,500 10,000,000 ....98,542
35804G  AK 4 |FRESENIUS US FINANCE Il........ 10/19/2017........ VAHOUS. ... 11,315,180 10,658,000 ....38,492
36253X AN 5 |GSMS 2017-500KE  2.977% 07/15/32........ccnvvenrvvnrr 09/11/2017........ VaMIOUS. ..o 9,692,167 | ..o 9,689,000 3,701
37045V AD 2 | GENERAL MOTORS CO 3.500% 10/02/18, 02/27/2017........ VAHOUS. ..ot 10,540,243 210,300,000 | ..ooerereieiereeeenie 146,174
37331IN AB 7 | GEORGIA-PACIFIC LLC  5.400% 11/01/20 e 09/05/2017........ Wells Fargo Bank...........cceueuiiniiieiniiniiiecnisseesissseseisesssesensens 3,444,866 . ...3,128,000 59,119
3733IN AF 8 | GEORGIA-PACIFIC LLC  2.539% 11/15/19.......cumiiireriniiririrerseiseienseeeseesenssne e sessesessnnenes 08/24/12017........ US BanK......cooeeerieecieieseieesssesenseseneenes 4,556,250 | .oovveiieieeeean 4,500,000 33,007
38013B  AB 6 |GMALT 2017-3 A2A  1.720% 01/21/20, 09/12/2017........ JP Morgan Securities INC...........cureirmiiceniiireineiereeiseseienes 6,749,608
39154T  AH 1 |GALC 2017-1 A2 1.720% 04/22/19, . 02/07/2017........ Bank of America Corp 2,708,558 . ...2,708,852
43813F  AB 9 [HAROT 2017-4 A2 1.800% 01/21/20.......coveerirrrcririrererriirernnies 11/222017........ Barclays Capital...........coceeirreeeniieierncscirererineines 13,999,136 | ..o 14,000,000
44891Q AB 8 |HALST 2017-C A2A  1.890% 03/16/20.... 11/07/2017........ Barclays Capital..........ccoeernreeeiineniieseereniseenes 6,999,451
50076Q AX 4 |KRAFT FOODS INC 6.125% 08/23/18... 08/08/2017........ Goldman Sachs... 6,579,693 180,104
518887 AA 2 |DRB2017-B ATFX 1.630% 08/25/42.. 07/26/2017. Bank of America Corp 1,325,604
518887 AC 8 |DRB2017-B BFX 3.020% 08/25/42.... 07/26/2017.. Bank of America Corp 1,345,998 ,346,000
579780 AM 9 |MCCORMICK & CO INC  3.150% 08/15/24.........ccoveririiriiriireiniicissiessiee s siesseseenes 08/09/2017. Bank of America Corp 9,993,700 .10,000,000
58769D  AB 6 |MBALT 2017-A A2A  1.530% 08/15/19.......ccrvvrvrrvririrererineir 04/19/2017. JP Morgan Securities INC..........erriiirmrieiniieierssiessisesnsenns 46,939,240 146,939,287
60871R  AM 2 | MOLSON COORS BREWING CO........ 03/06/2017.. Citigroup........ 4,997,050
654747  AB 0 |NAROT 2017-A A2A  1.470% 01/15/20.......covvermvrrrirrnrireiririrninns 03/22/2017. Bank of America Corp 5,497,412
654770  AC 4 |NAROT 2015-A A3 1.050% 10/15/19 01/25/2017. Goldman Sachs... 540,993 541,882 237
65478H  AB 4 |NAROT 2017-C A2A  1.890% 10/15/2! 12/06/2017.. Wells Fargo Bank 11,749,079 .11,750,000
65479B  AD 2 [NALT 2017-B A3 2.050% 09/15/20 10/03/2017........ Citigroup........ 15,497,292 15,500,000
741503 AW 6 |PRICELINE GROUP INC  3.650% 03/15/25... 09/15/2017........ VAMOUS. ..ot 9,415,151 ...9,145,000
756109 AM 6 |REALTY INCOME CORP 2.000% 01/31/18... 01/27/2017........ MATKEEAXESS. .....eo ettt bbbt nnen 5,018,700 . ...5,000,000
772739 AJ 7 |ROCK-TENN CO  4.450% 03/01/19......cvvvvvirrireirrirernisrienieines 08/28/2017........ BB&T Capital Markets.............ccuvuiiireiiiiieneese s 1,554,510 | oo ,500,000
784419  AE 3 |SLCLT 2006-A A5 1.529% 07/15/36... 08/10/2017........ VAHOUS. ... 4,324,203 ...4,324,530
78443C  AM 6 | SLMA 2003-B A2 1.988% 03/15/22.... 10/05/2017........ Goldman Sachs... 138,169 138,132 318
80285A  AG 0 [SRT2017-A A3 2.220% 01/20/21......ooeviircrrrerernrirereeieeeneenes 11/14/2017........ JP Morgan Securities INC...........ccuvreevmiiereriereisrieseereeeeienes 19,496,129 | oo 19,500,000
80285E  AD 9 |SDART 2016-1A3  1.620% 03/16/20........c.covvvrerirerinririinriirciiens 02/01/2017........ Goldman Sachs... 1,342,804 | ..o 1,340,918 472
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89231R  AD 6 |TAOT 2014-B A4 1.310% 09/16/19.......cvvrevcererrrcrrerirnne 01/25/2017........ Citigroup........ 1,539,605 | ..o 1,639,244 840
89231T  AD 2 |TAOT 2015-C A3 1.340% 06/17/19.... 01/20/2017........ Bank of Montreal 470,854 470,818 175
92348R  AD 0 |VZOT 2017-3AC  2.530% 04/20/22 10/11/2017.. Merrill Lynch 19,997,710 .20,000,000
931427 AA 6 | WALGREENS BOOTS ALLIANCE.... 06/02/2017........ Bank of America Corp 2,741,688
963280 AZ 7 |WHLS 2017-1A A2 1.880% 04/20/26..........cocovrvvrvirrrniirens 10/25/2017....... Various 9,839,220
98161T  AA 3 |WOART 2017-B A1 1.280% 08/15/18, 07/25/2017.. Barclays Capital.........cc..ccocoerveerverrrerennn. 5,354,731
01626P  AJ 5 | ALIMENTATION COUCHE-TARD......cccsvuermiriiriiseniereisssiessessssesensssenes A 08/09/2017........ Various 14,020,430
136452 AD 1 |CPART 2017-1A A3 2.050% 03/19/21.... A 10/04/2017........ Bank of Montreal 8,500,000
136452 AE 9 |CPART 2017-1A A4 2.286% 01/19/22.... A 10/04/2017........ Bank of Montreal 7,000,000
902133 AN 7 | TYCO ELECTRONICS GROUP SA.......cociiiiiiiiiiiiniiisisssiseisisssesenisnsssesenssnnenes D 03/07/2017........ Toronto DOMINION......ccvveireiiiieisies s 4,995,910
3899999. Total - Bonds - Industrial and Miscellaneous.. ...667,344,417 ...661,290,009
8399997, TOtAl - BONMS = P 3. ..t 80808808 e0e_ HE 408 E e E 08 E 0 E 8 HE e E R0 E L8 e EE R Enes st E ettt | srienineia 1,215,794,191 1,208,220,009
8399998. Total - Bonds = SUMMANY EM fTOM PAIt 5.ttt es e se et sesees e et ense | efeteeseeseeeEseseeaeeseseeEee 1o e eEoeEeEA e seEee8 421 e e e eeE e eAeE e s R eEE e e A E e A et et ee s ee et ...335,953,035 | oo 332,704,488
8399999, TOAl = BOMAS. ... rtuteterittissssstt sttt ess st s 8188108888888 8818148 E 88088880840 E 8ok e £E1e8EHeE LR oL L LR R R L8 E Lo E L E LR L E L L L L E e E LR E R LR L LR R LR LR R f L E L E R L8R LR R LR LR Rt EeeienteeE ettt ettt | srienianena 1,551,747,226 | oo 1,540,924,497
Common Stocks - Industrial and Miscell
002824 10 0 |ABBOTT LABORATORIES........ccoosiuiiriiieiinieiesinsiesesissisesiseseessssiessesinsene 09/26/2017........ State Street Bank...........ccocvieiriiriinine e 25,845.000 1,181,222 XXX
016255 10 1 |ALIGN TECHNOLOGY INC...... 06/19/2017........ State Street Bank.. 3,600.000 541,137 XXX
04010L 10 3 |ARES CAPITAL CORP......cccvermrnrunne 01/04/2017........ State Street Bank.. 23,425.000 384,639 XXX
09215C 10 5 | BLACK KNIGHT INC...ovuuiiriririicieritisiesieissisie sttt ssssssasssssnnsns | nevsssnssanens 10/02/2017........ Spin Off..ocvvvviinee 11.000 154 XXX
13765N 10 7 | CANNAE HOLDINGS INC... 11/20/2017........ Tax Free Exchange... 12.000 79 XXX
23283R 10 0 | CYRUSONE INC......cceiiiiiiiieiiiiceeiiciesiescsssiese st 03/27/2017........ State Street Bank: 8,700.000 437,471 XXX
26078 10 0 |DOWDUPONT INC......ccovvrumrrmrrirerirerirrnnne 09/01/2017........ Tax Free EXChange........cc.cccovvvviviviniieiinisieiinnns 36,921.000 891,245 XXX
337932 10 7 |FIRSTENERGY CORPORATION 09/26/2017........ State Street Bank.. 15,800.000 487,364 XXX
436106 10 8 |HOLLYFRONTIER CORP..... 12/20/2017........ State Street Bank.. 22,300.000 1,085,147 XXX
53223X 10 7 |LIFE STORAGE INC...... 06/19/2017........ State Street Bank..........cccovvveeiirrceinceeeeenes 5,600.000 419,811 XXX
60871R 20 9 |MOLSON COORS BREWING CO........ 12/20/2017........ State Street Bank.. 26,200.000 2,107,258 XXX
87612E 10 6 | TARGET CORPORATION........ciiiuriiirimrimriieiiesiiesiesissisesessssessessssses s st essssssesssenenes | sovenssenesinens 03/27/2017........ State Street Bank.. 23,900.000 1,278,050 XXX
87612G 10 1 | TARGA RESOURCES CORP.......ccvvuuiirircriiitierineierissieresisseesisnees 12/20/2017........ State Street Bank...........ccocvvieiiriininiercee 45,100.000 2,038,146 XXX
91307C 10 2 |UNITED THERAPEUTICS CORP........cccovvmmrinrirnrinisianienes 12/20/2017........ State Street Bank: 10,100.000 1,375,296 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous 12,227,019 XXX 0
9799997. Total - Common Stocks - Part 3.............c.cccoeveveririnnnnnne 12,227,019 XXX ] 0
9799998. Total - Common Stocks - Summary Item from Part 5.. 600,453 XXX
9799999. Total - Common Stocks........................ 12,827,472 XXX ] 0
9899999. Total - Preferred and Common Stocks........ 12,827,472 XX ] 0
9999999. Total - Bonds, Preferred and Common Stocks 1,564,574,698 XXX
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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 | inB./A.C.V. | Changein | 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
912828 S4 3 |US TREASURY NOTE  0.750% 07/15/19.. [ 1211412017, | VAIOUS. .o | 19,691,992 | .....20,000,000 | ..... 19,988,281 | ......... 19,989,906 3,554 | covooeeeeeeeens | oo 19,993,460 | .....oovvvveee. .(301,468) | ......(301,468) | .....204,976 | 07/15/2019.
