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Annual Statement for the year 2017 ofthe  N@tional Interstate Insurance 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. r@@SUNY SECUMHES. .......cvueeercircircieiee s ssessessens | ceseeesneens 2,152,282 | oo 02 | oo 2,152,282 | ..o | s 2,152,282 | ..covuune. 0.2
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVErMNMENt @QENCIES..........verererirrereereeeesseeeseesseseens | seesesenseneens 883,167 | .covoevenee. 0.1 | v 883,167 | ovoeeeeeereereereerneineinns | ceeveeeeseinnins 883,167 | .coovvenne. 0.1
1.22 Issued by U.S. government sponsored agencCi€s..........ceeevreeerrereneniens | corernns 44114134 | ............. 42 | . 44114134 | oo | e 44114134 | ............. 4.2
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMHIES).......evervierciieeisie ettt sesenns | eovssessessessssesesssssnsns | sesesiesnd 0.0 [ oo | 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...............ccccovevevees | covvevennee 2,751,723 | ............. 03| e, 2,751,723 [ oo | e 2,751,723 | ............. 0.3
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations..............ccccueeeiereeinisieiesieiins | cvveienns 7,032,272 | ............. 0.7 | oo, 7,032,272 | .oovveeeeeeeeeieees | e, 7,032,272 | ............. 0.7
1.43 Revenue and assessment obligations..............cccccvveericreeeveeiniveeeneeens | cevenens 160,161,564 | ........... 152 | e 160,161,564 |.....ccoevvrvererericeiiins | ceereiinns 160,161,564 | ........... 15.2
1.44 Industrial development and similar obligations.............ccccccvvveverriverienen | oo 12,433,948 | ............. 12 | . 12,433,948 | ..o | v 12,433,948 | ............. 1.2
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............cccoooevevrieieeieeeeceeeeeesenes | ceverieinnnns 308,487 | ............0.0 | oo 308,487 | ..o | e 308,487
1.512 Issued or guaranteed by FNMA and FHLMC.. .26,366,938 rrrenr.26,366,938 1| ... ...26,366,938
1.513 Al OthET. ...t sessessnnnas | seesnensees 2,724,327 | covveel03 | 2,724,327 | oo | e 2,724,327
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.......ccccooes | vevrernnns 58,121,170 | ...coeevvn. 55 | s 58,121,170 [ oooeveereerrerererrienns | v 58,121,170 | ..coevene. 55
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.5271.........covvvieenieiieieesieiensnnes [ cveeneieissesessinnes | srenesiennnd 0.0 [ e | e | e (V1 IO 0.0
1.523 Al OtNET......ooovonireircieisiss e sssssssssss | sssnseand 40,416,818 | ............. 38 | 40,416,818 | ..o [ e 40,416,818 | ............. 3.8
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ....vouvveieieeireiieiieeieet et ssseees | eneaa 317,170,789 | .......... 30.0 | .o 17,170,789 | .o | e 317,170,789 | ........... 30.0
2.2 Unaffiliated non-U.S. securities (including Canada)...........cccceveveevreniereesienes | cvvevenae 33,126,793 | ............. 3 | 33,126,793 | ..o | e 33,126,793 | ............. 31
2.3 Afiliated SECUMLIES. ... ..vevreerriecireiceieeete s sssenins | reesessnssnenensessnennens | erinenres 0.0 [ 1o e | s (VN 0.0
3. Equity interests:
3.1 Investments in mutual funds

© o N o

. Other invested assets
. Total invested assets

3.2 Preferred stocks:
321 AFIIAEE. ..o
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):

331 AFFIIAEE. ... oot
3.32 Unaffiliated.

3.3

3.4 Other equity securities:

341 AFIIEE........veoe s

3.42 Unaffiliated. ..ot
3.5 Other equity interests including tangible personal property under lease:

351 AFFIIAEE. ...

3.52 UNaffiliated.......cceverererrirreinsirsieesseieissessiss s ssessssssssesens
Mortgage loans:
4.1 Construction and land development............ccoverrrurrenineenrernernenese e
4.2 AGHCURUIAL ..ottt
4.3 Single family residential Properties. ..o eeseeseeenes
4.4 Multifamily residential Properties..........ccovvreerieieninieesseieessesesssesneennes
4.5 COMMETCIAl I08NS.......co ettt
4.6 Mezzanine real estate 10aNS...........c.curiiereieirinerees s
Real estate investments:
5.1 Property occupied by COMPANY..........cccoeveriiierricieeiee e
5.2 Property held for production of income (including $.......... 0 of

property acquired in satisfaction of debt)
5.3 Property held for sale (including §......... 0 property acquired in

satisfaction Of debt)..........cccvvvvvveiiieece s
CONTACE IOANS.......ooveeceriiciicit ettt
DEIIVALIVES. ...ttt
ReCeivables fOr SECUMHIES. ..........owurvuriiiiireire ettt
Securities lending (Line 10, Asset Page reinvested collateral)...........c..cccocvevevcvnnee.

. Cash, cash equivalents and short-term investments.............ccccceveveresvecenisieinenne

.24,650,869

........ 172,717,498 | .........16.3
............... 815,253 | ............0.1
.......... 30,758,365 | ............2.9

. A72,177,910
.......... 815,253

......24,650,869 |....

...24,650,869

............ 172,177,910
................... 815,253

.......... 84,217,924 | ........8.0 | .......84217.924 | .o | e 84,217,924 | 8.0
.......... 20,423,666 | ... 1.9 | 0000 20,423,666 | ..o | coviennnn... 20,423,666 | .............1.9
..... 1,056,878,073 | ........100.0 | ....1,056,338,484 | ................oeee....0 | .........1,056,338,484 | .........100.0
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10.
1.

© ®© N o

10.

1.
12.
13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEBAT..........vuiurerreirrrrriieieieieie ettt s s s st
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........ovriririeieeerereeseess sttt esnennes 12,544,408

2.2 Additional investment made after acquisition (Part 2, ColUMN 9)..........c.curiiriinieiiiee e 226,910

18,627,795

12,771,318

Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13....... ittt bbbt
3.2 Totals, Part 3, COIUMN 1. ...ttt ettt a et s et b s s sttt et eses e s ae b st snnseaetnas

Total gain (10Ss) 0N diSPOSAIS, Part 3, COIUMN 18........cueiieieiieieieieieis sttt sttt s s8Rt
Deduct amounts received on disposals, Part 3, COIUMN 15...........ciiiiie ettt bbb bbbttt es
Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.......cuiiiiiceceeeeccee ettt b ettt sttt b st bbb e bbb s e s

6.2 Totals, Part 3, COIUMN 13.......criiiieieii e

Deduct current year's other-than-temporary impairment recognized:
7.1 Totals, Part 1, COIUMN 12........cuiiieieciiie ettt
A = T o [ T 07 [171 T [T

Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN ..ottt ettt ettt et a st ettt bbb ebese st st st bbbt ebnae s e nans 640,748
8.2 Totals, Part 3, COIUMN O.......eeeeeeeeecete ettt a ettt se st s s e s s s seaesesessnsesetasananes

640,748

Book/adjusted carrying value at end of current period (LINES 142+ 3+4-516-7-8)........cccuriuiuriiriniieiriieirieneeiets et

Deduct total NONAAMILIEA GMOUNES............covieieceeeeee ettt et s e bt s s s bt s s s se e st et e s s e s e e et et s s e ss s et b s s e s et et et s e e s ee et s s e snsetesssnsnsnseses

Statement value at end of current period (Ling 9 MINUS LINE 10).........ceuiiiiiriieicieicei sttt bbbttt

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 OF PrIOr YEAN.........viieiriieieireireirei sttt ss s
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........cvririiirieeceeeeee ettt sseesesesneen

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........coiiiiiriiiriirire e

30,758,365

30,758,365

Capitalized deferred interest and other:
3.1 Totals, Part 1, COUMN 12........ciecieiiiiecieieee ettt b e s bbbt ettt b s s bbb s s s st bna
3.2 Totals, Part 3, COUMN 1. ...ttt ettt ettt ettt s st ettt ss et ettt ssss s s b bt s s aetebnas

ACCTUAL OF QISCOUNL. ..ottt ettt s ettt ettt s e bbb e st s b e s e st s s s s e s e s e s s e s s e s e s s 2 a8 R e bt s e e e R bbb s e s s bbb s e s bbb b s ettt s st e

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumMN 9........ovviriieineceeeee e R L B s
5.2 Totals, Part 3, ColUmMN 8........c.ccoveviiieieieieeecceeeee s NN .....................................
Total gain (10SS) 0N diSPOSaIS, Part 3, COIUMN 18.........cuvieiieieieieieieie ettt st ss st
Deduct amounts received on disposals, Part 3, COIUMN 5. ...ttt s et ens e
Deduct amortization of premium and mortgage interest points and COMMItMENLE FEES.............cviueiiviiieiiecc e
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13.....ecvieececeecee ettt ettt a et s ettt ss e st et et as s snsstebe s s s e s setesasanas
9.2 Totals, Part 3, COIUMN 3.ttt bbb b s bbb sttt bbbt b e s

Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 11 ...ttt bbbt bttt bbb bbbt ee
10.2 Totals, Part 3, COIUMN 10........coviieeeeieeieceeie ettt a et s sttt s s s st et s sssn s s ebetss s snseaetetasassnsseees

Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-8+9-10).........ccecreurirriniriinirnieneeee e
TOtAl VAIUBLION GIOWANCE..........ceueerceierieieiiiieiie ettt s 8 282884288
SUDBLOLAI (LINE 11 PIUS LINE 12)....ueeiiieiieiieiei sttt s8££ 828282 E bbbt bbbt en
Deduct total NONAAMITIEA @MOUNES. ...ttt

Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14)..........coiiiiiiiiriireriiessei it
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YEAI........c.oiu ittt s s bbbt bbbttt 36,121,328
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, ColUMN 9)..........cveueuiiriireirireeeee e 2,861,518 2,861,518
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 1B........c.oveieiieeeeetecieeeeete ettt ettt sttt ettt s s s st et st snsnseb et sassnsnsebebnas

3.2 Totals, Part 3, COIUMN 12.......ciiiieieieieee bbb 0
4. ACCIUAI OF GISCOUNL.......ooeoeee sttt 8 2881881t
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ...ttt ettt et b bbbt bbb sttt b s e st banas (5,375,535)

5.2 Totals, Part 3, COIUMN ...ttt 2,496,572 (2,878,963)
6. Total gain (Ioss) on disPoSals, Part 3, COIUMN 19..........cuiiiiiieie ettt bbbttt 9,355,062
7. Deduct amounts received on disposals, Part 3, COIUMN 16.............cc.cuiueiiieiiiiiceie ettt bbb bbbt bbb bbb bbbt b s ebaes 25,035,278
8. Deduct amortization of Premium @nd AEPIECIAHION. ...........cueuieieieiiriiii bbb
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, Column 17

9.2 Totals, Part 3, Column 14 0
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15........coovieeceeeeicececeete ettt sttt ae st ss st s ss s st et et s ssnssbetesassnsnsstetasssnsneen

10.2 Totals, Part 3, COIUMN 1. ..o 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cciueiiueiiiieiiieiiieie ettt 20,423,666
12, Deduct total NONAAMItEEA @MOUNLS..........coueeieiiiiiiii bbb
13.  Statement value at end of current period (LN 11 MINUS LINE 12).......c.euiuiiiiiiiiireies sttt 20,423,666

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, DECEMDBET 31 OF PHIOT YEAI........c.cuuiuiiiiuriieiriiei ettt bbb bbb bbbtk bbb bbbt 939,938,944
2. Cost of bonds and stocks acquired, Part 3, COUMN 7...........c.oieiieiiieiieiceei ettt bbb bbb bbb bbb nas 226,310,314
3. ACCIUAL OF BISCOUNL.......eeeee bbb 2,726,176
4. Unrealized valuation increase (decrease):

4.1 Part 1, COIUMN 2.t 83,292

4.2 Part2, Section 1, Column 15. 475,610

4.3 Part 2, Section 2, Column 13. (6,208,348)

A4 Part 4, COIUMN ..ottt bbbt (972,438) (6,621,884)
5. Total gain (10ss) 0N diSPOSalS, Part 4, COIUMN 19........c.cuiiriiieis bbb bbbt 2,915,336
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7..........c.ciiiiiiieiiee ettt ntes 236,649,998
N =T 0Tt = T 22110 T o<1 413 OSSR 4,991,068
8. Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 5.