912828 T6 7 |US TREASURY NOTE  1.250% 10/31/21.. - 12/27/2017.| Goldman Sachs 48,407,813 | .....50,000,000 | ....49,182,617 | ........ 49,202,866 | .vvvvvvrvecccccis | 10reee 158,217 | oo | o, 158,217 | voveeereseeeccs | oo 49,361,083 | (953,271 | .....(953,271) | .....735,999 | 10/31/2021.
912828 T9 1 |USTREASURY NOTE  1.625% 10/31/23.. -1 02/15/2017. | Various 14,436,719 | ..... 15,000,000 | ... 14,569,336 | ......... 14,576,264 07,0 J P 14,583,283 |.... | .(146,565) | ......(146,565) | ....... 74,716 | 10/31/2023.
912828 U3 2 |US TREASURY NOTE  1.000% 11/15/19.. <[ 12/1512017.| GoldMan SACNS.........ooovsevveeessvvensec | 4,920,313 | ....... 5,000,000 | ....... 4,978,125 | .......... 4,979,042 L I NS IO 4,985,984 | ...ooovvvvereer | o (65,671) | ........ (65,671)] ...... 54,558 | 11/15/2019.
912828 U6 5 |US TREASURY NOTE  1.750% 11/30/21.. | 02110/2017. | Credit SUISSe......covvsvvvvssvvessveesssoessnn | 24,859,375 | .....25,000,000 | .....24,966,652 | ........ 24,967,073 (LI Y 24,967,734 .| ...(108,359) | ......(108,359) | ....... 90,144 | 11/30/2021.
0599999. Total - Bonds - U.S. GOVEMMENL...........oiiimriiiisiiiisiisiiniis e ...112,316,212 |....115,000,000 |....113,685,011 | ....... 113,715,151 | cocovvv) 0 .. 176,393 | .............. 0 [ 176,393 | ..ooovvcenann 0. 113,891,544 0 ].(1,575,334) | ...(1,575,334) | ..1,160,393 XXX
Bonds - U.S. Special Revenue and Special Assessment
20775B N8 5 |CONN ST HSG FIN AUTH HSG MTG.........cccco00.e. .. | 12121/2017. | Redemption ~ 100.0000..........cvvvvvvvwens [ 1,860,000 | ....... 1,860,000 | ....... 1,979,951 | oo, 1,928443 | oovvvooecerins | oo (68,443) | oo [ e ({5 R7%) ) IS I 1,860,000 | covoovuevveerrs | correrermsnnnneens | cerreeeneensnns 0 [ 49,833 | 11/15/2032.
20775C EM 2 | CONNECTICUT ST HSG FIN AUTH HS - 12/21/2017. | Redemption  100.0000.. 330,000 330,000 | ......... 353,133 | oo 349,949 | ..ooovvovvceen [ e (19,949) | coovvocccvcres | e (19,949) | oovvecveeerec | coeeeeie 330,000 [ .eoovoeescveenes e | e [ e 10,503 | 05/15/2039.
20775F  CG 0 | CONNECTICUT ST HSG FIN AUTH SF .| 12/01/2017. | Redemption  100.0000.. e I I, 705,000 | .......... 705,000 | ......... 742,562 722597 | | K417 A D KA 370 ) S B 705,000 | .vvvovvvvvvvvvvvnns | csmrmsmmmmnnnenns | o0 [ v 23,400 | 06/01/2026.
3137AA  4X 8 |FHMS 2011-K013 X110  0.545% 01/25/21... (1200172017, | PYGOWN. .o | | 264,497 | oo 115,141 | il [CRERTE]) I TCRER X)) FSS ISITN DN ISR SO | 20,200 | 01/25/2021.
3137AD  TK 3 |FHMS 2011-K014 X110  1.182% 04/25/21 (1200172017 | PAYOWN...esvesssneesssi | e | oo | e 295503 | oo 148,166 | .oovvovvveeerererens | e (148,166) | ...ovvvvvverereres [ e (148,166) | oo | coveseseeesessesseesessssies | eevevesssvsssnsenns | cnmmmmmsmnesnnnns | o0 [ e 23,766 | 04/25/2021.
3137AK KD 2 |FHMS 2012-K705 X110 1.705% 09/25/18......... o [ 1200172017, | PRYGOWN. .o | | 248233 | .. 61,627 | vooovoeereers | e (RF720) S B (G720 N FORIE DORSTITNS DYSSTTTOTIION DOROOTTTITN IVPROOOOY ) B BN 25,526 | 09/25/2018.
3137AL  6W 4 |FHMS 2012-K706 X110  1.547% 10/25/18 (1200172017, | PYJOWN. .o || 107472 | .. 28.837 (28,837) | oo | o X570 1 TS DAV ITE BRSNS BN | B B 10,866 | 10/25/2018.
3137B1 BT 8 |FHMS 2013-K026 X110 1.014% 11/25/22 .12/01/2017. | Paydown o AT0,776 116,520 n(116,520) | . ) 11/25/2022.
3137B6 ZN 4 |FHMS 2014-K714 X110  0.682% 10/25/20 <[ 1200112017, | PaydowN...ccccoccovvsvvvnsssscvnnssssenrnssss | b | 223,736 121,208 | ... | e (121,208) ) 10/25/2020.
3137B7 N2 1 |FHMS 2014-K036 X110  0.763% 10/25/23 . 12101/2017. | Paydown 235,024 | 1o 168179 | | (168,179) ) 10/25/2023.
31392C MS 0 [FNW2002-W12A 7.500% 02/25/42.................. o [ 1200172017, | PRYJOWN. .o | | 6341 | o 6,341 6,664 | 6410 | (69) ) 02/25/2042.
45506A EK 3 |INDIANA ST HSG & CMNTY DEV . 12/01/2017. | Redemption ~ 100.0000.. 735,000 | ....... 735,000 | ........ 790,529 | oo 762,408 | oo | o (27,406) ) 12/01/2027.
47770V AR 1 |JOBSOHIO BEVERAGE SYS STWD LIQ .. | | 01/01/2017. | Maturity...........ccovvvvens 110,000,000 | ..... 10,000,000 | ..... 10,000,000 01/01/2017.
57587A HY 7 |MASSACHUSETTS STHSG 4.000% 06/01/39.. |.. | 09/01/2017. | Redemption  100.0000.. 785,000 | oo 785,000 | ... 841,363 43,445) 06/01/2039.
60416Q FS 8 |MINNESOTASTHSG FINAGY...........ooovccrrreceee. .| 12/01/2017. | Redemption ~ 100.0000.. 360,000 | ... 360,000 | ....... 384,433 | oo 370376 | oo | (10,376) 07/01/2035.
60637B DV 9 |MISSOURI ST HSG DEV COMMN...................... .| 12/01/2017. | Redemption ~ 100.0000.. 750,000 | o...... 750,000 | ......... 824,895 | oo 800,258 | oo | (50,258) 11/01/2041.
644690 JD 4 [NEW HAMPSHIRE STHSG 6.750% 07/01/39... | .. | 03/01/2017. | Redemption  100.0000.. 30,000 30,000 | oo 31,500 07/01/2039.
647200 PY 4 |NEW MEXICOMTG FINAGY.....cccosvvvrirnrircri .1 01/01/2017.| Call  100.0000........... 05,000 905,000 975,138 07/01/2038.
649883 H6 5 |NEW YORK ST MTGE AGY HOMEOWNER......... .| 12/21/2017. | Redemption ~ 100.0000.. 1,385,000 | ...... 1,385,000 | ...... 1,463,903 | oo 1,484.353 | oo | o (59,353 | (59,353) | oo i 10/01/2035.
658909 BF 2 |NORTH DAKOTA STHSG FINAGY............ooeeeee. ..| 07/01/2017. | Redemption ~ 100.0000.. 145,000 | oo 145,000 | oo 153477 (3,003) e 145,000 07/01/2041.
658909 KZ 8 |NORTH DAKOTA ST HSG FIN AGY... -107/01/2017.| Redemption  100.0000.....c..cccccmvcevcc | | 1,000,000 | ...... 1,000,000 | ....... 1,089,720 | 1ovrrsec0 1,079,057 | oo | eeeeeeed(79057) [ e | e TECT0L0 ) P— eerennn1,000,000 01/01/2047.
83756C AM 7 |SOUTH DAKOTA HSG DEV AUTH. .| 12/07/2017. | Redemption ~ 100.0000.. 615,000 | ..o 615,000 | ... 658,007 | oo 640.808 | oo | o (25,808) | oo (25,808) | oovorerre . 05/01/2031.
882756 2H 1 | TEXAS ST PUB FIN AUTH REV. | 071012017, | MAUIY.....ooooevviveennssssesensviiiisssssss | 7,500,000 | ....... 7,500,000 | ....... 8,139,150 | vrvvreers. 7,500,000 | oo | oo, 0 07/01/2017.
915137 T6 0 |UNIVERSITY TEXREVS 1.620% 08/01/34........ ..| 08/01/2017. | Redemption ~ 100.0000.........covvvevcceerecs | f 155,000 | oo 155,000 | ... 155,000 | v 455,000 [ oo oo 0 08/01/2034.
93978T LQ 0 |WASHINGTON STHSG  4.400% 06/01/40......... .| 12/01/2017. | Redemption ~ 100.0000.. o i 145,000 | oo 145,000 | oo 149495 | ... 146268 | o | (1,268) (1,268) STOOOOOOOO V.11 1 o [ NSO IR ISR | B DU 4,730 | 06/01/2040.
93978T VD 8 |WASHINGTON STHSG  3.500% 12/01/46......... .| 12/01/2017. | Redemption  100.0000...........ccceceeereree . . 600,000 | ........ 600,000 | ........ 634,530 o | [RRIALS)) [ p— (CRAL)) P— coorererereeB00,000 | oo [ ovveessreeseeennes | sossssssssnsnnnnns0 | oo 15,415 | 12/01/2046.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES............ .cccuuvuiuuiuiiiiiiiiiiiiiiisiiisisisisisisisisssssssssssssssssssssssssesssssssssssssssnneies | 28,011,341 | ..... 28,011,341 | ..... 30,918,691 | ........29,222,433 | ...ccoooveann.. 0]..(1,201,218) | ..oovovvvevenas 0 ... (1,201,218) 0].....28,021,215 | cccoooerrn0 | (9,874) | ..........(9,874) | ... 830,456 XXX
Bonds - Industrial and Miscellaneous
00192C AB 7 |ARIFL2016-AA2 1.820% 07/15/24.. <[ 1211512017 | PAYOWN. ..o | 1,216,228 | ...... 1,216,228 | ... 1,216,136 | oo 1,216,180 | ....... 48 L TN Y I LIV TcT22 N RN DOTN VN | B B 11,522 | 07/15/2024.
00287Y AU 3 |ABBVIEINC 2.300% 05/14/21 |-+ | O4I27/2017. | TOrONKO DOMINION.....oeovrvrrs . N 4,969,800 | ....... 5,000,000 | ....... 4,991,300 4992289 | ...... 605 605 | oovreereoe | e 4,992,894 | ..o | (23,094) | ........(23,004) | ... 53,667 | 05/14/2021.
02007C  AB 8 |ALLYA2016-1 A2A  1.200% 08/15/18................. [ 08/15/2017. | PAYOWN....cccoccvvvvvvvensssivnnsssvnenss | 4810978 | ....... 4,810,978 | ...... 4,810,678 4,810,891 | ..... 87 720 I W STORTZ: TN R Y N | I DO 18,890 | 08/15/2018.
025816 AX 7 | AMERICAN EXPRESS CO  6.150% 08/28/17..... | .. | 08/28/2017. | Maturity . N 5,000,000 | ... 5,000,000 | ....... 4,987,100 1,619 [ | e 5,000,000 0N SO N 1 I O 307,500 | 08/28/2017.
03523T BP 2 |ANHEUSER-BUSCH INBEV WORLDWIDE......... | 06/12/2017. | Bank of America COrp.............ccccvvsccve . .| .....10,008,000 | ..... 10,000,000 | .....10,319,900 | .. (23,292) | covvoeeccreeees | oo 10,273,666 |.... | ..(265,666) | ......(265,666) | .....229,167 | 07/15/2022.
035242 AA 4 | ANHEUSER-BUSCH INBEV FIN.........ccooorvrvvurnnnecs <+ | 0912612017, | VAITOUS...vvvvvvveseerrevennnssssssssesssssesssssns | 10,057,350 | ..... 10,000,000 | ..... 10,199,500 | ......... 10,190,318 | ....... (2 X0[0) ) IR B [P X 01 10) ) IS I 10,168,308 |.....ccooovvvvvree. ..(110,958) | ...... (110,958) | .....313,542 | 01/17/2023.
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035248 AE 6 | ANHEUSER-BUSCH INBEV FIN........ccocoooocciiiricc .| 06/13/2017. | Bank of America COrp.............cccocveverereres 5,255,100 | ...... 5,000,000 | ....... 5,408,300 5,387,222 | cooooooeeeeeeeins | v (23,079) [ oo | e (23,079) [ covovorerererereiess | o 5,364,143 [...(109,043) | ...... (109,043) | .....161,875 | 02/01/2024.
04032Y AB 5 |ARIFL2015-AA2 1.110% 11/15/18 o | 12MB12017. | PaYAOWN. .o | 3,809,547 | ... 3,809,547 | ... 3,809,079 3,809,398 |...... 149 149 | voovveveeeseis | v 3,809,547 11/15/2018.
053332 AP 7 |AUTOZONEINC 3.125% 07/15/23... .| 07/11/2017. | JP Morgan Securities Inc.. 3,139,156 | ... 3,125,000 | ... 3,129,889 3,129,001 |...... (315) (315) | oo | e 3,128,776 07/15/2023.
055236 AJ 0 |BAMLL2016-ISQC 3.727% 08/14/34... - 10/31/2017. | Credit Suisse N 8,111,563 | ....... 8,000,000 | ...... 8,207,032 | rsre8,200,515 | oo | e (16,262) | covveecvceeereee | e (16,262) | ovevecveeereer | e 8,184,254 |.... 08/14/2034.
05533D FT 8 |BCAP 2010-RR7 14A1  3.658% 07/26/35.. <[ 06/01/2017. | PAYAOWN....eesveenssssenssnn | 955432 | ......... 955432 | .......... 959,015 | ccccocceeoe 956,180 |....... (748) 25} O I 955,432 | ooovveeeeeeeeee | oo 07/26/2035.
05542X AJ 0 |BCAPLLC TRUST 2013-RR11 3A1 .. 12/01/2017. | Paydown . N 1,740,879 | ....... 1,740,879 | ....... 1,772,977 4,759,980 [ coovooveeoeeeeeins | v (19,100) [ coovverereeereeces | o [GIJRT0[1) | IS I 1,740,879 11/26/2035.
05542X AS 0 |BCAP LLC TRUST 2013-RR11 5A1 o [ 1212512017 PAYdOWN...cccoccvvvvensssivnnsssneeesse | 1,965,847 | ...... 1,965,847 | ....... 1,860,183 1,942,700 | ..... 23,147 23147 | oo | e 1,965,847 07/26/2036.
05543A  AA 8 |BCAP 2014-RR11A1  3.282% 03/26/35 | 12/01/2017. | Paydown . - 2,714,433 | ...... 2,714,433 | ....... 2,799,259 | 0000 2,857,585 | oovvoesvriin | oo (143,152) | oo [ v (143,152) | oo | oo 2,714,433 03/26/2035.
05565E AD 7 |BMW US CAPITALLLC 1.500% 04/11/19.......... .. | 05/25/2017. | VaMOUS........crvvenrrierirrirriiniisniiesieniens . . 17,554,801 | ..... 17,615,000 | ..... 17,609,237 | ........17,610,593 | ....... 771 a4 T 17,611,364 | ... 04/11/2019.
05580P AE 1 |BMWLT 2015-1 A4 1.340% 06/20/18.... [ 0612012017 PaYOWN...oc e | 29,500,000 | .....29,500,000 | .....29,497,056 | ......... 29,499,401 | ..... 599 599 29,500,000 B I 06/20/2018.
05582X AB 8 |BMWLT 2016-2A2A  1.230% 01/22/19. [ | 1212012017, ) PaYAOWN...oovoevencessieess | 7,631,951 | ....... 7,631,951 | ... 7,631,416 7,631,435 | ....... 516 (-3 S IO, 7,631,951 01/22/2019.
07274 AB 9 |BAYER US FINANCELLC 1.500% 10/06/17...... |.. [ 10/08/2017. | MALUFY...ovcccvcvvrssssvvrnssssvnnssssvnnnsssn | 9,000,000 | ... 9,000,000 | ....... 8,993,790 | .vvrrrre 8,995,411 | oo | o 4,589 4,589 [ ooveeesevveen | o 9,000,000 . 10/06/2017.
07387A GH 2 |BSARM 2005-12 25A1 2.570% 05/25/53............ | 05/09/2017. | Credit Suisse S T B 1,093,737 | ... 1,349,772 | ......... 838,954 | ............. 838,954 | .oovvvrreree 0 ....838,954 | ....254,784 05/25/2053.
07387A GH 2 |BSARM 2005-12 25A1 2.570% 05/25/53............ .| 05/01/2017. | Paydown/ Reclass Adjustment................. } o s508t | 50583 | oo 37,034 | .. 37,034 | oo 13486 | 13186 | oo 55,281 Ao 22,668 05/25/2053.
09658U AD 1 |BMWOT 2014-AA4  1.500% 02/25/21 - | 12/25/2017. | Paydown . . 3,069,646 | ... 3,069,646 | ....... 3,069,317 3,069,533 |...... 113 113 3,069,646 . 02125/2021.
125354 AJ 9 |CGRBS 2013-VNO5D 3.703% 03/13/35... .. | 04/05/2017. | Deutsche Bank............cccc...coveeevvvvrinnrnrinns 6,316,661 | .......6,385,000 | ....... 6,357,686 16,362,988 806 806 crrnn£,363,794 (47,134) 03/13/2035.
12643P  AJ 1 |CSMC 2010-6R 2A3  6.250% 07/26/37.. | 07/01/2017. | Paydown . . 4,880,961 | ...... 4,880,961 | ...... 5,289,741 4,913,628 | o | s (C7435%:)) R SO (32,668) [ .ovvcevrrcer [ v 4,880,961 |.... 07/26/2037.
126673 2M 3 |CWL 2005-7 MV6 1.791% 11/25/35 | -+ | 04/25/2017. | GOIAMAN SACNS..ovovovesvvessvvvnssvsesssnens | 8,659,720 | .....11,978,000 | .......... 186,598 | vvvvveeinn 186,598 [ eovvvvrccveee [ e, (0 S RE TR T 8,473,122 11/25/2035.
126673 2M 3 |CWL 2005-7 MV6  1.791% 11/25/35.........c0cnvveee .. | 01/25/2017. | Paydown/ Reclass Adjustment..........ceo | o i I 22,114 22114 .| ....(227,656) 11/25/2035.
144531 EW 6 |CARR2006-NC1A3 1.762% 01/25/36. - | 12125/2017. | Paydown 7,533,806 | ...... 7,533,806 | ....... 7,079,285 | oo TA18,615 | oo | e 115,191 | s | e R TR O 01/25/2036.
161571 GP 3 |CHAIT 2014-A6 A6  1.260% 07/15/19... .| 07/15/2017. | Paydown 5,000,000 | .......5,000,000 | ... 5,012,109 (6,765) 07/15/2019.
161571 HH 0 |CHAIT 2016-A7 A7 1.060% 09/16/19... .| 09/15/2017. | Paydown 10,000,000 | ... 10,000,000 | ...... 9999138 607 09/16/2019.
17305 FN 0 |CCCIT 2014-A2 A2 1.020% 02/22/19... . | | 02/22/2017. | Paydown 10,000,000 | ... 10,000,000 | ....10,004,297 (1,415) 02122/2019.
17307G JM 1 |CMLTI 2004-OPT1 M5  2.566% 07/25/37............ .. | 04/25/2017. | Bank of America COrp..........ccoovvvvvvmvmnes | | 1,093,658 | ....... 1,316,916 | .......... 942,846 . 0 . - 150,812 07/25/2037.
17307G  JM 1 |CMLTI2004-OPT1 M5 2.566% 07/25/37.. .| 04/30/2017. | Reclass Adjustment..........ccccewccvccceecers | o e i 0 | ....942,846 07/25/2037.
20267U AB 5 |CBSLT 2016-BA2 2.778% 10/25/40 .| 12/25/2017. | Paydown . N 2,355,847 | ....... 2,355,847 2,355,847 (912) (912) ......30,000 | 10/25/2040.
254683 AC 9 |DCENT2007-A1A1 5.650% 03/16/20.. .| 09/15/2017. | Paydown . 11,947,000 | ..... 11,947,000 | .....12,425,347 | ........ 12,329,445 | ..oocooorrcerrrrc | oo (382,445) | .oovoveccres | o (382,445) | oo | eeeeeee 11,947,000 | oo [ [ oveersisiinenn0 | 506,254 | 03/16/2020.
26882P BB 7 |ERAC USA FINANCE COMPANY. - 10/15/2017. | MAtUFTY...ccocvvoovvnne . . 12,279,000 | ..... 12,279,000 | ..... 13,114,375 | ... 12,709,209 | .ovooovvvvvvcroenns | oo (430,209) | ...oooovrererenes | e (430,200) | cooevvvvvererrri | 00errre12,279,000 | oo | o | cveseeeerieeenn0 [ 782,786 | 10/15/2017.
27034M  AA 2 |EARN2016-D A1 2.952% 01/25/41 .| 12125/2017. | Paydown . B 2,526,100 | ...... 2,526,100 | ... 2,526,100 | ...vvvrrre 2,528,437 | oo | e (2,337) (2,337) | oo | ere00002,526,100 | oo | o | ceevivrenininn0 | v 32,765 | 01/25/2041.
28108P  AA 4 |ESLFT2012-AAP  4.450% 10/01/25. o [ 100012017 PaYOWN. v | 3,934,557 | ... 3,934,557 | ... 4,004,170 | 003,977,634 | oo | v (K17} P S TCRK7:)) R — 3,934,557 | oovovvenseee [ [ o) | 99,520 | 10/01/2025.
29372E BS 6 |EFF2016-2A2 1.740% 02/22/22 .. 12/20/2017. | Paydown . N 2273732 | ... 2273732 | ... 2,273,580 119 KT T8 SN 2,273,732 | covvvvvevevevvvvens | onmemsnsnnsnnnnnns | cvrsrsrisiririninQ) [ v 28,428 | 02/22/2022.
30711X DP 6 |CAS2016-06 M1 2.516% 04/25/29. < [ 07102017 CHIGIOUP...vvrsoveeesveeesvneesssneess | 10,264,950 | ... 10,099,259 | .... 10,099,259 | ........10,109,602 | ...oovvvvvvvrrrrrrs | o 33,107 33,407 [ | 010,142,709 [ i | 122,241 | 122,241 | . 122,925 | 04/25/2029.
30711X DP 6 |CAS2016-06 1M1  2.516% 04/25/29. .|~ | 06/25/2017. | Paydown . . 301,372 | .......... 301,372 | .......... 301,372 | ... 301,681 |...... (309) [(T01) 1 U SSOOPRRPOROOOO: 1 <0220 IR US| B IR 1,869 | 04/25/2029.
3137G0  ET 2 |STACR2015-DNA1T M2 3.066% 10/25/27........... .| 07/10/2017. | Citigroup 11,313,242 | ..... 11,000,000 | .....11,000,000 | ........ 11,086,592 |....... 23,431 23,431 11,110,023 [ | 20.203,219 | ......203,219 | ... 167,164 | 10/25/2027.
345397 WT 6 |FORD MOTOR CREDIT CO  1.684% 09/08/17... | .. | 09/08/2017. | Maturity. .| .....25,000,000 | .....25,000,000 | .....25,000,000 | .........25,000,000 | ......cooorrrrrriiie | rrrrrmerrsriins 0 25,000,000 | coocoecvvvveneee | eoeseesiiinnnns | cereeeeisiinn0 | e 421,000 |09/08/2017.
35729P  JE 1 |FHLT 2005-1 M4 2.572% 06/25/35................... .| 12/25/2017. | Paydown } ] 513178 | oo 513178 | oo 370,771 | oo 510,254 | .. 2,024 X X0 R B CHE IR 2N ENSROR DNOOTN IO | B DU 9,181 | 06/25/2035.
36190S AG 7 |GPPT2014-GPPB 2.801% 02/15/27 - | 1111412017. | JP Morgan Securities INC......coocvvsvvvvese | ] 15,204,750 | .....15,200,000 | .....15,200,000 | .........15,204,897 | ..ocvccercricceircs | v 30,298 30,298 | cooovvvrseorens | oo 15,235,195 02/15/2027.
36192P AF 3 |GSMS2012-GCJ9A2 1.762% 11/10/45... - 11/01/2017. | Paydown . .| .....12,500,000 | ..... 12,500,000 | ... 12,557,031 | 100000 12,510,691 | covvvvvecereccccce | oo (10,891) | oo [ (10,691) | coveveecroreeees | oo 12,500,000 11/10/2045.
36193A AN 8 |GSMS 2013-KINGE 3.435% 12/10/27 .. | 04/05/2017. | Deutsche Bank...........cc.ccc..ovmnrrvvvrrinnnnrinns . o, 2,988,164 | ....... 3,000,000 | ....... 2,880,938 . 7,200 | oo | e, 2,924,088 12/10/2027.