8.2 Part2, SECtioN 1, COIUMN 19.........oiiiiiiieee ettt ettt ettt bbbttt se bbb es s st banas

8.3 Part 2, SECtion 2, COIUMN 16.........cvuieriiiiiiiieeie bbb

84 Part 4, COIUMN 15, ettt sttt a s sttt ettt a e s bttt et et e s e ae s st et et et st et eseaean st et esstne 0
9. Deduct current year's other-than-temporary impairment recognized:

9.1 PArt 1, COIUMN T4 ..ottt ettt ettt bbb a ettt et et et e e s ae ettt et et etetessanan s s et etatane 117,207

Lo o [ 2 =T 1o T R O] 114 o T T

9.3 Part 2, SECHON 2, COIUMN T4........cvieieeeceieeeeeee ettt ettt ettt et sttt ettt esn st st sttt et et esn e s s naes 2,000,883

9.4 Part 4, COIUMN 3.ttt 31,612 2,149,701
10. Book/adjusted carrying value at end of current period (LINeS 1+2+3+4+5-6-748-9).......c.cuiurimiiriiirieirienie et 921,478,118
11, Deduct total NONAAMILIEA AMOUNS..........c.civireieecececece ettt b e et s bbbt ss e sttt s e bbbt s e st et bt s e seb et s ss e ssaet et s s snsesesessnananaas 539,589
12.  Statement value at end of current period (LIn€ 10 MINUS LINE T1)...... ittt bbbt 920,938,529
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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... - ..1,923,386 ..7,845,343 ..8,131,589 ..1,806,292
Governments (Including all obligations 2. €aANAdA. ..o [ e s et tenans | nerenaest et s et nes
guaranteed by governments) 3. Other Countries
4. TOalS. oo | e 7,923,386 | .ovvrrnnnniininas 7,845343 | oo 8,131,589 | oo 7,806,292
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS..coiceeicesiceerisiens | e 2,751,723 | oo, 2,904,983 | ..ooooiee 2,759,840 | oo, 2,690,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) B. TOtalS. ..o | v 7,032,272 | oo, 7,280,918 | oo 7,221,853 | oo 6,895,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS...ceeeeeceneiieisisnissieinns | conreneisiesnieens 296,618,304 | ...ooovvriinenas 298,890,284 | ....covvriiriens 306,818,519 | oo 290,581,965
Industrial and Miscellaneous, SVO Identified 8. United States.........ccocvvvvvivenns | v 360,311,934 | ..o 368,224,487 | ....ovverern. 365,310,986 | ...cocvvvrienen. 369,824,460
Funds and Hybrid Securities (Unaffiliated) 9. Canada........cccoeeeeuereeereeerieiens | e 7413834 | oo 7,664,615 | .covveee 7,634,636 | ..oooovvieea 7,458,833
10. Other Countries........ccovvrniennee | cernerenerencnencnens 25,712,960 | oo 26,579,136 | oo 26,871,760 | oo 27,550,730
11, TOtAIS. e | orriseisssisnia 393,438,727 | oo 402,468,238 | ..o 399,817,382 | .oovviiiiinis 404,834,023
Parent, Subsidiaries and Affiliates 12, TOAIS. ... | e e ettt [E R
13. Total Bonds.... ..707,764,412 ..719,389,766 724,749,183 | oo, 712,807,280
PREFERRED STOCKS 14. United States... ...15,530,086 16,102,545 17,467,436
Industrial and Miscellaneous (Unaffiliated) 15, CaNnada......c.ccvevererieieieieiries | e et enes | sereste et

17. Totals......cc.c.... . ....15,530,086 16,102,545 17,467,436

Parent, Subsidiaries and Affiliates 18, TOAIS.....cvuivieeiiiicteteiecicieieens | et esssstesesssenes | sessssessessssessesessssssessessssanes | sostessesssssnssssssssssssessessssassesas
19. Total Preferred Stocks......... | ccoovvivrnciicnen, 15,530,086 | ....ccooovererienns 16,102,545 | ..oooovvvrviiincnens 17,467,436

COMMON STOCKS 20. United States.......ccoeveerererrens | corvvreeireeineinenes 23,128,290 | ..vvvorrrrinnnn 23,128,290 | ..ovvrorrrererennne 18,977,820

Industrial and Miscellaneous (Unaffiliated) 271, CaANAAA. ...t | e | e | st nrens
22. Other Countries. .....cccreesreens | wonreeensrernseeennens 2,337,831 | oo 2,337,831 | oo 1,969,914

23, TOtalS....ooereeerrierressiesrerssnees | cereninssressienn: 25,466,121 | ..cooovorirniniinnns 25,466,121 | .ooovrverincninnns 20,947,734

Parent, Subsidiaries and Affiliates 24, TotalS......ooveeeeeeeeeeeeeeeeeeeeeeeeei | e 172,717,498 | .......c.co.c...... 172717498 | .................... 164,978,713
25, Total Common Stocks.....c... | ceoovreriviecnnc, 198,183,620 | ...cocovreveennces 198,183,620 | ..cccvorevrrencens 185,926,447

26. Total StoCKS.....ccemeremmermsrenss | covnvririsieeninens 213,713,705 | oo 214,286,164 | .....cooooverenne. 203,393,883

27. Total Bonds and Stocks...... | ...ccccovvvurnnct 921,478,118 | oovooran 933,675,930 | ..o 928,143,065
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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

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 Column 7 as a 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)

1.1

1.2
1.3
1.4
15
1.6

U.S. Governments

XXX
XXX

......................... 1.1
......................... 0.0

......................... 8.9
......................... 0.0

68,744,106

2.1

22
23
24
25
26

3.1

3.2
3.3
3.4
35

41
42
43
4.4
4.5
4.6
4.7

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

Totals

5.1
5.2
53
5.4
55
5.6

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

........... 137,610,406
............... 4,565,289

291,221,655
4,565,289
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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 Column 7 as a 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)
Industrial and Miscellaneous (unaffiliated)
............. 28,270,386 veeeeen 101,626,539 e 308,426,563 | ..o 436 ... 262,307,174 v 95,257,225 | ............213,169,337

..3,189,044 |..
.642,470 |..
e 115,379 |..

................. 647,500

..... 23,315,538

..137,069

...... 991,216 |..

....73,893,751

...... 7,843,063 |...
..1,545,468 | ...

..81,033,256 | ...
11,441,874 | ...
2,052,005 |....

...45,086,594 | ....
..... 6,428,969 |....
1,645,468 | ...

..... 28,807,157
...1,414,004

............................ 4 cereerenennnn. 085,656 . 859,181 v 220,285 | .. 758,401
.......................................................................................... 0 [ionininnen0.0 | 6,792 crcernrnnesnsnenn0 |0
............. 32,864,778 oo...... 126,070,365 o 392,694,500 | .......................56.5 |...........357,700,281 wee. 148,545,511 | ............244,148,989

........................................... 623,137 | .o
........................................... 121,090 | .o

8.1

8.2
8.3
8.4

9.1

9.2
9.3
9.4
9.5
9.6
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Annual Statement for the year 2017 ofthe N@tional Interstate Insurance Company

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 Column 7 as a 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

10.1 NAIC Toircnnrcrencesnnsenssssnenesssenenessnessenensens | (@)orene 68,463,990 |........... 314,894,518 | ..........175,376,591 | ............45,262,535 | ............ 13,357,965 | ....cccovcvivrnirerinnnn0 [ 617,355,599 | ..o 872 | XXX e e XK s [ 404,186,261 | ........... 213,169,337
3,189,044 |............. 51,188,116 79,082,177 | v 112 [ XX e e XX [ 50,275,020 |.......c..... 28,807,157
..642,470 |.... ...8,209,377 ..7,964,153 ..6,550,058 |... 1,414,094

............... 1,545,468

............... 1,058,615

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

..13,981,103

.463,615,423 |...

10.8 Line 10.785@ % Of Col. 7.......coovervrerieriesicnceccieisninesniniens | onveiersninieennenen 1003 | e 02.9 | 282 | i85 | i, 2.0 |00 | 10000 [ b XXX e e b XK s e e XK | s 65.5
1. Total Bonds Prior Year
........... 152,036,463 |...........305,416,380 reeeeeennn. 11,568,615 674,656,787 e 486,732,594 | ........... 187,924,193
7,905,211 42,794,960 |. ..81,033,256 55,070,678 |... ..25,962,577
..12,185,991 ..9,845,546 | ...

....2,052,005 ..1,980,280

............... 1,064,291

..................... 6,791

...39,584,288 |... 12,191,747 ..554,700,181

11.8 Line 11.7a5a % 0f Col. 9...ovvvvviriniiiiicnssnissnssnnnnens | oveneennensneenn 0.8 | o064 | 261 | i 5.1 | s 1.6 ..711.9
12. Total Publicly Traded Bonds
12,1 NAIC Tttt ensens | eriesinenanes 51,944,132 | ......... 191,748,296 |...........107,637,259 |............. 39,499,350 |.....ccoeuu. 13,357,224 | ..o | e 404,186,261 | ..oovvvvverieeennn. 5T | 486,732,594 | o831 | 404,186,261
2,824,305 |............. 30,908,626 |............ 15,918,952 | ...oovvrvrvvivrrerrinns | v 623,137 | oo | v 50,275,020 | ...ooovvvrrrrrereeen L1 055,070,678 | oo T [ 50,275,020
..502,377 |.... ..4,935,375 . 121,090 |... ..6,550,058 . ..6,550,058 | ...
................. 115,379 |...............1,260,768 cererrenrenenn 32,251 verenennnnn 1,545,468 reeeneenennenn 1,545,468
............... 1,058,615 cererenennn. 1,058,615 cererenenenn 1,068,615
............................ 0 SRR
12,7 TOAIS .o enesesneesssesseeennnees | seeneeenene 09,380,193 | ..., 229,911,681 | ........... 124,684,496 | ............. 39,652,692 |............. 13,980,361 | .oovovvvveriveinnens0 | 00 463,615,423 | 055 | 554,700,181 | oo 719 | 463,615,423
12.8 Line 12.7 as a % of Col. 7......... s 8.6 | v 3.0 ...100.0 |...
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10........cocoecreincens | covrvnnnnninnninnenns 128 | i35 | i 176 | i 5.6
13. Total Privately Placed Bonds
13,1 NAIC Tttt ssnens | srteninenaees 16,519,858 |........... 123,146,222 |............. 67,739,332 | ..o 5,763,185 | ..o Y (-7 S DU 213,169,337 | o301 |1 187,924,193 | 244 | )., SO R 213,169,337
................. 364,739 |..ieinn20,279,490 | .vvvirieeen 7,396,585 | i 706,342 | s e | . 28,807,157 rerreen e XX s [ evreenen.28,807,157

Line 13.7as a % of Col. 7.........
Line 13.7 as a % of Line 10.7, Col. 7, Section 10,

140,002 |....

..1,274,002 |.

.1,414,094

1,414,094

e 72
......................... 2.5

217,672,189 |....

......................... 0.9

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

Includes $.....239,751,057 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes $.....4,000,042 current year, $.....1,253,063 prior year of bonds with Z designations and §.......... 0 current year, §$.......... 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.
Includes $.....110,901 current year, §.......... 0 prior year of bonds with 5* designations and $.....0 current year, $.....6,792 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.
.0; NAIC6S......... 0.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $

..0;

NAIC 2§........

0; NAIC3S§.....

0; NAIC4S...

0;

NAIC5$




Annual Statement for the year 2017 ofthe N@tional Interstate Insurance 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 4 5 6 7 8

2 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 1SSUET OBlGAtONS........vooerieirit ettt | e 2,152,282 04 .. 61,429,791 | . 8.0 |...

1.2 Residential Mortgage-Backed Securities... 574,317 |. ..761,034
1.3 Commercial Mortgage-Backed SECUNtIES. ..........cvirrierienierieienns [ e JERRRRN
1.4 Other Loan-Backed and Structured SECUItIES. ..........ccovverererrieieiieins [ JRT N

.............. 1,674,317 |.............4,604,994 |................761,034

0.7 |..
0.0 |..

...1,314,315 09 |..
0.0 |..
0.0 |..

8.9

............ 68,744,106

All Other Governments
2.1 Issuer Obligations.
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities.
2.4 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

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..

.............. 1,065,000 :.............4,001,666 1965606 l 0 . XKX... . 10284963

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OBlIGAtIoONS. .......cvveveeverieicieiieieseese e sessnsens | crenresienes 13,763,516 |............ 73,475,256 | ............ 34,641,716 |.............. 3,843,547
5.2 Residential Mortgage-Backed Securities.............ccovrevieierieeesiieienns | covieiienns 17,978,555 |............ 39,878,428 |............ 18,748,546 |.............. 2,313,237
5.3 Commercial Mortgage-Backed Securities.

B I 176,176,241
e XK 2 [ 89,110,233
..1,497,165 | . 2 ..
............ 64,187,707 | ........coecooe....8.3 | ..........88,829,999

. . . 171,499 | ... . e | XXX...
.............. 5,593,825 |............28,881,871 |...........17,633,149 |............26,835,039 | ..............9,886,115 | ... XXX......0oe0nn. | oovev.e.....88,829,999

5.5 TOtIS...cvvuireeiieiitsrisii it | snesseesnes 37,554,287 |.......... 143,007,054 |............ 71,023,411 | oo 32,991,823 |...ooc 12,041,728 | .......... )OO S 296,618,304 | ..ooovvviniennnd19 [ 330,971,346 | ..o 42.9 | . 296,618,304
. Industrial and Miscellaneous (unaffiliated)

B.1 ISSUET OBlIGAtIONS. ... ..veererreriecieieisiesesee ettt sessessens | ceesseneenns 10,151,095 | ............90,277,697 |............51,939,237 |.............. 1,136,456 | ..ovooveveeerernrrnnn0 | v )..9 SO IR 153,504,485 | ...cooovvvrrrnn 217 | 132,532,797 | oo 172 | e 109,218,212

6.2 Residential Mortgage-Backed SECUMHES..........covrerveneerrenencnrirrerninns | veereineennes 7,418,561 |............17,631,154 | ..............7,803,928 |.............. 3,306,972 |..covveen. 127,354 | )., GO DS 36,287,969 | ...ovvvrrirreeennn BT [ 44,378,813 | oo 5.8 [ 35,204,682

6.3 Commercial Mortgage-Backed Securities. ..392,888 |. ...6,853,176 ...1,573,699 ...2,672,191
14,902,234 |.

..1,450,426 |.

XXX... ...196,048,870 s 173,214,973 .194,598,444
............ 32,864,778 XXX | 2enne....392,694,500 sirnr...357,700,281 v 148,545,511 | ..........244,148,989

Hybrid Securities
................. 744117 cevvnenneenne TAA22T | e

7.1 1SSUET OBlIGAtIONS. ......ocvveveiveireieicisie s sssessessssens | ervessssenessessssessessesnns | sessssessessessssessessssnnes | sonvessessessssensesssssnsense | eoneenvensereens 121,090 | viiiiiiienenn023,137 | oo XXX e 744,227
7.2 Residential Mortgage-Backed Securities... . e |
Commercial Mortgage-Backed Securities.

................. 744,117 v A4,227 | i l0

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
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Annual Statement for the year 2017 ofthe N@tional Interstate Insurance Company

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

Distribution by Type

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 10.6

9
Total from Column
7 Prior Year

10
% from Col

.8

Prior Year

11
Total

Publicly Traded

12
Total
Privately Placed

9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO
9.3
10. Total Bonds Current Year
10.1 1SSUET OBlIGAtIONS.......vvvverieereirieieieie e snsesseesnsens | crenseennens 24,979,610 170,116,786 250,661,531
10.2 Residential Mortgage-Backed SECUMtES. .........ovvvveeiriineenenesieienns [ cvieiniens 26,971,434 | ............ 59,962,294 119,011,386
10.3 Commercial Mortgage-Backed SECUMtIES..........coevierirrerreeniinrneinens [ eereeiieinna 611,280 |...cocoec... 3,255,937 | .0 3,975,849 | o0 |0 [ b XX el 7,843,066 | b T e b XK e b XX K e 3,662,081
10.4 Other Loan-Backed and Structured SeCurities.............ccovvvreerenrenens [ wovirveniens 20,496,059 | .......... 141,387,274 | ............79,984 500 |...........33,012,458 | ..............9,998,578 | ....... XXX.oeeervie | 10000 284,878,869 | .oovvivcieieeeenn80.3 |l XXX [k XXX | e 90,280,424
10.5 SVO Identified FUNGS.........c.cceveeiiiieieiceeceeseese s | aveinias XXX oo | e XXX oo 0 e XK e XX e | e 0
10.68 TOAIS......oovicveceeieicice et ssnns | caeniesinaas 73,058,382 | .......... 374,722,292 | .......... 199,820,417 |............ 46,182,219 | ........... 13,981,103 | ..oooovvivivireennnn0 [ 707,764,412 | oo 1000 |........... ) 0.9 G U ).0.0 G DO 463,615,423
10.7 Line 10.6 858 % Of COL 7....vivvieiereieieeesisse e ssississisnes | evreresississssnienans 103 | oo 529 | i 282 | oo 6.5 | i 0 |00 | e 1000 |.....c........ XXX oo [ .0 ST I 0.0, ST 65.5
1. Total Bonds Prior Year
11,1 1SSUET OBlIGAtIONS........cvvivieeireieieie e sesnsns | eeeesans 116,899,998 | .......... 160,128,295 | ........... 97,629,254 |.............. 8,067,792 |..cccovrrnnn 1,623,127 | .......... ) 9.9 G PR ) 9.9 RN S ) 0.9, CRT B 384,348,466 | ........ccovrrrnne 498 |.......... 346,244,385 | ............ 38,104,081
11.2 Residential Mortgage-Backed SeCUNtiES. .........couvvvieiriererenesieienns [ evieininns 29,633,632 |.......c.... 72,068,325 | ............ 30,992,032 |.............. 7,910,050 |.covvrrvirennns 199,322 | .......... XXX oevvveiien | eveeneens ) 9.9 NN S ) 0.9, CRNN I 140,803,360 | ..oovvererrrnnnns 18.2 | 138,483,374 |.............. 2,319,987
11.3 Commercial Mortgage-Backed SECUMtIES...........cc.coververrrieininrieiinins | v 722,472 | ... 2,006,757 |..ccccvveean 6,341,635 | .oooeveierereeieieiiens | oo | e ) 0.0 G DS ) .0 R IR ) 0.0 N R 9,070,865 | .eveveererrrrae 1.2 | 4,904,515 |.....coou... 4,166,350
11.4 Other Loan-Backed and Structured SeCUrities............ccovvvvrreerenrenens [ covirvriens 13,393,023 |.......... 123,916,195 |............ 66,117,718 | ............ 23,606,446 |............ 10,369,299 | .......... ) .0 ORI ISR ) 0.0 R N ) 0.0 G B 237,402,680 | ...coovevverrrrnes 30.8 | .o 65,067,907 | .......... 172,334,773
11.5 SVO Identified FUNGS.........c.ccveveeveieeieecceceee e | cverenia 0.0 S P .0 S PO XXX oo | e .0 S P .0, 0, N [URURRRORS DRSO .0 S IR XXX oo | v, 0 0 e e
11,8 TOAIS.....cocvecvceeicic et snans | eriesans 160,649,125 | .......... 358,119,572 | .......... 201,080,639 |............ 39,584,288 |............ 12,191,747 | o (V)N I ) 0.0 U N XXX [ e 771,625,371 | oo, 100.0 |.......... 554,700,181 |.......... 216,925,190
11.7 Line 11.6 858 % 0f COL 9...cvuvieiiciieicceece e | everesississsienans 208 | oo 464 | oo L I 5.1 | v 16 | e, 0.0 [ D09, S P D, SO 100.0 |.cvueenes 0.9, S 719 | i 28.1
12. Total Publicly Traded Bonds
12.1 1SSUET OBlIGAtONS........c..evivevieicieiieie e snsens | caenieinans 22,294,458 | .......... 140,341,254 77,487,314 |.............. 6,683,336 |......c.c.... 3,855,170 | .......... D00 GO U 250,661,531 | ..cvocvrrcin 354 [ .. 346,244,385 | ......cocveirnn 449 | ... 250,661,531
12.2 Residential Mortgage-Backed Securities... .26,766,751 ...59,332,036 |... .27,075,616 |. 5,710,371 ..126,613 ...119,011,386 ...138,483,374 ...119,011,386 | ..
12.3 Commercial Mortgage-Backed SECURtIES. .........covvrevirererrinieerinnns [ ereieiieinnind 611,280 |..cccvvrnns 865,894 |.............. 2,184,908 | ....ceovvveriieiieiniiies | e e XK | 3,662,081
12.4 Other Loan-Backed and Structured SECUNHES...........cvervrrnerieieies [ covireirrinns 5,713,706 |............ 29,372,497 17,936,659 27,258,985 9,998,578 | .......... ). 0.9, GRS DO 90,280,424
12.5 SVO Identified Funds
12.6 Totals
12.7 Line 12.6@s@ % Of COl. 7...vcvvvieeiceeecevceeceine
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10
13. Total Privately Placed Bonds

131
132
133
13.4
135
136
13.7
13.8

Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed SeCUMtIES.........cvrvrreireirririeieiieininns
Other Loan-Backed and Structured Securities
SVO Identified Funds.
TOMAIS ...
Line 13.6 @s@ % Of COl. 7....cvvvrerirercrereneeiene
Line 13.6 as a % of Line 10.6, Col. 7, Section 10

.............. 2,685,153
................. 204,683
............ 14,782,353
.......... XXX
............ 17,672,189 | .........144,810,611 | ............75,135,921 |.............6,529,527 | ..o TA2 | 0. 244,148,989
........................ T2 | 593 | 308 | 27 [ 00 | 0.0 | 10000
........................ 25 | 205 | 1006 | 09 | 00 | 00 | 345
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, December 31 of prior year. 59,402,184 | oo 59,399,239
2. Cost of short-term iNVEStMENS ACGUITET. ......c.veuiviiceeiiceeisie ettt b st | eseesssssesessesesse e s s snseses s esessnns 146,722,024 | ..o N N BN BT
3. ACCTUAI OF GISCOUNL. ...ttt bbbttt | hbsesb e bbbttt 75 | e T8 | ettt | eri et bbbt | £esb et
4. Unrealized valuation INCIEASE (JECTEASE).........cvuiirrireiiieieieieisise ettt s sttt essessssessesss | stessesstessesssssssessessessnsesses e sensessesssssssessesaed 0 | ettt eres | ettt bbbt h bbbt st bbbt e ren | 4eseEetnt R e b s ettt Rt b et Rt R b skt enebes | £rebebea ettt bbbt bbbttt s
5. Total Gain (I0SS) ON QISPOSAIS........cuevuiveiiriieiiieieisieie sttt ettt ettt s ettt se b s b s es st s nseses | ebebansesessesesesasse b et e s e s b ss st e s et st s s b et ben 0 | ettt entes | fetsetet et et s bttt s bbbt e st et ee skt nsene | 4esetetatehe bt et et et e Rt et e R b s e s et s ee s be s et et s enetes | £ebebessetet et s et bbb s st R ekttt n ettt es
6. Deduct consideration reCeived ON dISPOSAIS............cocurviurueiiieiriireieieiesi ettt sse s sessssnas | esessssssssassesessnsesessssesessssesesasaas 206,112,186 | ..cveveveeeeeeeeeeeeeeeee 206,109,240 | covvoveeeeeeeeeeeee e | ettt 2,946 [ oo
7. Deduct amortization Of PIEMIUM..........c.viriiriieiieeie st ss sttt ssees | eeetesses et st et bt s st s st ensenne 12,098 | oo 0 O DO
8. Total foreign exchange change in book/adjusted CAITYING VAIUE. .........ccceiuiieireiiiisieessiese et sesssisnsens | sesessssessssessssessesssssssessessssessesssssssssessesnes 0 | ettt es | ettt bbbt b bbbt ren | 4esebee et b b sttt bbb bbbtk n ettt bes | £aehebe et h bbbt es
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........ccoveuiriirirririiririreiiiens | corieieinisseeieessseeeeseisss e 0 [ o 0 [ s 0 | e e 0 | oo s 0
11. Deduct total NONAAMIEA @MOUNLS............rueriieiirerieiiseieieee it | 6 tb R 0 | ettt s | fE e e E R R s | CRfees e e R eRE bbbt | Shbenb R e
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......cviiiiiiisieisisseserssisssessssssssssesseessssssens | sressesssssssassesssassessessssessesssssssessessnssssassesses 0 [ oot 0 [ e s 0 [ oot 0 [ et 0
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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, SI14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, DEcember 31 Of PriOr YEAI.........cc.riierrieiecneire st ess e nsses

2. Cost of cash equivalents acquired

3. ACCTUAI OF QISCOUNL........cviictiieie ittt bbbttt

4. Unrealized valuation iNCrease (ABCTBASE)..........cccueueueiireieiiiesietete ettt bbb bbbt bbbt naes

5. Total gain (I0SS) ON QISPOSAIS..........cuurerirrerireireiserireisees st es s sttt ss st nen

6. Deduct consideration received 0N QISPOSAIS............creruuririerurirrieiieie ittt et

7. Deduct amortization Of PrEMIUM...........cueiiiieieiceie ettt et

8. Total foreign exchange change in book/adjusted Carrying ValUE.............ccccvveuiueiieiriieeseees e

9. Deduct current year's other-than-temporary impairment reCOgNIZEA...........oeueerirrreiriirinere e

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........ccccoceverrirriereirieieseeeeee s

11. Deduct total NONAAMItEEA @MOUNLS.........coiuiieiieieiicieieies ettt naes

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment:..........ccoevevieienenns
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SCHEDULE A - PART 1
NED December 31 of Current Year

Showing all Real Estate OW
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year's Impairment Change in B./A.C.V. Exchange Change | Interest Incurred and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./A.C.V on Encumbrances Incurred

Properties Occupied by the Reporting Entity - Administrative
Land and Office Building, 3250 Interstate DriVe............coccrveerinmrieriiernnienineeins | ovverenes Richfield. ..o OH..... 11/01/2000. | 11/01/2000. | ........... 15,256,419 | ovvonveeierrerncenes | e 10,587,563 | ........... 10,587,563 | ....ocvouuvee. 391,729 | e [ s | s (391,729) | oo | v 1,786,878 | ...coovveeee 1,062,708
Land and Office Building, 4059 Kinross Lakes Parkway. .. | Richfield . |OH..... 10/17/2006. | 10/17/2006. 9,165,529 6,739,747 ...8,739,747 249,019 | oo | e | cvenenenneens(249,019) [ [ e 1,509,058 | ...coovrernens 491,163
Land and Office Building - Construction in progre . | Richfield AOH. e e | i 13,431,054 | .o ...13,431,054 ..13,431,054
0299999. Properties Occupied by the Reporting Entity = ADMINISTTAtVE. ........ovciiiiiiiiciisiie ettt ses e ens s s snssnsennssnns | ansessssaes 37,853,002 0 30,758,364 30,758,364 (640,748) | ... 0] . 3,295936 | oo 1,553,871
0399999. Total - Properties Occupied by the Reporting ENfity...........ocuiiiiiiiiiiniiiciiiiiiiiins i enes ...37,853,002 | ..ooviiniiiciis [ 30,758,364 | ........... 30,758,364 (640,748)| ... 0 ..1,553,871
0699999, TOAIS........ocvvrrerrerieieieieieere ettt feieee bR ....37,853,002 0 30,758,364 30,758,364 (640,748)| ... 0 ..1,553,871
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SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
4 5