362631 AB 9 |GSR2006-OA12A1 1.422% 08/25/46 | 08/25/2017.| PAYOWN. ..o | 1,989,066 | ....... 1,989,066 | ....... 1,902,044 | ......... 1,980,607 | .ccoociccerrrers | oo 8,459 8,459 | .oovooeecceoens | v 1,989,066 08/25/2046.
39154T AB 4 |GALC 2016-1 A2 1.570% 05/20/18...........00....... .| 11/20/2017. | Paydown . i 8,137,585 | ....... 8,137,585 | ..... 8,137,498 | .........8,137,468 |....... 116 AR ISP I 8,137,585 05/20/2018.
41284C  AB 0 |HDMOT 2015-2 A2A 0.800% 01/15/19............... | 041512017, | PRYJOWN. oo || 2328,682 | ...... 2328,682 | ...... 2,328,665 | .........2,328,680 | ....... 2 b2 I B 2,328,682 01/15/2019.
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43814R  AB 2 |HAROT 2016-4 A2 1.040% 04/18/19.................. .| 12/18/2017. | Paydown . N — 6,580,521 | ....... 6,580,521 | ....... 6,580,338 6,580,367 |....... 155 L1 T O 6,580,521 | vvvvvvresserirnee | evvrnnnrrrssssins | evvrrrnneniesnnn0 [ e 50,818 | 04/18/2019.
44890X AE 8 |HALST 2015-AB 2.070% 02/18/20 o [ 1201512017 PAYOWN...cccoccvevvevvnsssivnesssveenss | 8,250,000 | ...... 8,250,000 | ... 8,248,461 8,249,354 | ..... 646 LT3 S I 8,250,000 | .voorccvversees | v | oveersiiiinesn0 | o 170,775 | 02/18/2020.
44891B AB 1 |HALST 2016-B A2A  1.240% 11/15/18.. .| 12/15/2017. | Paydown 7,658,120 | ....... 7,658,120 | ...... 7,657,862 7,657,977 |....... 143 L7 I8 O I, 7,658,120 O 56,947 | 11/15/2018.
44891M  AB 7 |HALST 2016-AA2A 1.330% 07/16/18 - 10/15/2017. | Paydown . N 9,099,663 | ...... 9,099,663 | ...... 9,099,392 | ...........9,099,558 |... 104 L[ PO I 9,099,663 |.... 0 60,108 | 07/16/2018.
46646G AE 7 |JPMCC 2016-NINEB  2.854% 10/06/38 - | 11/03/2017. | JP Morgan Securities INC........oooccooveeeeeec | L 4,822,266 | ....... 5,000,000 | ....... 5,041,445 | .......... 5,040,591 | .oovovvrercciiins | v (3,501) (3,501) | vovverrerscrins | v 5,037,000 | ..oooerrreccinnns (214,824) | ....(214,824) | .....135,173 | 10/06/2038.
47787U  AB 9 |JDOT 2015-A A2A  0.870% 02/15/18.... .. 02/15/2017. | Paydown . N 1,036,390 | ....... 1,036,390 | ....... 1,036,323 ....1,036,386 | ....... 3 K30 PN EIOCTo X< TN DOPRRRRION ISORRRROOON o I I 1,075 | 02/15/2018.
47788N  AB 4 |JDOT 2016-B A2 1.090% 02/15/19 | 12/15/2017. | Paydown . .| ...18,432,528 | ... 18,432,528 | .....18,431,404 | ........18,431,826 | ... 702 {0720 Y B 18,432,528 | .ovovvcvcveeen [ cveernssreenn | vvrrrsiiiinenn0) | 139,731 | 02/15/2019.
50116W AB 1 |KCOT2016-1A A2 1.250% 04/15/19 - | 12/15/2017. | Paydown . ] 17,229,015 | ....17,229,015 | .....17,227,879 | ........ 17,228,215 |....... 800 11T O I 17,229,015 5P% [SPTTSPRRORIIOS INRRTONN | B B 147,139 | 04/15/2019.
55660C AL 2 |MAD 2013-650M D  4.169% 10/12/32... | 10/04/2017. | Deutsche Bank..........ocovvsvvssvssvs . | .24917,122 | ....24,380,000 | .....25,155,214 | ......... 24,924,272 | oo | e, (110,566) | ....oovercores | o (110,566) | ...oovorrceoe | o 24,813,706 | ... | 103,416 | ......103,416 | ....844,702 | 10/12/2032.
573284 AN 6 |MARTIN MARIETTA MATERIALS | 01/26/2017. | Stifel NICOI@US.....vvcvevvserrssvmsssrrsins || 2,061,120 | ... 2,000,000 | ... 2,002,411 | oo 2,001,850 |...... (75) [ E B 2,000,775 | covovvcceres | e 59,345 | ... 59,345 | ... 49,347 | 07/02/2024.
576433 UF 1 |MARM 2004-13 3A1 3.465% 02/21/54.. .| 12/01/2017. | Paydown 338,015 338,015 | ......... 329,076 5,646 | 02/21/2054.
57643L GJ 9 |MABS2005-NC1M4 2.122% 09/25/41. . | 05/04/2017. | Cantor Fitzgerald.............cccowwssmvssssiven | 962,873 | oo 997,311 | oo 581,103 09/25/2041.
57643L GJ 9 |MABS 2005-NC1M4 2.122% 09/25/41. .| .| 03125/2017. | Paydown 32 655 09/25/2041.
57643L GJ 9 |MABS 2005-NC1M4 2.122% 09/25/41............... .| 05/31/2017. | Reclass Adjustment.............ccc.cevurevernnc. 09/25/2041.
61762L BH 5 |MSRR2013-R65B1 0.936% 04/26/53 .| 12/25/2017. | Paydown 174,870 | ...ooo.. 174,870 | ..o, 146,618 04/26/2053.
61763X BH 8 |MSBAM 2014-C18 300B 3.996% 08/15/31......... | .. | 10/30/2017. | Bank of America Corp 3,625,508 | .....3,500,000 | ... 3,660,781 08/15/2031.
651229 AT 3 |NEWELLBRANDS INC 2.600% 03/29/19.......... .| 03/28/2017. | Citigroup B ) 2,561,274 | ... 2,517,000 | ... 2,536,054 03/29/2019.
654780 AB 5 |NAROT 2016-AA2A  1.060% 02/15/19.............. .| 12/15/2017. | Paydown . B 3,135,584 | ... 3,135,584 | ... 3,135,487 02/15/2019.
65490B AD 7 [NALT2014-BA3  1.120% 09/15/17..c..cocrrrrrvres o[ 021512017 PAYOWN. ..o | 4424934 | ....... 4424934 | ...... 4424802 | .......... 09/15/2017.
65535V BZ 0 |NAA2003-A3 A1 5500% 08/25/33 .| 12/01/2017. | Paydown 11,562 11,562 | 11,591 | v 11,700 |...... (138) (138) 08/25/2033.
68389F KP 8 |OOMLT 2006-1 2A3 1.518% 01/25/36.. .| 12/25/2017. | Paydown 693,815 | ........585,920 | .. 665,468 28,347 28,347 01/25/2036.
73316P  FT 2 |POPLR 2005-C M1 2.004% 11/25/35... o [ 1202512017 | PaYOWN. oo | L 01,763,664 | . 1,763,664 | ....... 1,700,834 | ........... 1,759,393 | covvvvesccorons | o 4,271 4,271 B : 11/25/2035.
75606D AE 1 |REALOGY GROUP/CO-ISSUER .| 10/05/2017. | JP Morgan Securities Inc N — 6,123,750 | ....... 6,000,000 | ....... 5,956,140 5,790,000 | ......168,994 | ..........3,002 | cooooioicrornnes | o 171,996 5,961,996 | ... w161, 06/01/2023.
776696 AD 8 |ROPER INDUSTRIESINC 1.850% 11/15/17...... o | 117152017 | MAEUFIEY.....oovvveriieieisias . o 6,500,000 | ... 6,500,000 | ....... 6,536,075 | ...........6,527,276 ) (VL 2()) I 6,500,000 | ...vvooeereeees | eeeeeeeeeeeeenee | oo 0. 120,250 | 11/15/2017.
78444V AB 7 |SLCLT2010-BA2 4.489% 07/15/42. | 0B/15/2017. | PAYAOWN...ocvvvvsorsvvrrssvmsssressseees | | gapnee | 802,095 | ... 850,847 | oo 810,189 ) (8,094) 9,641 | 07/15/2042.
78446V AA 7 [SLMA 2012-A A1 2.170% 08/15/25.. .. | 03/15/2017. | Paydown ..305,294 | . 305,294 | ... 305,532 ) (238) 08/15/2025.
78447R  AA 5 |SLMA2013-AA1  1.589% 08/15/22.. | 0B/15/2017. | PAYJOWN...ccvvvvvvvrsvcrmssvrssssnsssnnen | | 49050003 | 49950993 | 19,275,038 | ... 10,270,447 ) (20,224) 08/15/2022.
78447V AA 6 |SLMA2013-BA1 1.877% 07/15/22.. .| 09/15/2017. | Paydown ; 00315 | 90315 | 90,428 | .. 90,429 ) (115) 07/15/2022.
78449K  AA 8 |SMB2016-C A1 2.027% 11/15/23.... .. 12/15/2017. | Paydown . s 5,739,591 | ....... 5,739,591 | ....... 5,740,133 | ... 5,739,678 ) (87) v 5,739,591 11/15/2023.
78470N  AA 4 |SOFI2015-D AT 2.828% 10/25/36... o [ 1202512017 PAYAOWN. ..o | 4,666,031 | ....... 4,666,031 | ....... 4,666,031 4,670,349 | oo | e (4,318) TCSCEE:)) N I 4,666,031 10/25/2036.
790849 AM 5 |ST JUDE MEDICAL INC  2.800% 09/15/2 | 03/20/2017. | Citigroup . .| ...10,128,200 | .....10,000,000 | ... 9,995,400 | ..........9,996,248 | ....... 408 A08 | v | v 9,996,656 |.... o] 131,544 | .....131,544 09/15/2020.
832696 AH 1 |JMSMUCKERCO 3.000% 03/15/22.... | 08/28/2017. | Bank of America COMp.........oowovveesssvene | 7,475,000 | ...... 7,000,000 | ....... 6,968,990 | .......... 6,976,068 |...... XY () pXe1 (0 S IO 6,979,038 | ..oovvvverecrcci | oo 195,962 | ....... 195,962 03/15/2022.
85172H AA 3 |SLFMT 2013-3AA 1.870% 09/25/57.... .| 10/01/2017. | Paydown R R 6,540,546 | ... 6,549,546 | ... 6,548,680 5256 cerennnn8,549,546 0 09/25/2057.
855541 AB 4 |STARM2007-S12A1 3.738% 01/25/37.... - 12/01/2017. | Paydown . . 301,731 | e 301,731 | e 264,995 | ....vvvrrrre 264995 | oo | rern 89,965 | o | v 49,965 | .ooovorvrerrnns cverennnn301,731 01/25/2037.
863576 DG 6 |SASC 2005-WF4 M2 1.982% 11/25/35. | 12/25/2017. | Paydown . B 3,900,133 | ...... 3,900,133 | ...... 3,318,769 | e 3,790,792 [ ooorcrcscs | 1000 109,381 | o [ e 109,341 | oo | o 3,900,133 11/25/2035.
86358E UV 6 |SAIL2005-HE1 M1 2.257% 07/25/35... .| 12/25/2017. | Paydown . N 1,390,706 | ...... 1,390,706 | ....... 1,265,542 | ........... XTI I 1,390,706 07/25/2035.
86358E WC 6 |SAIL2005-7 M1 2.287% 08/25/35, 1202512017 | PAYAOWN...ooesesssveeess | 1,668,403 | ...... 1,668,403 | ...... 1,591,239 | oo RT3 T R 16,888 | .oovveereeecccii | o 16,888 | covveeeeresesccis | oo 1,668,403 08/25/2035.
86803V AB 5 |STAT 2015-1A A2 0.990% 06/15/18 .. 01/15/2017. | Paydown . . 163,022 | oo, 163,022 | oo, 163,019 163,022 | oo | e, 0 . ....163,022 06/15/2018.
89231U AB 3 |TAOT 2016-BA2A 1.020% 10/15/18.... - 12/15/2017. | Paydown . B 5,500,000 | ... 5,500,000 | ....... 5,499,900 5,499,962 | ...... 38 38 vveenen5,500,000 10/15/2018.
89236T DH 5 |TOYOTAMOTOR CREDIT CORP .. 1 01/20/2017. | Societe Generale............ccvvuevrivcrinininns o 7423500 | ....... 7,500,000 | ...... 7,496,250 7496443 | ... 80 80 [ oo | oo 7,496,523 10/18/2019.