[A\E

1 Location 6 7 8 9
2 3
Date Actual Cost at Amount of Book/Adjusted Carrying Additional Investment Made
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Value Less Encumbrances After Acquisition
Acquired by Purchase
Land and Office Building - Construction in progre: .. | Richfield.............. OH...... 01/15/2017. | SnAVely BUIAING CO......uvurvuieireireeiieieieiciseeese sttt sssntens | seseenesnes 348,630 | .o ....348,630
Land and Office Building - 3250 Interstate Drive . . Richfield.............. OH...... 01/15/2017. | Jamco Voice and Data Communications............ . et eneies | e ....9,696
Land and Office Building - Construction in progre: .. | Richfield OH...... 02/15/2017. | Kaczmar and Snavely Building Co... . et | s 695,727 . ....695,727
Land and Office Building - 3250 Interstate Drive . . Richfield.............. OH...... 03/15/2017. | SNAVEIY BUIIAING CO......everiieieeieee ettt sttt ssessesnsentens | sesessesssssssessessssssansessesnsans | oetssassesssesnsnssassessnsnsessessns
Land and Office Building - Construction in progre .. | Richfield.............. OH...... 03/15/2017. | SNAVEIY BUIIAING CO.....cuvvviireieaiiiciieiiesiseiiss ittt sssssnns | sesesssienes 912,796 ...912,796
Land and Office Building - 3250 Interstate Drive . . Richfield OH...... 03/15/2017. | Jamco Voice and Data Communications............ . OSSRV IOSRRRRRN ....9,936
Land and Office Building - Construction in progress .. | Richfield.............. OH...... 04/15/2017. | SnAVEly BUIAING CO.......vurveieiieiiecieie ettt nsensens | sesessnsnes 802,602 ....802,602
Land and Office Building - 3250 Interstate Drive . . Richfield . OH...... 05/15/2017. | Snavely Building Co
Land and Office Building - Construction in progress .. | Richfield.............. OH...... 05/15/2017. | Snavely Building Co O SOOI ISP 969,413 ....969,413
Land and Office Building - Construction in progre .. | Richfield.............. OH...... 05/15/2017. | GArdINET TIANE.........ouvirriirririiiieiiesi it enes 31,500 | oo | 31,500
Land and Office Building - Construction in progre: .. | Richfield . OH...... 05/15/2017. | Ritenour Group........ 60,000 60,000
Land and Office Building - Construction in progre .. | Richfield.............. OH...... 05/15/2017. | KACZMAr GrOUP........cocvvirririeeiniisiciiesisesiesisiissienns . 95,346 | ...ooviiniieiiniieniens [ e 95,345
Land and Office Building - Construction in progre .. | Richfield.. OH...... 06/15/2017. | SnaVely BUIIAING CO.......cvurvririiriiriirirerisisisssie e ssessssssesssssssssssssessssssssesssssns | oves 1,021,498 1,021,498
Land and Office Building - Construction in progress .. | Richfield.. OH...... 07/15/2017. | Snavely Building Co R . 652,557 ....652,557
Land and Office Building - Construction in progre .. | Richfield.. OH...... 08/15/20717. | KACZMAT GrOUP. ....vvuerevraearesssseissessisessssssessesss st s st bbb . 11,819 | oo | e 11,619
Land and Office Building - Construction in progre: .. | Richfield OH...... 08/15/2017. | SnAVely BUIAING CO.......vuveieirrireereieieicieiseisee et ssessessannsens | weees 1,075,184 1,075,184
Land and Office Building - Construction in progre .. | Richfield.............. OH...... 09/15/2017. | Snavely Building Co ceevens et | 1,802,008 . 1,802,008
Land and Office Building - Construction in progre: .. | Richfield.............. OH...... 10/15/2017. | Snavely BUIIAING CO........cuvuiieimiiiiieeieireistsie et enssenine | neiae 1,104,665 | ..o 1,104,665
Land and Office Building - Construction in progress .. | Richfield.. OH...... 10/15/2017. | Jamco Voice and Data Communications............ . 21,500 | cooeeericeereenerne | s 21,500
Land and Office Building - Construction in progre .. | Richfield.. OH...... 10/15/2017. | Cicogna Electric and Sign.............covevrenrererneneinsiennseseneees . . 21,037 . O 21,037
Land and Office Building - Construction in progress .. | Richfield.............. OH...... 11/15/2017. | SnaVely BUIING CO........cvvuiieirricicieieeieceee ettt ns st ssessesnennsnnnns | nenae 1,373,094 | oo 1,373,094
Land and Office Building - Construction in progre .. | Richfield.............. OH...... 11512017, | CDW DIMECE, LLC......oveeceeeeeete ettt ettt bttt es st s st ennas . 16,247 | ooeeeceeeeeeereeeeeeieees | et 16,247
Land and Office Building - Construction in progre: .. | Richfield OH...... 11/15/2017. | GArdiNET TIANE........cuveeereeeicerereeeeseieese et . 30,796 .
Land and Office Building - Construction in progress .. | Richfield.............. OH...... 12/15/2017. | Snavely BUIIING CO..........vuiiieirririeiieieeiecieie ettt s st ssesesnsennns | eeiae 1,265,039 | ..o 1,265,039
Land and Office Building - Construction in progre .. | Richfield.. OH...... 1211512017, | KECZMAI GIOUD. ......vvvevvseriissiseessseissss e st . 82,140 | oo | s 82,140
Land and Office Building - Construction in progress .. | Richfield.. OH...... 12/15/2017. | Jamco Voice and Data Communications............ . . . . 67,282 . OO 67,282
Land and Office Building - Construction in progre .. | Richfield.............. OH...... 12/15/2017. | MEUIA ODSESSIONS. ......vvoiereisrississessssess sttt ettt | fnsisns 83,729 | oo | e 83,729
0199999. Total - Acquired by Purchase....... O OSSOSO OO PP PRPO 12,544,408 12,564,039
0399999, TOAIS........overerereeeseeeaseesse st s s es st R ke R e SR8 AR AR 12,544,408 12,564,039
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Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E03, E04, EO05, E06
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SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of

CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired |Strategy]  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated

000000 00 O |CF Special Situation Fund I, LP.........ccccoconerermriimmrnnces | s Cleveland.................. OH..... Clutterbuck FUNAS LLC........oovuvereeiniineriierineeiseinnes | cevirnein 08/30/2006 ....... L (OO ISP 1,570,596 | ......... 1,570,596 | ....(7,415,822) | c.oovveverenrirenns | reverrerineineiiiens [ erveriineinsriinsins | eeseisssisssinnnes | oeeessssissesesiesees | sessesessessssiensens | aeved 0.810

000000 00 O |Canal Mezzanine Partners II, LP.. . | Twinsburg... .|OH..... Canal Mezzanine Partners I, LP.... .. |08/28/2012] ......... 2. . 3,997,744 | ... 3,997,744 | ... 318,370 | v [ e [ e [ e 637,258 |...... 24,590

000000 00 0 |Canal Capital Partners Ill, LP... . | oo | Twinsburg... ... |OH..... Canal Capital Managment Ill, LLC. . 105/01/2015].......... 2. .1,380,000 | .. 1,379424 | ... 1,379424 | ... 302,986 co [ [ | | | s 6,120,000 | ...... 37.500
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income = Unaffiliated. ... srssssesssssssssssssssssssssensssssssenses | anesessenes 4,630,000 | ........... 6,947,764 | ... 6,947,764 | ....(6,794,466) | ..o (] P [V I [V I () [N | | I 6,757,258 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

000000 00 O |Primus Capital Fund VII LP..........ccocoonsvemrrnmrriniinniines | e Cleveland.................. OH..... Primus Capital FUnd VII, LP........cocveinrneseinniieens [ v, 12/31/2012] ......... 1| 8,162,476 | ........... 9,729,059 | ......... 9,729,059 | ..... 1,058,439 | .ooucvvnieciinrins | eerierineiinsinens | rerenenissinennns | e | e | s 801,845 | ....... 2.830

Fort Washington Private Equity Opportunities Fund Il

000000 00 oOftP Cincinnati.........ccoeeens OH..... Fort Washington Investment Advisors, INC........cccocevss [ convvnnnens 06/30/2014] ......... 1] s 2,630,913 | .o 3,746,843 | ........ 3,746,843 | ....... 360,493 | ..o | e [ | | s | o 2,150,000 | ....... 3.520
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated...........cooiiiiiiiiississciinnns onissssisseesssssssssessnsssssssenssenes | oosensees 10,793,388 | ......... 13,475,902 | ....... 13,475,902 | ... 1,418,932 | o0 [0 |0 |0 [0 [ 2,951,845 XXX
4499999. Subtotal = UNfilIBd. ......vuuireeresieririssis i ...15,423,388 ...20,423,666 | ....... 20,423,666 | ....(5,375,535) | .. .9,709,103 XXX
4899999, TOMAIS........vveoereieeeaserierise bbb ...15,423,388 ...20,423,666 | ....... 20,423,666 | ....(5,375,535)| .. .9,709,103 XXX
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of

CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

000000 00 O [PRIMUS CAPITAL FUND VIILP.. . . CLEVELAND.... . | PRIMUS CAPITAL FUND VII, LP. . 1213112012 | oo [ s | e 2,411,518

000000 00 0 [FORT WASHINGTON PRIVATE EQUITY OPPORTUNITIES FUND lIl, LP. CINCINNATI . | FORT WASHINGTON INVESTMENT ADVISORS, INC......covviiiriniisiisnisniis 06/30/2014. | ..ol | | s 450,000
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COMMON StOCKS = UNGFAIIAIE. ... ...vuiiuiiiitiiiiiiiiisiesie st s 44 b e 1ok E 888148108888ttt entensssnsantsnnnnsans | onnsssesenssnsssnonssnsnnsnnrsed | arnarens 2,861,518
4499999, SUDEOTAL = UNAFIIBEE. .. ...ttt 8888088808 £E 84084088408 4£0E1 4488 4EEEHEEEHEEEoEE 4R 8 HEE 4L EEHEEE L8 A8 4L 84 EE4£EEH0E 1081481108 4HEE 4R E1£0E £ 1EEEHHEE LR R AR LR 1R E 4L 4EE 8RR LA E L8R E 8RR bbbttt enn et | srnenssenssnnnsnsssnssensenn0) | aeninnes 2,861,518
AB899999. TOMAIS. ... vvveereesaieeeeseeeseees st es bt s b s 8 b8 £ 8RR RS R R R R LR R Rbeee HEieeREeeRE oL Es AR e R AR R LR LR R LR E LR R R LR R R R Rtk ER s eLEieE R eE R R LR R R SRR eSSttt nnnsenninnns | renessensenninensensinnsennn 0| e 2,861,518
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SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in|  Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./A.C.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./A.C.V on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Liquidation by National
Interstate Insurance
000000 00 0O |CF SPECIAL SITUATION FUND I, LP......coosieiisiiininiiinins . | Company 08/30/2006. | 07/26/2017. | ....... 13,508,622 | ..... 3,902,630 | .o e, [ | oo 3,902,630 N 17,411,252 |...17,411,252
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated..........cocoooiiiniiiins v | oo 13,508,622 | ..... 3,902,630 | ..o |0 [0 3,902,630 0 17,411,252 |...17,411,252
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
PRIMUS CAPITAL FUND
000000 00 O |[PRIMUS CAPITAL FUND VIILP.....ocooeereierieeereniresirennns .| VIl LP 12/31/2012. | 07/27/2017. | ........ 1,308,305 | ....... (557,879) | cevvvrvrreereernns [ erverrerirneensnins | erveeeineninninnenns | eeveenes [T T4°) [ 1,308,305 | ..... 1,308,305 [ ...vorvercercrinens | ceerenens 847,176 | .......... 847,176 | ..o
Liquidation by National
Interstate Insurance
000000 00 O |ANCORA MERGER ARBITRAGE FUND LP . | Company 05/01/2012. | 04/21/2017. | ......... 5,848,179 | ....... (848,179) | vvvvvvrrerrernns [ v | crveeeieninnesenes | ceveenes (848,179) | .o | s 5,000,000 | ..... 5,815,721 | covoovvvrrverrerins | e 815,721 | .......... 815,721 | .o
FORT WASHINGTON
FORT WASHINGTON PRIVATE EQUITY OPPORTUNITIES INVESTMENT ADVISORS,
000000 00 0 |[FUNDIII, LP . [INC 06/30/2014. | 12/28/2017. | ...........500,000 |......ccccovvrrnrrunas e | s | e | 0 | 00 500,000 | e 500,000 ....280,913 ....280,913
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.............. ....(1,406,058) | .. L0 [ 0 ... (1,406,058) | ...ovovvrvearnnnad 0]....6808305 | ... 7,624,026 .......1,943,810 .1,943,810
4499999. Subtotal = UNGFIIBEG. ......vvuireieitesisiei sttt s sbsnnsens st nnsesnnsnsssnssnssnnssnssnssesssnsssnssnnsenes | eneeen 21,165,108 [ YR [RY 2 (V] [P (O 0. 2,496,572 | oo 0 [ . 24,219,557 |....25,035,278 | .cooovviisiinnnnns [V 9,355,062 | ....... 9,355,062 | ovviriniiinienad 0
4699999, TOAIS........ovvrvercerneeeieie ettt tieeriesi et sesissnnenienasessssessnenennenssnnsnnenenns | e 21,165,108 | e 2,496,572 | ooovvrrrer) (V] [ [V [ 0] .. 2,496,572 | ..ooovvrrerind 0 ... 24,219,557 |....25,035,278 | ....ccocervvernnn. 0 .. 9,355,062 | ....... 9,355,062 | ..vvvrernrininnd 0
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SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

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./AC.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
911759 KD 9 |HUD-HSNG URB DEV 5.42 08/01/2028.........c.ccovrvrererirririririieriseriereeseseninns | coves 2].. ...105.376 911,504 ....865,000 883,167 | ..o [ v (30,728) | ..vvvvevvrrreririns [ e [ e 5420 |...... 1.783 [FA...... 08/08/2012. | 08/01/2028.
912828 A4 2 |US TREASURY N/B 2.00 11/30/2020.........ccvumrereerreirereseeseniesesseessssesersennes | evvenee | o [ eorererneens ...100.094 | . ..1,000,938 | .. .1,000,000 | .............1,003,074 (51) [ oeerreernerienins | e | e 2.000 |...... 1.891 [MN...... 12/13/2017. | 11/30/2020.
912828 F3 9 |U.S. TREASURY NOTES 1.75 09/30/2019....... SD.. [ oo v | iinn.605,625 ... 99.781 | oo 598,688 | ....cocvvienend 600,000 | ..cooveriennnd 602,045 | ...coivririieiinns [ e (1,148) | oo v | e 1.750 |...... 1.551 |MS...... 10/29/2014. | 09/30/2019.
912828 F6 2 |U.S. TREASURY NOTES 1.50 10/31/2019....... SD. | [ v | . 322,475 | L 99.313 317,800 ....320,000 ..321,540 CC72:) TR TR DU 1.500 |...... 1.233 |AO...... 11/14/2016. | 10/31/2019.
912828 F6 2 |U.S. TREASURY NOTES 1.50 10/31/2019....... [ESSTURIRRRROR IV ....180,000 (486) | v [ s [ 2001500 | e 1.233 |AO...... 11/14/2016. | 10/31/2019.
912833 KX 7 [U.S. TREASURY STRIPS 0.00 11/15/19....ccverieriniinisiisneissnssnisssesssnssssnens @sDb 602 | i 48,301 | 50,000 | cooovrieneeene 4,755 | i | 577 | [ [ | 6.019 [N/A ... | e [ 04/06/1999. | 11/15/2019.
0199999. U.S. Government - ISSUET OBlIgAtIONS. .......vcuevrurerirsserissersserissse s XXX [ s 3,055,992 | .o 3,015,000 XXX XXX | s 25260 | ........ 64,883 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36241L  S7 2 | GNJO PL 783242 PT 3.00 02/15/2026..........cccvemervrerirerereersninnersesssnesssesssnsns | ceveee 2102101 [ 303,054 | .oocverrrn 296,819 | .oooovvrrrnns 308,487 | ..o [ (4,627 [ s | e | 20.3.000 | e 1.361 [MON... | oo T42 | . 8,911 | 06/27/2016. | 02/15/2026.
38373A D9 4 | GNR 2009-69 PV PAC 4.00 08/20/2039 . ceevernenn [ s ...104.977 ...50,802 48,394 | ...... 50,321 | covererverereneninne | e (T38) | e [ [ 004000 | 2.295 |MON.. 12/19/2017. | 08/20/2039.
38375C 6N 5 |GNR 2012-116 PG PAC 2.00 10/20/2040...........cervmevrererneerrrinerrernenenennens | evves | oo | ververernee [ eevneiene [ eiviiinnnn.99,692 | 99.581 ...96,623 97,030 | ...... 98,080 | ...ocververererrenenes [ eeverreennee (1,811 [ | v | 2000.2.000 [ e 0.138 | MON.. 01/25/2013. | 10/20/2040.
383756 2G5 |GNR2012-102 DN SEQ 1.50 09/20/2040.......... ceevnerenmennnsenees | oeveee [ oo | eeveerinnee e | i 485,869 | ... 95.787 | oo 465,689 | ....oocvvnne 486,173 | oo 485,752 | ..voevencenrenennne | cvvernernnniee T | s v [0 1500 [ 1.501 |MON.. 08/27/2012. | 09/20/2040.
38376E  VJ 1 |GNR 2009-110 AB SEQ 4.00 04/16/2039........00cevvvrererieiiiniieniienieneseesnsienns [ wovenes ...103.567 183,034 [ e 2,729) [ [ | 204000 2.343 | MON.. 08/16/2011. | 04/16/2039.
38376X L5 0 | GNR 2010-31 AP PAC 4.00 08/20/38..........ccccmrrvrmreeerreeeisreessneesssssesssssssnneeees | eeee ...101.868 1258219 [ [ e (4,534) [ [ e | 204,000 2.081 | MON.. 06/16/2011. | 08/20/2038.
38377E NN 0 | GNR 2010-42 NH PAC 4.00 04/20/39..........ccouvmmvirririiniinciisniesiesissiissines | e ..102.285 | ................215,665 | ................210,848 | ............... 213,841 | e | rerneeend(3,105) [ [ | 204000 ] 2.401 |MON.. 06/16/2011. | 04/20/2039.
38377K  FN 5 | GNR 2010-115 NW PAC 3.50 01/20/38........ccovvuemrrerrrierirerererieeseeissrienienes | woenes 2100.353 [ oo 444,617 | i 443,051 | 443,051 [ [ e (B,T40) [ s [ [ 202223500 | 1.571 |MON.. 03/22/2013. | 01/20/2038.
38377L ZD 3 | GNR 2010-127 NH PAC 3.00 02/20/39 . ceeeereneeins [ s ...100.755 LA5B,548 | .o [ e (8,586) [ s [ [ 20223.000 | e 1.911 [MON.. e 06/16/2011. | 02/20/2039.
38378T AF 7 |GNR 2013-71 GA PAC 2.50 07/20/2041.........ccovoervererierirerierirssieesiserirenienees. | wrenes 2100221 | e 494,109 | i 493,019 | e 493,722 | ..o | e 205) | o v [00.2.500 | 2.443 |MON... | oo 1,027 | o 12,325 | 09/25/2013. | 07/20/2041.
38379X KD 1 | GNR 2016-83 AP 3.00 10/20/2045 SO OTOTRYROTOPPIRSTON VPOV (VR PPTPPRPOPRN INVPOPPION 1] 1,910,680 ... 99.362 1,831,963 1,896,885 | ... | e (17,898) | e [ [ 000008000 [ 1.956 [MON...| ...........4,580 | .ccooons 54,959 | 07/28/2016. | 10/20/2045.
0299999. U.S. Government - Residential Mortgage-Backed SECUMES...........ovueriiriieiiisisiiasiis . XXX . .. . 4,791,292 | .............4,887,937 XXX XXX | 11,846 | oo 142,395 XXX XXX
0599999, TOtal = U.S. GOVEIMMENE. ... verresersiresersess s ees skt | nenssssssaas 8,131,589 XXX [ 7,845,343 | .o 7,806,292 | ..o 7,923,386 XXX XXX | s 37,106 | ........ 207,278 XXX XXX
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligations
207720  GT 3 | CONNECTICUT-REF-C 5.00 06/01/2021........c0cmrvrrerirrerrienmrierinnerenisniennnens | cevree | oo [ ervvvniiens [ e TFE| oo 228,190 |...109.441 | ...coccoevennee. 207,938 | oo 190,000 | ovoovevnrenns 209,886 | ....cvveremrererrenin [ wverreeene(8,591) [ | e | 20.5.000 | oo 1.826 [ID.cover | v 792 | oo 9,500 | 08/22/2014. | 06/01/2021.
68609T DM 7 |OREGON STV 4.00 12/01/2048..........ovvemererireriereneesssisseessssssssessssessssens | soneees 2| 1FE ...1,076,650 |...107.556 ..1,075,560 .1,000,000 076,419 | s [ e (231) e | e | 204000 e 3.016 |JD....... 1,222 12/14/2017. | 12/01/2048.
93974C L7 3 |WA ST REF SER R4.00 07/01/2028.........ccoccsvrerinrirrnnnsinsnnnisnmsnnesensnnsssensninnes | SO0 | e [roviiininn | o 1FE ,455,000 |...108.099 ..1,621,485 .1,500,000 465,418 | | 2,962 | [ |00 4000 L 4.275 |JJ....... ..30,000 08/28/2013. | 07/01/2028.
1199999. U.S. States, Territories & P0ssessions - ISSUEr OblIgations...........cwereriiiniieisis e . ...2,759,840 XXX . ..2,904,983 | .. .2,690,000 | .............2,751,723 XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)............. et evereeeneeeenenesenesenes | ceerereeienan 2,759,840 XXX | e 2,904,983 | .............. 2,690,000 | ............. 2,751,723 XXX XXX | 32,014 XXX XXX
U.S. Political Subdivisions of States, Territories & P: (Direct and Guaranteed) - Issuer Obligation:
021807 KC 5 |ALTOONA AREA SD-REV 3.00 12/01/2023.........ccomvveereneerinesernssersenirenenenns | eevieee | oo [eovverien2 | o TFE | i, 553,334 |...104.487 | ..cccoovvrnnee. 559,005 | ..ocvvurrrnnns 535,000 | ..oovverernnns 544,809 02/21/2013. | 12/01/2023.
044825 BX 4 |ASHTABULA SD SRS 2012 4.00 12/01/2023........ccevrvrrirvirnrirerrnreresssisnsnseens | cover 911,029 |...105.878 894,669 ..881,070 01/24/2012. | 12/01/2023.
044825 BX 4 |ASHTABULA SD SRS 2012 4.00 12/01/2023, ...105.878 .116,466 01/24/2012. | 12/01/2023.
154686 FK 0 | CENTRL OH SOL WST- 3.10 12/01/2020.........ccoovmvirieriinriciisciesissiisiins | ceveeas ...100.406 07/31/2013. | 12/01/2020.
447025 GT 8 |HUNTSVILLE AL REF SR B 5.00 09/01/2020.. SD.. ...102.358 02/13/2009. | 09/01/2020.
463020 PY 7 |IRONDALE-B-REF-TXB 2.70 10/01/2021........ceverivrrererinernerieserneesseenssinens | weeees ...100.100 06/06/2014. | 10/01/2021.
490278 3L 0 |[KENT CNTY MI 5.00 01/01/2022 SD.. ..111.031 ) 07/28/2016. | 01/01/2022.
604280 CD 7 |MINOCQUA WISD 1 TXB 5.40 03/01/2025 ...105.782 ....420,000 )| - 12/28/2010. | 03/01/2025.
735014 JR 4 | PORT OLYMPIA-A-AMT 4.50 12/01/2022. . ...1,347,588 |...110.728 | . . . .1,295,000 ...1,328,949 )| ... . . 06/27/2016. | 12/01/2022.
800722 FR 6 | SANGAMON SD #3-UNR 5.00 12/15/2018....... v Lo | o |2 | e IFE | i, 1,083,793 [...100.196 | ..ccooovvreens 1,067,087 | cooovvris 1,065,000 | ...ocoovveene ,065,000 | .o | i (10,156) [ ..vvvvvverinrinns | e | e 5.000 |...... 4.939 |DEC....| oo 2,367 | oo 53,250 | 02/23/2016. | 12/15/2018.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations ...7,221,853 XXX ..7,280,918 .6,895,000 ...7,032,272 (47,161)] ... XXX XXX XXX | e 82777 | 303,365 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions........ . . ...7,221,853 XXX |. .7,280,918 | .. .6,895,000 | ............7,032,272 .(47,161)] ... XXX XXX XXX | e 82,777 | e 303,365 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
0117R LA 9 | AK MUNI BOND BK-B- 5.00 0301/202%....esoooesesseesessesesesss | e [T [ AFE] o 1,390,257 |..114.842 | oo 1,383,846 | oo 1,205,000 | oo 1,340,527 | oo [ e e ) P R [...5000|...2.989 [MS....] ......20083 | ....... 60,250 | 05/14/2015. | 03/01/2024.
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027650 GR 9 | AMER MUNIPWR OH PREREF 5.00 02/15/2018..........cc.coovvveervererriirernnirennes SD.. ...100.539 | .o 929,986 | ...cccovvunn: 925,000 | ......... 925,733 | oo | e (5,899) [ cvvourveererriienens [ e | e 5.000 |...... 4.338 |FA...... 01/21/2015. | 02/15/2018.
027650 HP 2 | AMER MUNIPWR OH REF 5.00 02/15/2018..........cccoooommmiiiimiiinnriisnniianniis SD.. ...100.468 )| e [ 5.000 |...... 4.338 [FA...... 01/21/2015. | 02/15/2018.
047870  BA 7 |ATLANTAWTR SER A 5.50 11/01/2022.........ccoooirveerieireriirnrieeneseseirecienns SD.. ...116.008 . )| I 5.500 |...... 3.781 | MN...... 10/28/2011. | 11/01/2022.
047870  BA 7 |ATLANTAWTR SER A 5.50 11/01/2022.........covererrerrreeeerirenriressessseiseeninns | covenne ...116.008 1,160,080 ). B 5.500 10/28/2011. | 11/01/2022.
130536 QR 9 |CAPOLL CTRLFIN A13.375 7/01/25(WM)... ...104.138 1,562,070 | ..............1,500,000 | ...occc0ee 1,500,000 [ oo | e | ceevieneineneiens | eeeveneieesiennnes | oo 3.375 | ... 06/19/2015. | 07/01/2025.
130536 QW 8 |CA ST POLL B-2 3.125 11/01/2040 (WM) . ...102.802 1,028,020 oo | e 3.125 10/30/2015. | 11/01/2040.
167664 ZE 4 |CHICAGO IL BLDG REF 5.00 03/01/2019.........coooimvveririiiineiineieneisseiisnies | ceneees ...100.102 I O 5.000 . 07/28/2016. | 03/01/2019.
18610R  AD 6 | CLEVE-CUYAHOGA 6.625 2/15/2021...........oorvvirerircreeiereieceiieseeieseeinenens | s ...106.459 e 6.625 .26,500 | 10/29/2009. | 02/15/2021.