913903 AT 7 |UNIVERSAL HEALTH SERVICES INC.................. oo | 0813172017, [ VAIIOUS....coovvvvvrrevicninseiiisssans . N 4,196,250 | ...... 4,000,000 | ....... 4,140,000 | vrovveer 4,135,901 | oo | e, (9,161) (9,161) | oo | e 4,126,740 | .... o] 089,510 | .........69,510 | ..... 132,361 | 06/01/2026.
92347X  AB 2 |VZOT 2016-1AB  1.460% 01/20/21......cccvvvvvevrnens < | 10/19/2017. | CIIGIOUP....oeveeeveveensssnreeeens | 19,728,516 | ..... 20,000,000 | ... 19,895,540 | ......... 19,909,607 | .o | oo 24,603 24,603 | ..ooovvoveverrrrrons | oo 19,934,209 | ..cccocevrrinnn. .(205,694) | ..... (205,694) | .....235,425 | 01/20/2021.
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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 | inB./A.C.V. | Changein | 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
92887D AD 8 |VFET 2013-1AA4  0.970% 08/15/19.....cccccccooe. -1 01/15/2017. | Paydown RSSO IO 1,249,041 | ... 1,249,041 | ... 1,249,000 1,249,041 | ... 1 1 2,249,081 | v [ e | cevenriieinnnni0 | s 1,010 | 08/15/2019.
931427 AM 0 |WALGREENS BOOTS ALLIANCE.........cc.cccrvvrnnn. . 106/05/2017. | Call ~ 100.0000.........ceoorerrrerrrrrererrnenes I 10,000,000 | ..... 10,000,000 | ....... 9,996,300 | ..........9,997,311 | ....... 835 835 9,998,145 | i | 1,855 | 1,855 | 189,931 | 05/30/2018.
94980Q AA 7 |WFMBS 2004-W A1 3.710% 11/25/34 o [ 1200172017 PRYAOWN. .o | 734,765 | ......... 734,765 | ......... 717,397 | oo 717,397 ... 216 X[+ 30 RO I TBA,765 | .ooovevrcvcecns | covrenerssinenes | cvvvnrrssinnnni [ e 12,760 | 11/25/2034.
94983C AD 9 |WFMBS 2005-AR10 2A1  3.473% 06/25/35......... - 12/01/2017. | Paydown 623,007 | ......... 623,007 | .......... 611,326 | vrcvrrs 848,970 | oo | o [IeTEX)) O S [IeToX)) A N2 X107 A0 SRR USRI [ ) I DO 10,049 | 06/25/2035.
98161F AB 1 |WOLS 2016-A A2A  1.200% 02/15/19................. <[ 1211502017, | Paydown.....ccccoocovcvvvvvvvsssssssvmvcrnvnnnssssssss | 11,793,018 | ..... 11,793,018 | ..... 11,792,725 | ........ 11,792,826 | ....... 193 193 | oveveveverererenens | e T1793,018 | | e | o0 | 80,857 | 02/15/2019.
98157D AH 9 |WORLDCOM INC. 6.500% 05/15/2004 ... | .| 05/10/2017. | Class Action Litigation..............cccceccverer LEV S T D D B B (030 [SSSSOOOOoOoN DUSSRTSTSTTSSTSPIPSPSPISTPITN DOON DUSPRSPSTPRIE K /S INSRRRROOTE K 1 DR 05/15/2004.
813788 AB 5 |SSTRT2016-1AA2A  1.284% 11/26/18.............. |A| 12/25/2017. | PAYAOWN.......ovovvcvccrcvccervvnccrssscsvcsiiinns || 16,908,531 | ..... 16,908,531 | ..... 16,908,531 | 11000 16,908,531 | oo | oo, (03 [POPOOOOOOOOOOTN IS [01:: < X OIS DOoooool IROOON o Bl B 142,938 | 11/26/2018.
45763P AE 6 |INMARSAT FINANCE PLC  4.875% 05/15/22..... | D| 02/28/2017. | Royal Bank of Canada........cccccwwsivewes | | 4,542,000 | ....... 4,587,000 | ...... 4,495,811 869 57,924 4,518,782 23218 | 54,085 | 05/15/2022.
709629 AN 9 |PENTAIR FINANCE SA  3.625% 09/15/20.......... | D | 05/26/2017. | CItigroup..........ocoovvvvervvvvessmsvsrisssnnssiisens | 10,485,300 | ..... 10,000,000 | ....... 9,989,100 852 .9,992,180 493,120 | ....... 493,120 | ..... 252,743 | 09/15/2020.
88167A AC 5 | TEVA PHARMACEUTICALS NE D| 07/24/2017. | Bank of America Corp ......,867,800 | ..... 10,000,000 | .......9,983,500 . 1,855 9,986,688 ..(118,888) | ......(118,888) | ....223,667 | 07/21/2021.
3899999, Total - Bonds - Industrial and Miscellaneous ....606,628,141 |....608,531,456 |...597,420,471 | .......597,646,194 | .....229,870 | ...... [CRIRTE] — 0 [ (1)) — 0 | ......597,008,744 .0 /10,938,357 |...10,938,357 | .9,757,010 | XXX
8399997. Total - Bonds - Part 4..... ...746,955,694 |....751,542,797 |...742,024,173 .(1,859,986) | ..ocococe 0 [ (1,630,116) | .oovvrricnnnd 0 [ 738,921,503 .0 |.9,353,149 |....9,353,149 | 11,747,859 XXX
8399998. Total - Bonds - Summary Item from Part 5 ....336,030,581 |...332,704,488 |....335,953,035 ......(230,620) (230,620) .335,722,414 .308,168 ..2,716,868 XXX
8399999. TOtal - BONAS...oooc s .1,082,986,275 | .1,084,247,285 | .1,077,977,208 P — 0. (1,860,736) | ..voverrsccnnn 0 | ...1,074,643,917 .9,661,317 14,464,727 XXX
Preferred Stocks - Industrial and Miscellaneous
69350 AA 7 |PNC PREFERRED FUNDING.......cooovrrrsssrsirvcerrn [ [03/15/2017. ] Citigroup ..10,000,000.000 | ..... 10,000,000 ......3,103,100 .(6,584,400) . 3,103,100 ..6,896,900 | .....6,896,900 | .....65,336 | XXX
8499999, Total - Preferred Stocks - Industrial and MISCEIIANEOUS. .o..covsvvvsvvssioss wosissssssissssssssssssssssssssssssssssssssssssssssssssssssssnes | 10,000,000 XXX | 3,103,100 .(6,584,400) 3,103,100 6,896,900 | .....6,896,900 | ....... 65336 | XXX
8999997. Total - Preferred StOCKS - PAt ...ty it | 10,000,000 XXX | 3,103,100 .(6,584,400) 3,103,100 6,896,900 |.....6,896,900 | ....... 65,336 XXX
8999999. TOtal - PrOfOrTed SOCKS.......cccosiuvissrscsssmsessnsssssssessmsssssssssssmssssssins oo | 10,000,000 XXX ,103,100 .(6,584,400) | . 3 ..6,896,900 ,896,900 | .......65,336 XXX
Common Stocks - Industrial and Miscellaneous
02503Y 10 3 [AMERICAN CAPITAL LTD.....occvovevvvevererererererenenens . [01/04/2017. ] State Street Bank............oooocecevevccvvrerrers 48,500,000 XXX | ...333743 | 869120 | ... (535,377) ) 542,209 XXX
075896 10 0 |BED BATH &BEYOND INC.....ocooecocccvrrrrrrssrrrnnes . 12120/2017. | State Street Bank............ccoooceevieererrrrrrs 8,100.000 XXX | 190407 | 329184 | (75,486) ) XXX
263534 10 9 |DU PONT E.I. DE NEMOURS & CO .. | 09/01/2017. | Tax Free Exchange............ccceeeeevviismsneens | 28,800.000 XXX Q722731 ) (S N B (1,222,661) | covvvvveveeeeris | v 891,259 | ..oooevvvereenns | e XXX
31620R 30 3 |FIDELITY NATIONAL TITLE .. | . [ 10/02/2017. | Spin Off XXX (196) B3 | e | reseniieieienenns XXX
31620R 40 2 |FIDELITY NATIONAL TITLE....ooovorioeriiecrrrrnrerns .| 11/20/2017. | Tax Free Exchange................cccoccccereene 12.000 XXX (86) TL T S D XXX
40434L 10 5 |HEWLETT-PACKARD INC ..| 09/01/2017. | Class Action Litigation XXX (03 RTIN DO BYIN B 163 XXX
45845P 10 8 |INTERCEPT PHARMACEUTICALS IN... o | | 12/20/2017. | State Street Bank . 5,000.000 XXX 80,593 (314,731 ...... (314,731) XXX
459200 10 1 |INTL BUSINESS MACHINES CORP..................... . 12120/2017. | State Street Bank.............ooocceevevccvererrers 800000 XXX 1138 1,138 (11450) | ... (11,451) XXX
67011P 10 0 |NOW INC/DE. .. | 12120/2017. | State Street Bank.........cccoowvvvvvvveveiiiissanns | 7,455.000 XXX | 81,705 | 152,604 | ... (110,899) | oo [ oo | e TR0 1<) ) IS I 41,705 | oo [ s 37,686 | ........ 37,686 | .eveevrerer XXX
708160 10 6 |J.C. PENNEY CO INC....cccoomrrvvrrimmrmrrirrnnrriirinsnnnns .. [ 12/20/2017. | State Street Bank.. 148,600.000 XXX 38,588 | ...ccooorrrrcreranns | 216,464 | ........ (G4 7()) [ I 225,990 [ ..oooorrrvriieens (78,138) ] . XXX
717081 10 3 |PFIZERINC .| 01/05/2017. | Class Action Litigation........................... XXX 0 1,302 XXX
790849 10 3 |STJUDE MEDICAL INC........cccovvvirriiniinrinriins .1 01/05/2017. | State Street Bank...............cooeevvevvvvenncens | 15,900.000 XXX | 596,794 | ... 1,275,021 | .. (678,227) | covvvorreeeereiins | evvvreneiinnnies | cevvend (1437244 ) [ I 596,794 | .overeevierenn | o 691,499 XXX
923454 10 2 |VERITIV CORP. .. [ 12/120/2017. | State Street Bank.. B 376.000 XXX 8181 | 20210 | (14,029) ) (14,029) 6,181 | covveeeeeeeerees | v 4599 | .. XXX
806857 10 8 | SCHLUMBERGERLTD.....ccccovvvirmirvirerinririirnninns C [ 12/20/2017. | State Street Bank..........cocovevvrvvvirererinnenns 66,000.000 XXX 5540700 | . (831,051) ] .... I (831,051) | cccoovvererrrrri | v 4709649 | ...ccovvvvann.... ....(415,406) | .....(415,406) | ..... 132,000 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous.. XXX [0 7,753,443 | s 11,381,190 | ..(3,347,693) | .ccccoooveiernnl 0]....280,055 | ..... [CXIALE)] P— [ 7,753,443 | .o 0]...463,972 | ... 463,972 | ....174,007 XXX
9799997. Total - Common Stocks - Part 4 XXX ..11,381,190 | ..(3,347,693) | ..ooooccccie0 [ 280,055 | ...... (XA — 0 7,753,443 0. 463,972 | ... 463,972 | ....174,007 XXX
9799998 Total - Common Stocks - Summary Item from Part 5...........ccccoouriiiniiinn o XXX eirieeril00,453 | oo | e 0 reeerenn.800,453 N (64,501) ] ........ (64,501) | ....... 15,150 XXX
9799999. TOt@l = COMMON SHOCKS......vvvvvvvevivieiiivivisisisisisis s e | 8,753,373 XXX |, 8,353,8% | ......... 11,381,190 | .(3,347,693) | .ovvvvvocccnns 0]...280,055 ... (3,627,748) | .coccoooveerrnn0 | v 8,353,896 | ......c.......0 | ... 399,471 | ....... 399471 | ..... 189,157 XXX