19463P DF 8 | COLLIER CNTY FL GAS-REF 4.00 06/01/2022...........cccvvveeremriirerirerininisninns | ceve ...104.157 3,181,996 e 4.000 |......3.006 |JD.......]| ........10,183 | ....... 122,200 | 06/07/2012. | 06/01/2022.
249218 AU 2 | DENVER CO SCHS COPS B 2.598 12/15/2021..........coocvveereriinrriseniireceirennes | cevenas ...100.040 ..1,550,620 1,507,984 | ...oovriinriirens | eererereeeen 780 | s [ e [ 2.598 |... 09/25/2013. | 12/15/2021.
25483V EQ 3 |DC ASSN AMERN MED CLG B 5.00 10/01/2021.. ...110.578 2,880,557 2,732,840 IO I 5.000 11/22/2011. | 10/01/2021.
29509P  JB 6 |ERIE CNTY NY IDA 5.00 05/01/2022 ...113.348 ..1,360,176 I O 5.000 04/25/2012. | 05/01/2022.
29509P  JB 6 |ERIE CNTY NY IDA 5.00 05/01/2022 ettt | e ...113.348 906,784 I 5.000 04/25/2012. | 05/01/2022.
311450 FE 5 |FARMINGTON PCR B 4.70 09/01/2024 (AZD).......ccovveervvmirirerinriinisrinnniinns SD.. ...106.758 2,135,160 e 4.700 12/19/2011. | 09/01/2024.
312432 VS 3 |FAYETTE CNTY KY SD FIN A 4.00 04/01/2023 ...108.038 ..1,615,168 1,587,382 | ..o | vereerene(16,187) | s | e [ e 4.000 06/22/2012. | 04/01/2023.
3130A6 LE 5 |FED HOME LN BANK 2.23 07/26/22............cccovvvenrinniicnniverrniinnnicsiensiseninenes. [ eoveees | oo | enrieeeni | oo | 1,975,000 ..o 99.258 1,960,344 1,974,979 IO I 2.230 10/06/2015. | 07/26/2022.
3130A7 CX 1 |FED HOME LN BANK 0001 0.875 03/19/2018..........cccovuemmmmemmmeiinmniiennirsnniins | ovenns | v | corriiienes [ eeviieen T | 01,999,380 | ... 99.884 1,997,684 1,999,935 I P 0.875 02/17/2016. | 03/19/2018.
3130A7 H7 3 |FED HOME LN BANK 0001 1.00 03/29/2018...........coumvuemmmmirmmnrimeneeseneernenrnns | oveeee | v | cerrvreeni | eovvcveee T | 001,325,000 | ... 99.899 1,323,666 1,325,000 I 1.000 03/24/2016. | 03/29/2018.
3130A7 PR 0 |FED HOME LN BANK 0000 1.00 04/28/2021............ccocovimmmrimmmiimnmiinnniinniians | ovenne [ or | conriisnni | evvicene T | 1,610,000 | ... 99.027 1,594,328 1,610,000 o [ 1.250 05/16/2016. | 04/28/2021.
3130A8 3W 1 |FED HOME LN BANK 1 05/25/21.......cccoeerviereernnerisnneesneisenensssensneninnne | eoveeee | v | cevnvieeni | eevviveen T | 022,068,835 | ... 98.625 | ... 2,041,544 . 2,069,154 N 1.500 09/13/2017. | 05/25/2021.
3130A8 7G 2 |FED HOME LN BANK 1.20 05/24/2019........ccccoevvmmrinrinnicnnirerierineniinsiesninens [ | oo | evrieeeni | o[ 1000000002.2,075,000 ... 99.053 | ..ovvvenens 2,055,350 | ..oocvvnnce 2,075,000 | ...ccooouee. 2,075,000 | ..o | e | e | s | 1.200 05/25/2016. | 05/24/2019.
3130A8 RQ 8 |FED HOME LN BANK 1.20 07/26/2019..........ccoovemmmveramerrsneriicnieseneesenernnnnns | oveene | v | ceeriieeni | eeviiveen T | 1,600,000 | ... 98.797 ..1,481,951 1,500,000 1,500,000 I 1.200 07/18/2016. | 07/26/2019.
31331G NX 3 |FED FARM CREDIT 4.125 03/04/2019........coooumvvirrrieneiiereiiereirenenieeseieenes | covinas ...102.611 167,256 163,000 I 4.125 09/13/2017. | 03/04/2019.
31331) 7G 2 |FED FARM CREDIT 3.15 01/12/18 ...100.050 ..2,031,023 2,030,000 e [ 3.150 06/27/2016. | 01/12/2018.
31331) 7G 2 |FED FARM CREDIT 3.15 01/12/18 ...100.050 | ... 880,444 880,000 | . e 3.150 06/27/2016. | 01/12/2018.
313310 AW 3 | FED FARM CREDIT 4.1501/07/2019.......cccvuiimriririirinriniiseiienisesieessninns | cevis 2102329 [ 242,519 | .o 237,000 | ..oooverernnen 241,868 | ....ooocrerrrerrini [ e (4492) [ s | e | s 4.150 08/26/2011.| 01/07/2019.
31331Q X3 6 | FED FARM CREDIT 4.25 06/18/2018.............ccovvvemmriiniineiieneiissniissnieisnens | cevenns LA ...101.260 | ......... 58,731 58,000 58,643 I 4.250 11/29/2011. | 06/18/2018.
31331X RF 1 |FED FARM CREDIT 5.125 02/05/2018..........ccovuemmririirereieneiirseneisssiiseneies | e AR ..100.344 | oo 1,199,106 | ..ccoovvvnnee 1,195,000 | ..coovvvvnnee 1,197,879 P I 5.125 06/24/2010. | 02/05/2018.
31331X RF 1 |FED FARM CREDIT 5.125 02/05/2018 SD.. LA ...100.344 105,361 ...105,253 I O 5.125 06/24/2010. | 02/05/2018.
31331X SW 3 |FED FARM CREDIT 5.0503/15/2019.. LA ..103.773 134,905 ..134,879 I 5.050 12/29/2011. | 03/15/2019.
31331Y 4S 6 |FED FARM CREDIT 5.05 08/01/18 LA ..101.974 ..2,528,965 B 5.050 04/28/2011. | 08/01/2018.
313370 E3 8 |FED HOME LN BANK 3.375 06/12/2020... 1 ...103.124 195,935 | i 190,000 | oo 192,832 | [ e (1104) | e | e 3.375 | ... 08/22/2013. | 06/12/2020.
313371 4H 6 | FED HOME LN BANK 3.00 03/18/2020 AR ...102.192 o 3.000 12/22/2014. | 03/18/2020.
313383 ZU 8 | FED HOME LN BANK 3.00 09/10/2021 LA ...103.057 906,897 oo [ 3.000 09/25/2013. | 09/10/2021.
3133X0  PF 0 |FED HOME LN BANK 5.375 08/15/2018 LA ...102.305 255,763 oo [ 5.375 09/20/2010. | 08/15/2018.
3133X7 28 2 |FED HOME LN BANK 5.375 05/15/2019... LA ...104.686 .1,622,627 B 5.375 09/08/2010. | 05/15/2019.
3133X8 AS 1 |FED HOME LN BANK 5.125 08/15/2019... 1 ...105.083 367,789 | ..o 350,000 | ovooiirenni357,502 | i [ eeveneeene (4 A07) | s | e | e 5125 |... 02/18/2011. | 08/15/2019.
3133XP CT 9 |FED HOME LN BANK 4.25 03/09/2018 LA ...100.527 ..1,005,267 ] 4.250 02/04/2016. | 03/09/2018.
3133XP CT 9 | FED HOME LN BANK 4.25 03/09/2018...........ccoomvirmrrinriinniisnesnsisnienens [ oo LA ...100.527 813,261 oo | 4.250 . 02/04/2016. | 03/09/2018.
3133XU 3G 6 | FED HOME LN BANK 4.375 07/01/2019.........oommiviririeriiiereereneeieeniieeneiens [ cevinas LA ...103.620 259,050 IOV 4.375 110,938 | 12/29/2011. | 07/01/2019.
3133XU  MS 9 | FED HOME LN BANK 4.50 09/13/2019 LA ...104.267 ..2,690,078 e 4500 |....2.462 |MS.....| ..........34,830 | ....... 116,100 | 01/30/2012. | 09/13/2019.
3133XX P50 |FED HOME LN BANK 4.125 03/13/2020... 1 ...104.585 549,072 | ..ooiieeer525,000 | oo 546,131 | [ e 9,27 1) | s s | e 4125 |... 02/04/2016. | 03/13/2020.
3134G8 XX 2 |FREDDIE MAC 0000 1.25 04/28/2021 ] 1,193,000 ... 98.522 1,175,370 N 1.375 04/20/2016. | 04/28/2021.
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3134G8 72 8 | FREDDIE MAC 1.125 04/28/2021............covrveeririnneiereiseceiseseeiesesieeseiseneies | cevinns 2| 1,219,000 98.341 | oo 1,198,772 | 1,219,000 | coviicic 1,219,000 | v [ et | e | eereeiesesienesenes | e 1125 |...... 1.125 |AO...... 04/20/2016. | 04/28/2021.
313469 FJ 1 |FREDDIEMAC 1 05/25/21 i | ] 705,000 98.676 695,667 e [ 1.375 ... 1.375 |MN...... 05/03/2016. | 05/25/2021.
313469 RQ 2 |FREDDIEMAC 1 06/15/21 2 | ] 1,160,000 ... 98.990 ..1,148,279 I 1.500 |...... 1.500 | JD....... 05/24/2016. | 06/15/2021.
3134G9 T3 1 |FREDDIEMAC 1 07/27/21 0000.. 2| | 3,465,000 ... 98.238 3,403,940 e 1125 |....1.125 |[JJ....... 08/04/2016. | 07/27/2021.
3134G9 U4 7 |FREDDIEMAC 1 08/25/21.. 2| 1,385,000 97.958 21,356,714 | ..iir1,385,000 | e 1,385,000 [ oo | s | e | ceeeeneseneienenes | e 1.500 07/20/2016. | 08/25/2021.
313469 UM 7 |FREDDIEMAC 1 06/30/21 i |1 1,025,000 98.213 1,006,687 IO I 1.500 06/09/2016. | 06/30/2021.
3134G9 V3 8 |FREDDIE MAC 1.02 07/27/21 2| 2,617,380 98.471 ..2,579,932 oo [ 1.020 08/09/2016. | 07/27/2021.
3134G9 YJ 0 |FREDDIE MAC 1.3 06/30/21 0001 2| | i 775,000 98.604 764,183 775,000 I 1.300 06/21/2016. | 06/30/2021.
31359M  SD 6 | FANNIE MAE 4.60 06/05/2018. 2] ...101.308 202,616 200,000 e 4.600 06/27/2016. | 06/05/2018.
3136FT  B7 3 | FANNIE MAE 2.00 02/07/2020 2 ...100.038 ..1,450,551 1,450,000 | ..ccooeee 1,442,905 | oo [ 3,264 | s e | e 2.000 10/22/2013. | 02/07/2020.
396321 CT 6 | GREENVILLE NC UTIL TX B 5.78 11/01/2018, ...102.536 164,058 160,000 B O 5.780 05/18/2009. | 11/01/2018.
396321 CT 6 | GREENVILLE NC UTIL TXB 5.78 11/01/2018..........cccoooovurvvrenirrencriieniiseneenans | SD | o i ...102.536 | ......... 66,648 65,000 IO I 5.780 05/18/2009. | 11/01/2018.
407288 WP 0 |HAMILTON CNTY OH SWR B 5.46 12/01/2021..........oovvveereeareiereiirieniiienies | e 2 . 106.047 | oo 933,214 | ..o 880,000 | ......... 922,144 I 5.460 10/28/2013. | 12/01/2021.
413890 CX 0 |HARRIS CN HOUSTON- 5.00 11/15/2023........cccmrurrvirieniinniinerieniseeinninnis | venes | oo | evvinniane ...116.442 1,804,851 1,550,000 1,767,032 B 5.000 02/04/2016. | 11/15/2023.
45506D DR 3 |IN ST FIN AUTH C 5.00 02/01/2032 3 ...115.866 ..1,158,660 1,130,595 | oo | vereerennn(8,904) | i | e [ 5.000 07/25/2014. | 02/01/2032.
455280 DG 3 |INDIANAPOLIS IN K 5.00 06/01/2021.........ccovvvvnrvrmriniircrenisneisnisnisennennes | SDc [ [, ...109.850 3,295,500 3,178,416 IO I 5.000 12/22/2011. | 06/01/2021.
46246K  J2 9 [IAFIN-TXB-B-ST RE 3.73 08/01/2021.........corveireeiriiiineiisnessseseiinnies | ceneees ...104.323 1,225,795 1,195,373 I O 3.730 09/17/2013. | 08/01/2021.
47770V AJ 9 | JOBSOHIO BEVERAGE 4.00 01/01/2023 . USRI IO ...109.411 1,641,165 I 4.000 06/27/2016. | 01/01/2023.
47770V AU 4 | JOBSOHIO BEVERAGE-B -OH 2.467.........ccoooomimriinnniinciisnniisiisnniisnniinns | coveis | o [ e 1 ...100.213 952,024 950,000 e | 2467 |....2.467 |JJ....... 01/29/2013. | 01/01/2020.
485429  KY 9 |KSDEV FIN-K 3.50 06/01/2023 SD.. 3 ..102.887 | ... ..1,985,719 1,930,000 | . N 3.500 12/22/2015. | 06/01/2023.
485429  KY 9 |KSDEV FIN-K 3.50 06/01/2023...........cooomrieirriinneiineiisssissnsissnnscssssisnnnies | oo 3 102,887 | e 1,100,891 | oo 1,070,000 | ....coooeeee 1,004,814 | oo | e (A168) | s [ [ 3.500 12/22/2015. | 06/01/2023.
502810 AC 8 |LA CROSSE RES REF 6.00 11/01/2021 (XEL).. SD.. | | ...115.755 2,893,875 2,759,839 I 6.000 03/18/2014. | 11/01/2021.
574298 CS 2 |MD ST TRANSPRTN AUTH 5.00 03/01/2023........... SD.. 2 L1317 3,328,378 3,222,694 I 5.000 03/18/2014. | 03/01/2023.
59465H UA 2 |MIHOSP FIN AUTH F-5 2.40 11/15/2047 ...........coovvveinnrinriisnniisneiissniisnniies | coneie | o [ erviinniens ...100.951 1,009,510 1,000,015 e | 2.400 02/23/2017. | 11/15/2047.
64465P UM 8 |NH ST BD BK-B 5.00 08/15/2026................ SD.. 2 113273 L 2,016,259 . 1,941,430 e 5.000 06/26/2012. | 08/15/2026.
645791  CZ 5 |NJ ENVRNMNTL TRUST A-R 4.00 9/1/26 SD.. | | L A15.032 [ e 1,725/480 | .............1,500,000 | ............ 1,509,853 [ ..o | weverrrerinened(939) | v e [ 4.000 07/28/2016. | 09/01/2026.