9899999. Total - Preferred and COMMON StOCKS........oocccvrsvrssvrrssvnsrnssinsss s | 18,753,373 XXX 11,456,996 | ........ 14,484,290 | ..(9,932,093) | ...ooovvvnirnnnd 0 |....280,055 |...(10,212,148) | .....cco0 | oo 11,456,996 7,296,371 |....7,296,371 | ..... 254,493 XXX
9999999. Total - Bonds, Preferred and Common SOCKS...........c..ovvveonrviinciiiecies e 1,101,739,648 XXX .1,089,434,204 | ...... 755,068,068 | ..(9,702,223)| ...(2,090,606) | .....280,055 | ....(12,072,884) | ... ....1,086,100,913 16,957,688 |...16,957,688 | 14,719,220 XXX
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Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 6 8 9 10 1 Change in Book/Adjusted Carrying Value 17 20 21
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0 Year's Total Foreign and Paid for
r Par Value Current | Other-Than- Foreign | Exchange Dividends | Accrued
i (Bonds) or Book/Adjusted Year's Temporary | Total Change | Exchange Gain Received | Interest
g Disposal Number of Carrying Value at (Amortization) | Impairment | inB./A.C.V. | Changein | (Loss)on During and
CUSIP Identification Description n Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal / Accretion | Recognized| (12+13-14) | BJ/A.C.V. | Disposal Year Dividends
Bonds - U.S. Government
912828 28 8 |US TREASURY NOTE  1.625% 08/31/22........ccccovevurrurnnn. . 12/26/2017 | Goldman Sachs...........ccccvewveee | vevreene 5,000,000 | ........ 4,955,469 | ........ 4,865,625 4,957,802 2,334 | oo | 2,338 | s e | n(92477) | . (92177) o 26,485 | ... 4,265
912828 J4 3 |US TREASURY NOTE 1.750% 02/28/22.........cocorvrerniernnens . 08/31/2017 | Barclays Capital...........c.couceveeee | wovevnnes 8,000,000 | ......... 7,992,500 | ........ 8,028,125 7,992,974 AT4 | e | e TA | s i | 035,151 | 1. 35,151 | ... 70,387 |..... 33,098
912828 W8 9 |US TREASURY NOTE 1.875% 03/31/22. 04/26/2017 | Goldman Sachs............ccccveves | ceveeea 20,000,000 | ....... 19,994,531 | ....... 20,039,844 19,994,509 (23) [ oo | e @3) [ [ | ...45,335 | .....45,335 | ... 27,664 | ... 6,148
912828 X9 6 |US TREASURY NOTE 1.500% 05/15/20. 06/01/2017 SRS IO 10,000,000 | ....... 10,003,906 | ....... 10,016,406 10,003,829 (TT) [ e | e TT) [ v | 12,577 | 12,577 | 7,337 | v 815
912828 XR 6 |US TREASURY NOTE 1.750% 05/31/22 06/13/2017 | Various...........ccocevermevverevenenes | 010,000,000 | ......... 9,982,031 | ......... 9,990,820 9,982,091 59 | i |9 | | | 008,730 | 18730 | 3,825 [ .o
912828 XW 5 |US TREASURY NOTE 1.750% 06/30/22. 1212212017 5,024,414 | ........4,897,631 5,023,039 | .oovvrcrerins [ i (1,375) [ coovvererierene [ 1,375) [ [ v | .(125,408) | ...(125,408) | ....... 42,561 |..... 17,357
912828 XX 3 |US TREASURY NOTE 2.000% 06/30/24. 1212212017 +0:5,000,000 | ........4,995,117 | .........4,884,635 4,995,384 267 [ oo [rnninennnnnenn2B7 [ [ | (110,749) | ...(110,749) | ... 48,641 |.... 15,217
0599999. Total - BONAS - U.S. GOVEIMIMENL. ...tk bbbkt eniinnins | eniian 63,000,000 | ....... 62,947,968 | ....... 62,723,086 62,949,628 | .....cccocccee0 | i 1,659 [ oo 0 ....226,900 | ..... 76,900
Bonds - U.S. States, Territories and P ions
452152 MR 9 |ILLINOIS ST 5.000% 08/01/25 JP Morgan Securities Inc. 11/13/2017 | Bank of America Corp..........cooe. | woreenn. 3,990,000 | ......... 4,053,840 | ........ 4,222,737 4,049,118 | oo | e (4,722) | oo [, (4,722) [ oo [ i ...157,383 | ..... 74,258
882723 YT 0 |TEXASST 0.920% 06/01/46 JP Morgan Securities Inc 11/01/2017 100.0000........ | coveees 16,700,000 | ....... 16,700,000 | ....... 16,700,000 16,700,000 | ...ooovvnininnis | e [ | covnsnnnnen0 | [ [ |0 [ 81,211 | ... 9,059
1799999. Total - BoNds - U.S. States, TErTHONES & POSSESSIONS. ... vuuruuresiressersierseressemsiasias | eoaeesasesseessseesseee a8 see o888 L8 E bbbttt | cinnins 20,690,000 | ....... 20,753,840 | ....... 20,922,737 20,749,118 | o0 | s (4,722) | oo (U (4,722) | oo (V)] [ 0 ....238,594 | ..... 83,317
Bonds - U.S. Special Revenue and Special A ment
13032U LP 1 |CAHLTHFACS 5.000% 02/01/20... 08/16/2017 ..600,000 656,082 649,436
13032U LS 5 |CAHLTHFACS 5.000% 02/01/23... 08/16/2017 | Bank of America Corp.. ..650,000 ..767,384 740,708
20775B  VQ 6 |CONN ST HSG FIN AUTH HSG MTG.... 12/21/2017 100.0000. .....19,810,000 .....19,810,000 9,810,000
60637B NS 5 |MISSOURI ST HSG DEV COMMN 11/01/2017 100.0000. ....45,000 45,000 45,000
64971Q YH 0 |NEW YORKN Y CITY TRANSITIONAL.. 12/04/2017 ,400,000 | . 9,400,000 .9,400,000
64972F X5 0 |NEW YORKNY CITY MUN 0.860% 06/15/43. 04/19/2017 . 13,920,000 | .......13,920,000 | ....... 13,920,000 3,920,000
708796 4R 5 |PENNSYLVANIAHSGFIN 4.000% 10/01/46, Royal Bank of Canada 09/28/2017 100.0000.......... | woovvvenes 390,000 | ........... 390,000 390,000 .
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment 44,815,000 | .......44,998/461 | ....... 44,988,466 44,955,144 .(43,317) | ..
Bonds - Industrial and Miscellaneous
00192M AA 7 |ARIFL2017-AA1  1.250% 06/15/18 JP Morgan Securities Inc.... 12/15/2017 | Paydown...........cvvenvveervnnenenns | e 22,159,444 | .....22,159,444 | ....... 22,159,444
03065F AB 8 |AMCAR 2017-1A2A  1.510% 05/18/20. JP Morgan Securities Inc. 12/18/2017 ,534,856 ,534,856 126
12637B AA 9 |CNH2017-B A1 1.300% 08/15/18 Bank of America Corp. 12/15/2017 ...7,947,818 v 1,947,818
14314W  AA 9 |CARMX2017-3 A1 1.350% 08/15/18... Bank of America Corp. 12/15/2017 11,918,499 | .......11,918,499 | ....... 11,918,499
165183 AA 2 |CFIl2016-1A A1 2.110% 03/15/28 - 12/15/2017 . 5,624,709 | ........5,637,399 | ......... 5,624,709 | .......5,624,709 | ...cccoovimvrcincs | crrerns (12,690)
17121F  AC 8 |CCART 2015-BAA3  1.910% 03/16/20........cccrvvvrrvviririririnns . 12/15/2017 | Paydown..........ccoevvemerenrercriines | weveenne 1,775,280 | ........1,778,262 | ......... 1,775,280 (2,982)
194204 AA 1 |CASL2017A A1 2.978% 11/26/46 12/25/2017 116,790 ..116,790 | ... 116,790 ....116,790
254700 AN 9 |[DISCOVERY COMMUNICATIONS INC.. ol 10/03/2017 .| .......10,000,000 | .........9,996,100 | .......10,040,700 .9,996,131 31
27035B  AB 3 |EARN2017-AA2  2.650% 01/25/41......ovvoererrieririnrrirnriens . 12/25/2017 | PaydOWN..........vomrveervrnreiceiines | eoreenne 1,697,948 | ......... 1,697,525 | ........ 1,697,948 1,697,948 423
29373E AA 5 |EFF2017-3A1 1.500% 10/20/18 Royal Bank of Canada. 12/20/2017 ...6,418,888 6,418,888 | ......... 6,418,888 .6,418,888 .
35802X AD 5 |FRESENIUS MED CARE Il 5.625% 07/31/19.. 07/18/2017 . ..9,926,000 | .......10,567,163 | ....... 10,576,658 0,544,262 | ...oovvvvvrvcrnns | e (22,900) | .vvvveeriiens | e (22,900) | . ...264,429 |...222,203
35802X AF 0 |FRESENIUS MED CARE Il 5.875% 01/31/22 10/10/2017 | Barclays Capital...........cccovevvrers | wveens 15,000,000 | ....... 16,706,250 | ....... 16,836,900 16,622,694 | ....oovvvrrvreveis | s (83,556) | ..vvvvererrees | verereennd (83,556) | ..ocvvrerrrens [ ereerrenireens ....616,875 |...408,802
35804G AK 4 |FRESENIUS US FINANCE Il Wells Fargo Bank.... 11/13/2017 | MarketAXess...........ccccvcvvevrvvens | s 10,000,000 | ....... 10,605,250 | ....... 10,626,100 10,570,642 | .....oovevvvcveis | o (34,608) | ....oovvvianis | e (34,608) | . ...150,000 | ...... 5,200
36257C AA 5 |GSMS 2017-GPTX A 2.856% 05/10/34 e 05/01/2017 B [ 12,000,000 | ....... 12,000,000 | ....... 12,017,813 12,000,000 | ...vvovermnereinn | ererveerrrineniens | v | veevseeneneenns0 | v e | 17,813 | 7,813 ] L 6,663 | ... 6,663
39154T AH 1 |GALC 2017-1 A2 1.720% 04/22/19........ovvmverrrerirnrirnrierins . Bank of America Corp. 1212012017 | Paydown..........ccvvemeerereneenenns | cereeirneees 291,148 | ............ 291,117 291,148 291,148 32 K72 ISVURIRUURORN VSUROPTOPIN IUVOTORPORPOURPORN ISOPRRRPRORPPON | N IR 4229 | .
518887 AA 2 |DRB2017-B ATFX 1.630% 08/25/42... Bank of America Corp. 12/25/2017 674,383 7
58769D AB 6 |MBALT 2017-A A2A  1.530% 08/15/19. . JP Morgan Securities Inc. 12/15/2017 . . 3,060,713 3
61763X BH 8 |MSBAM 2014-C18300B 3.996% 08/15/31.........ccvvevvvrvvcrinnes . Bank of America Corp. 10/30/2017 | Bank of America Corp..........cc.c. | weueen. 1,500,000 | ......... 535,918 | .......c. 1,553,789 1,532,596 | ...oooovrrrivens | e (3,322) [ oo
654747 AB 0 |NAROT 2017-A A2A  1.470% 01/15/20.......ccomvvererircrrrirrrens . Bank of America Corp. 12/15/2017 | PaydOWN..........coumveerierieriienes | cvverirenes 502,560 | ............ 502,558 | ..cooonvn. 502,560 502,560 3
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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

1E

2 4 6 8 9 1 Change in Book/Adjusted Carrying Value 18 20 21
12 13 14 15
Current Interest
Year's and Paid for
Par Value Unrealized Current | Other-Than- Dividends | Accrued
(Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change Realized Received | Interest
Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | in B./A.C.V. Gain (Loss) During and

CUSIP Identification Description Acquired Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) on Disposal Year Dividends
65477U 4 |NAROT 2015-A A3 1.050% 10/15/19... 01/25/2017 12/15/2017 B [ 1,054,659 1,052,928 | ......... 1,054,659 | oo | e 1,730 [

784419 3 | SLCLT 2006-A A5  1.529% 07/15/36.... 08/10/2017 10/15/2017 [T 11,147,311 | .......11,147,020 | ....... 11,147,311 | . 1,147,311 291

78443C 6 |SLMA 2003-B A2 1.988% 03/15/22........ccovverrrirerrerirs 10/05/2017 12/15/2017 | PaydOWN........ouvvmrrrereerercriines | eereenne 1,208,143 | ......... 1,208,488 | .........1,208,143 | ......... 1,208,143 (345)

78448P 8 |SMB2015-AA1  1.850% 07/17/23.... 01/05/2017 12/15/2017 | Paydown...........ccvnvivcrivnninenns | s 10,916,049 | ....... 10,924,577 | ....... 10,916,049 | ....... 10,916,049 (8,528)

78471C 7 | SOFI2017-D ATFX  1.720% 09/25/40.. 07/18/2017 10/12/2017 | Morgan Stanley...........ccoeeeveeees | wveens 12,477,975 | ....... 12,477,424 | ....... 12,458,965 | ....... 12,477,528 104

78471C 7 | SOFI2017-D ATFX  1.720% 09/25/40.........coorvverrirrrrinne 07/18/2017 09/25/2017 | Paydown...........c.cooevevereneenneenss | crrennnn522,025 | ..o 522,002 522,025 23

80285E 9 | SDART 2016-1 A3 1.620% 03/16/20.... 02/01/2017 12/15/2017 4,164,930 4,159,082 | oo [ e (5,849) [ ..oovvvrriiinne

83405D 4 | SOFI2017-C A2A  1.750% 07/25/40.... 05/19/2017 | Bank of America Corp. 10/12/2017 . cernnD,770,420 ceernnnD, 769,436 (984)

83405D 4 | SOFI2017-C A2A  1.750% 07/25/40...........ccocoverinrranec. 05/19/2017 | Bank of America Corp 09/25/2017 | Paydown..........cccovevenevnnerneins | crreirennnn 729,083 | i 729,021 | ..........729,083 | ............ 729,083 63

89231R 6 | TAOT 2014-B A4 1.310% 09/16/19.. 01/25/2017 12/15/2017 3,710,756 3,711,625 .3,710,756 (870)

89231T 2 | TAOT 2015-C A3 1.340% 06/17/19.. .| .. | 01/20/2017 .| 12/15/2017 . L729,182 | i 729,239 | e rerreenn 129,182 (57)