645791  CZ 5 |NJENVRNMNTL TRUST A-R 4.00 9/1/26.........ocoomvveirnriiniieneieneisseieseiens [ e ...115.032 316,338 I 4.000 . 07/28/2016. | 09/01/2026.
646080 QL 8 |NJHGR EDU 1A-1 5.00 12/01/2022.........ovvouierrrrinerierirnciiseiseissseissssesieeens | ceves ...109.974 P I 5.000 . .50,000 | 09/25/2014. | 12/01/2022.
646136 DY 4 |NJTRNFDSERA 5.2512/15/2020 SD.. ...107.268 I O 5250 |.....3.504 |JD.......{ ..oc.......7,000 | ..o 157,500 | 10/25/2011. | 12/15/2020.
646136 DY 4 [NJTRNFD SERA 5.25 12/15/2020........cccmiuemieerreerrrierierisneessissenisssssesienes | ceves ...107.268 e 5250 |.....3.504 |JD.......| v 933 | o 21,000 |10/25/2011. | 12/15/2020.
646136 TM 3 |NJ ST TRN TR AUTH C 0.00 12/15/2027.......... 761,960 e [20008.095 [ ID | e | 09/04/2013. | 12/15/2027.
647200 5U 4 |NEW MEXICO MTGE A-2 2.98 08/01/2038 LT75,143 | 1,784,082 | 784,080 [ | e (1) | e [ e [ 2.980 05/03/2017. | 08/01/2038.
665306 KS 4 |NTHRN KY WTR DIST 5.00 02/01/2024. 3,365,580 ] 5.000 06/12/2012. | 02/01/2024.
677525 TK 3 |OHAIR QLTY ENERGY 5.70 08/01/2020 (FE).........cccovvemmmrmrmmmirmmrissnriinnis [ e 908,060 I O 5.700 03/22/2011. | 08/01/2020.
677555 Q4 9 | OH ST ECON DEV REV 4.215 06/01/2027..........ooomrveeererierreieneiseneeieeeienenes | cevenns ...105.340 742,647 oo | e 4.215 06/27/2016. | 06/01/2027.
67755C WH 8 | OH ST-ADULT CORRECT 5.00 10/01/2019.......cvumririviririiiieninerieniesiiniins | ceveees 2 ...104.242 1,193,571 B 5.000 06/27/2016. | 10/01/2019.
686430 FJ 3 | ORLANDO FL REDEV AGY 5.00 04/01/2021 ...107.185 ..2,095,467 | .............1,955,000 | .............2,048,565 | .....cocccoovrimmriirens | crrrrerenc28,779) | v | e [ 5.000 02/23/2012. | 04/01/2021.
696550 WX 6 | PALM BEACH CNTY SC 5.00 08/01/2022 o 2 .. 111.429 2,785,725 03/18/2014. | 08/01/2022.
71323M  CE 0 |PEORIA IL BLDG CABS SD 0.00% 12/01/2023 @SD| 3| ... AFE| ..........2,416,901 | ... 73.343 ..3,153,749 12/28/2011. | 12/01/2023.
721770 AN 9 |PIMACNTY ARIZ INDL DEV 5.00 09/01/2019 8D [ 2 ...100.512 306,562 305,000 07/28/2016. | 09/01/2019.
721770 AN 9 |PIMACNTY ARIZ INDL DEV 5.00 09/01/2019.........oomrviiimriinniisniiisniiisniii [ e ...100.512 271,382 270,000 07/28/2016. | 09/01/2019.
736746 TU 2 [PORTLAND OR URB RNWL B 5.00 06/15/2020.............coorvvvrrrrirerrisrsiieniiines SD.. ...102.320 .1,314,812 1,285,000 04/21/2009. | 06/15/2020.
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756872 HV 2 |RED RIVER TX EDU FIN 5.00 03/15/2027..........ccovrveerrrrererieriiereienseeieneeens . L1597 | 575,985 | ..ooovverarnens 500,000 | ..ocovverenen 516,889 | oo | e (2,838) | e | e [ 5.000 |...... 4.270 [MS...... 08/28/2013. | 03/15/2027.
842039 CH 0 | SOUTHEASTERN TRANS-RCPT 5.00 06/01/2025 ..110.855 | ..ooviianee 1,330,260 ....1,200,000 e [ 5.000 |...... 2.650 [JD....... . 02/21/2013. | 06/01/2025.
879709 D9 1 | TEMPE AZ PIER TOWN LAKE 5.00 01/01/2020 ...100.264 1,243,274 ....1,240,000 I 5.000 |...... 3.075 | W....... 07/28/2016. | 01/01/2020.
88275F  PA 1 |TX ST DEPT OF HSG & CMNTY C 3.10 9 1/47 ....coovvevvvriverveverennnrennnissinne | vevenne | oo | vevvrireni2 | e IFE | iin..991,464 [ ... 99.088 982,422 991,464 . 3.100 06/08/2017. | 09/01/2047.
896221 AD 0 | TRIMBLE CNTY KY A 3.75 06/01/2033 ...103.204 ..1,032,040 1,000,000 | ..ccvveeei1,000,000 | oo [ e | e | e | e 3.750 05/18/2017. | 06/01/2033.
89952P DS 1 |TULSA CNTY OK IND DEV 4.00 09/01/2022...... ...108.383 1,625,745 ....1,500,000 IOV 4.000 06/20/2012. | 09/01/2022.
914325 EZ 4 |UNIV IL BRD UNREF B 5.00 10/01/2020 ...100.103 I O 5.000 10/20/2016. | 10/01/2020.
91474P  BH 2 |UNIVNTHRNIA SRS U N | 3.00 07/01/2023 I I . ...104.455 I 3.000 12/23/2011. | 07/01/2023.
917547  TW 1 |UT ST BLDG OWNSHP AUTH 5.00 05/15/2023..........cecrerimrirrerrmeirnrirernninenns o 1,237, ...104.706 . N 5.000 03/31/2009. | 05/15/2023.
91754R  UY 1 |UT BRD RGTS-A-UTV 5.00 11/01/2027 . . . 114412 AT1618 | 150,000 | 165,083 | i [ e 2,869) | o | e | e 5.000 |... 09/19/2012. | 11/01/2027.
919061 FC 0 | VALDEZ TERMINAL REV C 5.00 01/01/21(BP).......cvveumrverrrirecriiieerierriienees . . ...108.565 ..1,085,650 IO I 5.000 07/28/2016. | 01/01/2021.
960660 BA 5 | WESTMINSTER CO ECON DEV 4.00 12/01/2023..........ccocooovvvvinriiireiiinciins . 11,604, ..107.884 | ..........cc. 1,580,501 oo | 4.000 . 07/25/2012. | 12/01/2023.
97712D  E2 8 |WIHLTH & EDU FACS 3.375 08/15/2035.............. ...100.398 | ... 1,003,980 e 3.375 .601 |FA...... . 11/30/2017. | 08/15/2035.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations...... . XXX | o 130,544,213 | .......... 127,009,546 XXX XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128M1  CK 3 |FGCI G11974 PT 5.50 05/01/2021.............. . IO . 103,607 [ oo 84,549 | 82,999 | 83,014 | e (182) | e [ s 5.500 03/11/2008. | 05/01/2021.
3128MB DN 4 |FGCI G12609 PT 5.50 04/01/2022 . B o ..104.753 | ... I O 5.500 03/07/2008. | 04/01/2022.
3128MM UM 3 |FG G18587 PT 3.00 02/01/2031 (SRR IOV ol ..101.878 | .... N I 3.000 07/22/2016. | 02/01/2031.
3128P7 5B 5 |FG C91742 PT 3.50 01/01/2034...... . SRR O . ..104.078 | ........c..... 1,669,683 S 3.500 09/27/2016. | 01/01/2034.
3128P7 7L 1 |FG C91799 3.50 11/01/2034......... e [ e - ...103.885 | ..ccoov 1,727,221 . N 3.500 12/07/2016. | 11/01/2034.
3128P7 Q6 3 |FGC91377 4.50 06/01/2031......... ST O . ...106.656 | ...ovvonne 1,464,657 | ....ooooonne 1,373,256 | ..coovvveeee 1,476,696 | ...ooovvriecrnnies | cerierenena(27,045) | s [ [ 4.500 12/13/2016. | 06/01/2031.
3128P7 QN 6 |FGTW PL C91361 4 03/01/31 ST O - ..105.650 | ...coovonnee 1,186,919 ....1,123,443 1,196,477 I 4.000 02/14/2017.| 03/01/2031.
3128P7 W5 8 |FG C91568 PT 3.00 10/01/2032...... . USRI O ol ...101.729 1,377,001 ....1,353,602 1,421,193 I 3.000 07/22/2016. | 10/01/2032.
3128P7 XX 6 |FG C91594 3.00 01/01/2033......... e [ s . ...101.729 ..1,465,568 ....1,440,659 e [ 3.000 08/16/2016. | 01/01/2033.
3128PV  BS 8 | FG J15449 PT 4.00 05/01/2026.... . SRR IO ol ..104.363 | ... 679,120 650,727 N 4.000 09/27/2016. | 05/01/2026.
31294L 6V 0 |FGCI E02684 PT 4.50 03/01/25 crrre s [ . 02647 | e 138,623 | .ovoieerrnnn 135,048 | v 137,255 | e | e (1,596) [ s [ | 4.500 12/29/2010. | 03/01/2025.
3132J4 H3 6 |FG G30949 PT 3.50 08/01/2036 [SSSTURTURNRRTRTEN BTN o LA 2103942 | e 1,701,977 I O 3.500 11/16/2016. | 08/01/2036.
3136A1 N8 4 |FNR2011-114 VA SEQ 3.50 07/25/26 e | e ol AR ...100.344 2,278,105 P I 3.500 01/18/2012. | 07/25/2026.
3136A4  VH 9 |FNR 2012-14 HA PAC 2.00 07/25/40 . USRI VN ] ] i 145,675 | 98.531 145,444 oo | 2.000 07/24/2014. | 07/25/2040.
3136A5 BB 1 |FNR 2012-40 PAC 2.00 09/25/40...........coveeerreeareeirireeeinneieeeeseseseesesiesssenenes | s ol LA 312,961 | L 97.597 304,015 oo | 2.000 04/25/2012. | 09/25/2040.
3136A5 P6 7 |FNR 2012-53 PB PAC 2.25 02/25/41.. s [ . LA nn.800,536 ... 99.166 773,080 B . 2.250 07/16/2012. | 02/25/2041.
3136A6 4N 1 |FNR2012-72 QE SEQ 3.00 01/25/38 ST U . 1 100.792 690,552 | ...coovveeenn685,125 | Lo 703,831 | [ e (T1768) | s | s | e 3.000 07/17/2012. | 01/25/2038.
3136A7 5E 8 |FNR 2012-96 PD PAC 2.00 07/25/2041 JESTTTIR I ol A 402,188 ] 96.915 384,759 . PO I 2.000 08/27/2012. | 07/25/2041.
3136A8  XC 9 |FNR 2012-99 AB SEQ 1.75 05/25/2039..........ccommmermmreririiiiniisneieneiisnsiennees | s LA 382,042 ] L 97.854 374,985 382,405 e [ 1.750 09/10/2012. | 05/25/2039.
3136AA  MJ 1 | FNR 2012-139 BH PAC 2.00 02/25/2042...........coovverererearereiereiseneereneireneeienns | cevins A i 625,753 ] L 97.380 597,593 622,969 oo | 2.000 02/20/2013. | 02/25/2042.
3136AA Y7 4 |FNR2012-145 TA PAC 1.25 11/25/2042 L 458,935 L 98.616 N 1.250 01/24/2013. | 11/25/2042.
3136AA YL 3 |FNR2012-133 GE PAC 1.50 08/25/2041 ] e 127,127 | 94.419 120,206 | oo 127,31 | e 127126 | [ e 3T i s | e 1.500 03/22/2013. | 08/25/2041.
3136AB H7 1 |FNR2013-5BD SEQ 2.00 03/25/2040... . . ol ] . 368,651 | ... 98.335 363,139 ] 2.000 05/20/2013. | 03/25/2040.
3136AC A5 0 |FNR2013-18 PA PAC 2.00 11/25/2041 e | . LA e 549,323 | L 96.809 542,561 oo | 2.000 06/25/2014. | 11/25/2041.
3136AC  EK 3 | FNR2013-10 NE PAC 2.00 01/25/42 . ISR OO o] ] 1,135,458 | 97.533 ..1,094,789 oo | 2.000 02/21/2013. | 01/25/2042.
3136AC  JY 8 |FNR2013-17 PC SEQ 2.00 03/25/2039... RSO O o A 123,709 ] L 99.190 120,819 e 2.000 04/24/2013. | 03/25/2039.
3136AD 2H 1 |FNR2013-43 XP PAC 1.50 08/25/2041 . 1] i 536,557 | ... 96.758 532,045 | ..o 549,874 | L 541,255 | [ 2,148 | s [ 1.500 06/12/2013. | 08/25/2041.
3136AD P9 4 |FNR 2013-41 AE SEQ SSUP 2.00 07/25/2037. . N I ol ] 423,630 .. 99.368 e 2.000 11/25/2013. | 07/25/2037.
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3136AE 6N 2 | FNR 2013-74 HA SEQ 3.00 10/25/2037..........oevveeerreeereiinreriseeeneneineseesennnins | coveee | oo | eveeniiiins | v 1 ...100.948 | ..o 324,580 | ..o 321,533 | ......... 325,734 | oo | e (1,287) [ oo [ e | v 3.000 |...... 2.551 [MON... 07/23/2013. | 10/25/2037.
3136AE  EZ 6 |FNR2013-53 WG PAC 2.00 06/25/2042.......... s 373,284 ] L 97.913 380,754 oo | 2.000 |...... 2.812 [MON... 06/24/2013. | 06/25/2042.
3136AE  S7 3 |FNR2013-53 WL PAC 1.50 01/25/2042 A 921,788 ] L 95.693 936,213 I 1.500 |....... 2.836 |MON... 07/23/2013. | 01/25/2042.
3136AE  Z4 2 |FNR 2013-70 VA PAC 3.00 08/25/2026 R ..101.542 1,291,241 B 3.000 MON... 06/21/2013. | 08/25/2026.
3136AF  NE 0 |FNR 2013-75 VG PAC AD 3.25 08/25/2026 1 ...100.798 508,375 | ..ccovvveeenn. 504,348 | 513,458 | [ ereennd(3,102) | e | e | e 3.250 MON... 09/24/2013. | 08/25/2026.
3136AG LA 8 |FNR2013-93 VA SEQ 3.00 01/25/25 LA ...101.292 664,265 oo | e 3.000 MON... 09/17/2013. | 01/25/2025.
3136AK  MN 0 | FNR 2014-39 VA SEQ 3.00 08/25/2027............ccoovvermmreriiriiiniisseiisnenissniins LA ...100.770 1,356,870 I O 3.000 MON... 07/22/2014. | 08/25/2027.