931427 0 | WALGREENS BOOTS ALLIANCE............ccooniviririrnriiniianns 01/30/2017 06/05/2017 [ Call ~ 100.0000..........ccoorerenns | vereree 18,480,000 | ....... 18,521,026 | ....... 18,480,000 | ....... 18,510,640 | ....ovvvvvvvver | o (10,385) | .vevvvenrinnn

98161T 3 |WOART 2017-B A1 1.280% 08/15/18.......cccuvieseriiniinnns 07/25/2017 12/15/2017 | Paydown........oveuevenerennneisninnnes | eoneens 11,145,269 | ...... 11,145,269 | ....... 11,145,269 | ....... 11,145,269 0 .
3899999. Total - Bonds - INdUStrial @Nd MISCEIIANEOUS.........uuiviiiieiieiti sttt sttt ie ebiebs e sessss e bbb bbb bbbttt snienies | snba 204,199,488 | ..... 207,252,766 | ..... 207,396,292 | ..... 207,068,524 | ........oc....d 0 ... (184,240) | v.vvvvnnd 0 [ (184,240)| ooovoeenl0 | 0 [ 327,768 .2,093,046 |...733,302
8399998. TOHAI = BOMAS. ettt SRR SRR LRt | cena 332,704,488 | ..... 335,953,035 | ... 336,030,581 | ..... 335,722,414 | ..o 0] ... (230,620) | ...ocvevnnnd [ (230,620) | ..ooveeens0 | 0 [ 308,168 .2,716,868 | ...966,502
Common Stocks - Industrial and Miscellaneous

002824 0 |ABBOTT LABORATORIES 01/05/2017 01/24/2017 | State Street Bank...........ccovvweves | wvverirererec0.720 | v 28 | i (V1 UOOROPTOPER EPOPOPPORPPUREN PPN T e [ [,
04010L 3 | ARES CAPITAL CORP......oovuerirrimeerneissriesiesisseessnin 01/04/2017 .| 01/20/2017 | State Street Bank..........c.cooeevees | overrnnrned0500 | covoiiciiciinnnnc8 | i (VN SUUURPRURRTRPRN VPORRPURRPOURES FUPPRORPOURSPURPORN ISOPRURPIURPOON | I IUPUPURTOOTRN IO
09215C 5 | BLACK KNIGHT INC. 10/02/2017 10/17/2017 0

26078J 0 | DOWDUPONT INC.....ovverrermrmaermerieriresesseessssssessensnenes . | 09/01/2017 | Tax Free Exchange. .| 09/19/2017 | State Street Bank..........ccooeeevvee | vverrrnererec0.600 | oo 14 | i 0

459200 1 |INTL BUSINESS MACHINES CORP.........cccooosuiiniiiniinnns 06/19/2017 12/20/2017 | State Street Bank...........ccccoeveee | 2.e....3,500.000 | ............600,394 | ............ 600,394 | ..o [ e | o0 [ [ | o (64,549)
9099999. Total - Common Stocks - Industrial and Miscellaneous. 600,453 0 0 [ [0 | 0 0 ] (64,501)
9799998. TOAI = COMMON SHOCKS. ...t retertseres s s sess s s s st f ek EE 1+ SEE8 AR LR AR E R kbbbt snssnnssnsssssssnsnnnsnsnsenssnensnnes | snneeensnse:D00,4D8 | toisiiianes 600,453 0 0 [0 | o0 |0 0 | (64,501)
9899999. Total - Preferred and Common Stocks..... 600,453 0 {0 EFSOOTRROOROOON o I EPPOURPOORPROOROTON o I [PPPORRPOORPOR o I IFSPOORPOOROOR O I PPN (64,501)
9999999. Total - Bonds, Preferred and Common Stocks .....336,553,488 | ..... 336,566,535 | ... 336,322,867 | ......coeeern0 | oo (230,620) | ...cocovevenc0 | 1e0ers(230,620) | covvveenn0 | v [ 243,667 .2,732,018 |...966,502
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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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Showmg all SHORT- TERM INVESTMENTS Owned December 31 of Current Year

SCHEDULE DA - PART 1

Interest

20

1 Codes 4 Change in Book/Adjusted Carrying Value
2 |3 8 9 10 11 14 15 16 17 18 19

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

Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest

Bonds - Industrial & Miscell (Unaffiliated) - Issuer Oblig
AMERICAN TOWER TRUST 1....otiiiierierieirenisseseesesissesssssssssssens | esseneens | o 11/28/2017. | Barclays Capital 03/15/2018. | ......c.. 12,934,335 | oo | e 10,778 [ oo [ e | v 12,945,000 | ......... 12,923,557 | coovverns 8,923 | .o ....1.551 [....1.961 |MON.. | ....... 39,247 | .......... 6,356
BANK OF MONTREAL CHICAGO........covverveieieireieieeinsieiessssssesenies | oevevenns | oo 11/15/2017. | JM Lummis & Company 02/16/2018. | .......... 29,948,545 | ..o | e 51,279 | oo | e | e 30,000,000 29,897,267 | ..ovevverererens | e 221340 [...1.363 [MAT.L | s | e
CREDIT SUISSE NEW YORK. .. | 10/30/2017. | JM Lummis & Company. 02/27/2018. | . 9,977,780 24,058 | ..o | e | e 10,000,000 9,953,722 .....1.400 |.....1.426 |MAT...
S&P GLOBAL INC . | 08/31/2017. | Morgan Stanley. 08/15/2018. | . 5,269,051 ..(12,297) 5,245,000 | ........... 5,281,348 | .......... 49,536 ....2.500 |....1.754 |FA......
WELLPOINT INC....cooriiiiririniiesineriesiesesssesssssesienesesesssssssssnenens. | eevseieens | o0 03/15/2017. | Bank of AMENiCa COM.........c.vvuurremrrierierirrerriisiinsrienienes 01/15/2018. | .......... 16,521,305 | ..voovveerivirires | v (B1,717) | s e | v 16,520,000 | ......... 16,553,022 | ........ 142,829 ....1.875 |....1.657 |JJ.......
WELLPOINT INC....coorvrirrircrierireenns . 110/23/2017. | Bank of AMENCa COMP......cuuuveurererererieeisseeserieeesesieeeseenns 07/15/2018.] ............1,529,533 (1,521) [ oo | v | e 1,525,000 | ........... 1,531,054 16,173 12300 |....1.743 | JJ.......
ACTAVIS FUNDING SCS..... 10/04/2017. | Various... 03/12/2018. | . ..22,189,564 (44,544) 22,160,000 22,234,108 157,675 .|....2.350 |.....1.660 [MS..... 56,988
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIgations...........cuueiuireiresimnniiiniins o 98,370,113 | ..o 0 ] s (3,964) | oo (V] I [ I 98,395,000 | ......... 98,374,078 | ........ 375,136 | oo 0] XXX XXX XXX ] e 251,110
Bonds - Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
WHLS 2017-1A Al | ............. | 07/26/2017. | Mizuho Securities.. 07/20/2018. ] ............ 6,215,183 6,215,183 .....1.400 |....1.408 |[MON.. | ........ 35,530 | oo
3599999. Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities. .........ccccccooeeee. . ....6,215,183 6,215,183 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 10 104,585,296 | v | iien(3,964) [0 |0 | 104,610,183 XXX XXX XXX
Total Bonds
7799999. Subtotals - Issuer Obligations............ccouiciiiiiiiiiiiisiiiii s 298,370,113 [ o0 | eiienn(3,964) | o0 0 | 98,395,000 .375,136 XXX XXX XXX | e 251,110 | ...... 108,145
8099999. Other Loan-Backed and Structured Securities 6,215,183 6,215,183 .2,900 XXX XXX XXX | .......35,530 | . 0
8399999. Subtotals - Bonds 10 104,585,296 | o0 | eienn(3,964) | 0 | 0 | 104,610,183 .378,036 XXX XXX XXX | e 286,640 | ...... 108,145
9199999, Total = SOMt-TEIM INVESIMENTS..........vveieiiisciieiieiesisteiss et ebee oetsesseeb e e s ee st s bbbt eninnns | oeeseres 104,585,296 XXX.ovevvee 378,036 | ..coovvrenen 0 XXX XXX XXX | e 286,640 | ...... 108,145
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31

Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
CITIBANK NEW YORK, NY. XXX
STATE STREET BANK KANSAS CITY, MO. o XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 XXX
0399999. Total Cash on Deposit XXX XXX 0 0 XXX
0599999. Total Cash XXX XXX 0 0 XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 4. April 7. July. 10. October.
2. February 5. May 4,635 | 8. August 11. November. 3,696
3. March 6. June 9. September. 12. December.

E26




Annual Statement for the year 2017 of the UNITED FINANCIAL CASUALTY COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
BANK TOKYO-MIT UFJ NEW YORK.......couiiuuiimririisieieisenesisessssesess bbb 01/02/2018.......

3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUer OBlIGations...............cvwrieiiiienieeeee e
3899999. Total - Industrial & MiSCEllANEOUS (UNGFIIBLEA)...............cviriiriiiiiiiiici bbb e b e bbb bbbt fhbaeebess bbbt
Total Bonds
7799999, SUDIOMAIS - ISSUBT OBHGAHONS. ..o AR AR AR LA s s sssnsssesssnnes | 4,999,830 | coooovesesisesisesesss ! [ 7,116
8399999, SUDLOLAIS = BONGS. ... 111 L | 4,999,830 | .o (O 7,116
Exempt Money Market Mutual Funds as Identified by the SVO

857990 9Y 2 [ STATE STREET TREASURY MMF .oooo oo oo eeeseoee oo e eeseeee e e esseeeeeee s eeeeseeeeeeesereseseeeeeseesee s ooreeoreeeeoeeessseomeeeee oo 1077 [ | 415,358
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO..........cccccocvvrinennee. ...415,358

------------------------------------- 5,415,188

XA

8899999. Total - Cash Equivalents
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UNITED FINANCIAL CASUALTY COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona .
4. Arkansas... COLLATERAL FOR INSURANCE UNDERWRITING 237,638 238,142
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida . .
B PR €Yo o - OO GA|.. COLLATERAL FOR INSURANCE UNDERWRITING, 60,674 60,802
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts COLLATERAL FOR INSURANCE UNDERWRITING, 535,950 537,086
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32. COLLATERAL FOR INSURANCE UNDERWRITING, 338,761 339,479
33.
34. COLLATERAL FOR INSURANCE UNDERWRITING 353,930 354,680
35.  North Dakota. .
36.  Ohio... COLLATERAL FOR INSURANCE UNDERWRITING 2,770,763 2,776,634
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | . COLLATERAL FOR INSURANCE UNDERWRITING 222,470 222,941
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia COLLATERAL FOR INSURANCE UNDERWRITING 328,649 329,345
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59. Total XXX XXX 3,008,401 3,014,776 1,840,434 1,844,333
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
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 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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