3136AL  YX 3 |FNR 2014-81 CA 3.00 03/25/2041 L ...100.971 1,707,572 I 3.000 MON... 08/25/2016. | 03/25/2041.
3136AR R4 2 |FNR 2016-25 A 3.00 11/25/2042 LA ...100.808 1,351,371 B 3.000 MON... 08/19/2016. | 11/25/2042.
3136AT CK 8 |FNR 2016-50 BN 3.00 02/25/2046 1] 2,785,400 | ..... 97.500 ..2,600,373 | ......c.......2,667,050 | .....ccc0.2,765,325 | oo | reneeeenn28,708) | s [ e [ 3.000 MON... 09/26/2016. | 02/25/2046.
3136AT  JR 6 |FNR 2016-49 PA PAC 3.00 09/25/45...........ovvoivinriiiiniieicisseisissieiis LA .100.717 1,401,636 IO I 3.000 MON... 05/24/2017. | 09/25/2045.
3136AT U8 5 |FNR 2016-77 BAPAC 2.50 01/25/2045..........ccoovoiirriariiiincicscissnisesienenes LA 1,242,567 ) 98.118 1,180,950 IO O 2.500 MON... 09/13/2017. | 01/25/2045.
3136AU  RZ 6 | FNR 2016-92 DA 3.00 02/25/2034 LA ...100.157 1,344,003 I 3.000 MON... 12/07/2016. | 02/25/2034.
3136AV V9 7 |FNR 2017-22 BE SEQ AD 3.50 08/25/40 LA ..102.123 1,288,602 B 3.500 MON... 04/26/2017. | 08/25/2040.
3136AW  JZ 1 |FNR2017-31 QA PAC 3.50 11/25/45. 1 ...101.801 L1,511,948 | ...1,485,205 | o.1,539,020 [ | veeeeeenn(8,080) | e [ e [ 3.500 MON... 05/24/2017. | 11/25/2045.
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20 LA ...100.530 339,913 IO I 3.000 MON... 12/28/2010. | 11/15/2020.
3137A2 W9 8 |FHR 3752 PD PAC 2.75 09/15/2040...........ccooirreiirriineiiinniesnicsseenesineeeas LA 291,484 ] L 99.180 280,675 oo [ 2.750 MON... 12/26/2012. | 09/15/2040.
3137A6 DT 6 |FHR 3815 GD SEQ 4.00 09/15/2025 AR ...101.043 178,807 I 4.000 MON... 06/27/2016. | 09/15/2025.
3137A6 FB 3 |FHR 3809 GA PAC 4.50 10/15/39 LA ...103.583 951,661 oo | 4.500 MON... 06/16/2011. | 10/15/2039.
3137A9  J7 2 |FHR 3843 GJ PAC 3.50 10/15/39... LA ..101.796 | ... 147,198 N 3.500 MON... 04/24/2012. | 10/15/2039.
3137A9 VR 4 |FHR 3835 BA SEQ 4.00 08/15/2038..........cccovvurriiririiniineiieninesssisssissinns | v | e | oveiiveins | e 1 2102393 [ 412,608 | ... 402,965 | e 12,849 [ | et (BT8T) e [ [ 4.000 MON... 06/27/2011. | 08/15/2038.
3137AE LS 2 |FHR 3910 JC SEQ 2.00 12/15/2037.........comvreirreiereeieceeieeceieeesscseeseneenees A 280,205 | 98.556 270,164 IV O 2.000 MON... 09/19/2012. | 12/15/2037.
3137AJ  6F 6 |FHR 3955 BG 2.50 02/15/2041 A i 534,052 | L 98.265 537,123 IO I 2.500 MON... 03/24/2014. | 02/15/2041.
3137AJ  HW 7 |FHR 3960 YH SEQ 2.00 08/15/2040 LA 459,121 ] L 98.448 e | 2.000 MON... 09/20/2012. | 08/15/2040.
3137AP  BF 6 |FHR 4033 ED SEQ 2.50 10/15/36. A 202,715 ] L 99.878 | ... 201,837 N 2.500 MON... 07/22/2014. | 10/15/2036.
3137AP  GN 4 |FHR 4029 NE PAC 2.50 03/15/2041.......ocvoerinriiernnisineinerssissiessssissssssssssnsnns | evenes |0 | vevvesennns | aeevenenes 1] 333,505 ... 99.350 | ..ovviriniinn 320,133 | oo 322,227 | 330,687 [ o [ e (3240) | s [ [ 2.500 MON... 03/25/2013. | 03/15/2041.
3137AQ  ZE 1 |FHR 4059 BC SEQ 2.50 04/15/39 LA 100.258 511,618 e | 2.500 MON... 04/24/2013. | 04/15/2039.
3137AR  RT 5 | FHR 4080 DA PAC 2.00 03/15/2041.......coooirviirrineiineiieeseieseeiec s A e 345,960 97.595 329,808 ] 2.000 MON... 01/24/2013. | 03/15/2041.
3137AR 76 6 |FHR 4083 CA SEQ 2.00 12/15/2038 . LA 288,016 ] 99.833 294,143 oo | 2.000 MON... 06/21/2013. | 12/15/2038.
3137AS  BZ 6 |FHR 4077 MA 2.00 08/15/2040...........cccveerreicreireeiieeeiereieceeiesesiseeseeseeons LA 1,419,008 98.416 ..1,378,432 oo | 2.000 MON... 08/08/2016. | 08/15/2040.
3137AS Q8 0 |FHR 4088 PA PAC 3.00 12/15/40 A 301,380 99.513 286,313 B 3.000 MON... 10/24/2012. | 12/15/2040.
3137AT KB 7 |FHR 4097 GJ 2.50 10/15/2031....... 1 100.326 424970 | 823,590 | e 30,716 | [ e 2,183) | s e | e 2.500 MON... 09/13/2017.| 10/15/2031.
3137AT Q5 4 |FHR 4097 TG SEQ 2.00 05/15/2039 w ] 541,885 | 98.584 550,202 ] 2.000 MON... 07/22/2013. | 05/15/2039.
3137AT W5 7 |FHR 4106 EC PAC 1.75 04/15/41.... LA 1,004,182 96.826 968,672 e [ 1.750 MON... 09/10/2012. | 04/15/2041.
3137AU ML 0 |FHR 4102 LA PAC 1.75 01/15/2040 A i 121,837 ] L 96.805 121,513 OV 1.750 MON... 02/25/2014. | 01/15/2040.
3137AU  VJ 5 |FHR 4119 PAPAC 1.50 09/15/41 A 659,241 | L 94.095 617,995 B 1.500 MON... 10/22/2012. | 09/15/2041.
3137AU X8 7 |FHR 4123 AE SEQ 2.00 09/15/2039. 1] 801,626 | ..... 98.463 590,353 | ..o 599,565 | iiirern800,922 | i [ e (493) | s e | e 2.000 MON... 05/17/2013. | 09/15/2039.
3137AW VA 0 |FHR 4145 UC PT 1.50 12/15/2027.. ] 165,029 | 96.047 159,226 I I 1.500 MON... 03/20/2013. | 12/15/2027.
3137AY NZ 0 |FHR 4161 TB PAC 2.50 11/15/2039. A i 474144 ] L 99.038 oo | 2.500 MON... 06/24/2013. | 11/15/2039.
3137AY UE 9 |FHR 4163 YA PAC 2.50 10/15/2041 A 981,216 ] L 98.415 943,549 . oo | 2.500 MON... 03/14/2013. | 10/15/2041.
3137B0 DW 1 |FHR 4183 ME 2.00 02/15/2042 LA 396,814 ] L 98.193 386,074 396,494 e 2.000 MON... 08/29/2016. | 02/15/2042.
3137B0 TR 5 |FHR 4186 MC PT 1.50 03/15/2028... ] i 13,779 | 96.087 515,419 520,188 | ..oeeveervrerncrrieens [ v 281 s | e | e 1.500 MON... 07/22/2013. | 03/15/2028.
3137B4 4F 0 |FHR 4236 WC PAC EXCH 3.00 05/15/42 LA ...100.264 269,634 270,928 B 3.000 MON... 08/15/2013. | 05/15/2042.
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3137B7 3L 1 |FHR 4289 WE SEQ 3.00 08/15/2031..........cvuemrirereriereiieneiieseeissesiseneinenens | wvenee | oo | ceeeviienes | cerviienes L [ 333,642 |...102.056 | ....ccooooonnnc 332,401 | oo 325,703 | ..ccooon. 331,249 | oo | e (1,8308) | s | e [ 3.000 |...... 2.548 |MON... 02/12/2014. | 08/15/2031.
3137B7  WH 8 |FHR 4311 EA PAC 2.00 09/15/43..........cooomrivireerirnnrersesessesesssessssssssssssnsees | e ..292,600 |..... 98.909 293,723 | .o 296,961 | i 294,319 | [ 5,516 | s | 2.000 |...... 3.211 |MON... | .... 07/22/2014. | 09/15/2043.
3137BA  HX 3 | FHR 4345 AB SEQ 3.00 02/15/40..........ccocomrreereeireriieneieeneiseseeiesesiesesieenees | covenns ..681,099 |...101.000 671,951 | .. 00:865,298 | ..o 877,034 | | rereeeenn(B,102) | e | s [ 3.000 |...... 2.486 |MON... 07/24/2014. | 02/15/2040.
3137BA XY 3 |FHR 4342 BD PAC 2.50 12/15/2043...........cooovurvmrinirrerinricnnineiieniennssiennins | evviees | oo [eovvnninns [evvnneeenT | s 290,027 |.....98.857 | ......cc........286,870 | .ooocvvrurnec 290,186 | ..cvvovrrererrn287,516 [ oo [ eeverreriennd(15) [ | e | s 2.500 |...... 2.487 |MON... 06/02/2014. | 12/15/2043.
3137BA  ZV 7 |FHR 4336 WV SEQ 3.00 10/15/2025...........cvvverrmrircnriineiireceeieceeisnnieesnesens | cevenas ..460,187 . L A46,445 | 485,986 | | e 2T27) | [ s [ 3.000 |...... 2.337 [MON... | ... 06/11/2014. | 10/15/2025.
3137BB FW 5 |FHR 4349 CD PAC 2.50 03/15/2044............cccooverimriinrinciniiiciierisnicssiseiiienns | coiis .165518 |..... 98.612 | . 163,374 | .. 165,673 | e 163,708 [ e | e i [ [ 2.500 |...... 2.514 |MON...| ... 06/25/2014. | 03/15/2044.
3137BC  GX 0 |FHR 4360 KA 3.00 05/15/2040...........ccocvverrrirrciiineiieneiensisnesisnnsissniisnnens. | eovies | oo | cvsnniinns | v L 2,045,817 |...101.056 | .............. 1,986,714 | ...ccooooeee 1,965,951 | ..ccc0ocie2,034,046 | .o [ e (@8,187) | s e | e 3.000 |...... 1.502 | MON... 08/24/2016. | 05/15/2040.
3137BD  4U 7 |FHR 4378 AC PAC 2.00 02/15/2044...........coovveirriierierenerrsncesssesesiesevienens | oo 286,160 |..... 96.682 282,491 292,187 revreeennene 2 B08 | e [ [ 2.000 |...... 2.854 [MON... | ... 08/26/2014. | 02/15/2044.
3137BH  FN 2 | FHR 4463 CA 3.00 08/15/2039..........ccvmmriiririrriiniiienienisesssississsiesieness | cvvees LA ...1,528,845 |...101.338 | . 1,492,401 | oo 1,472,699 | ..o 1,516,561 | oo [ e (22,493) | ..o [ e [ e 3.000 |...... 1.417 |MON... 07/26/2016. | 08/15/2039.
3137BN 78 0 |FHR 4569 A 2.50 11/15/2040...........oovverieiceiiereiieneeiienesesesienesesnssssnnesens | covies | ee | eveeniiiins | oveeeiins [} 1,817,917 |..... 98510 | ..coovvvennne 1,744,331 | oo 1,770,716 | .covvvvenee 1,810,317 | oo | e (10,815) | .oocvevecveienieis | e | e 2.500 |...... 1.842 | MON... 09/13/2017. | 11/15/2040.
3137BR 6T 7 |FHR 4608 HA 2.50 06/15/2041..........ccvovriiiiiririsiicciienisciiisscssisesienienins | eeveens | oo [ eovvniinn [ evvsneeen T | 1,812,300 .0 97.639 .1,714,849 1,756,318 ...1,803,831 (12,524) | oo [ [ 2.500 |...... 1.735 |MON... 09/26/2016. | 06/15/2041.
3137BS  GS 6 |FHR 4621 KA 2.50 04/15/2046............coovvoeerreerrreesrriesnsisessssssssssssssssnsisnnnns | evveins | or | oovseeriinne | connrrieencd | 1,142,231 | L 98.172 | . 1,104,444 | 1,125,004 | oo 1,139,956 | e [ e (B TT) | s | e | e 2500 |...... 2.184 |MON... 11/10/2016. | 04/15/2046.
3137BS  YX 5 |FHR 4631 AC 3.50 08/15/2043...........ccoooirviiereiieneiieceiiseseiseseissesisesesissseins | cevins 102,150 | oo 329,917 | oo 322,972 | oo KV N I (2,443) | oo [ e | 3.500 |...... 2.652 |MON... 12/19/2016. | 08/15/2043.
3138EQ 6P 2 |FNAL8O77 PT 3.50 12/01/2029.........cvvvreririiiirirriiniieiierieseisinsissiiesienees | eoenes ...103.296 ....962,122 2 10013,958 | s | e (15,386) | o s [ 3.500 |...... 1.772 |MON... 07/22/2016. | 12/01/2029.
3138ER VP 2 | FNCT PL AL9621 PT 4.00 01/01/37.....ccooomvviiceiiereeieneeieeeeiseseisesieseseesenenns | cevinns ...105.668 . ...742,014 | ... 783,581 | ..o | vererereene(9,540) | o | e [ e 4.000 |...... 2.632 [MON... 03/27/2017.| 01/01/2037.
3138ES B8 0 | FNCT PL AL9962 PT 3.50 01/01/36......c0cumrrermrrierrreerneriseenisessisssisssessesesenns | cevenns ...104.059 | ..ccooeeer....883,232 | L 848,778 | ..o 885,650 | ....oovvvrarirrrriins | e (4457 [ oo [ e | 3.500 |...... 2.578 |MON... 04/26/2017.| 01/01/2036.
3138W9  DC 1 |FN AS0098 3.50 08/01/2033..........ocmvverrieiriiiireiiireiissseise s | coneees ...103.948 1,719,087 | .coovvve 1,788,354 | ..o | e (13,826) | ..o | e | e 3.500 |...... 2.570 [MON... | .... 12/09/2016. | 08/01/2033.
31393W W8 8 |FHR 2641 WE PAC 4.50 01/15/2033..........cvveereeierreiireeiieneisesieeesiesssieenees | ceveees ...100.450 9,254 | ..... 9,064 39 [ [ | 4500 |...... 5.024 |MON... | .... 10/23/2007. | 01/15/2033.
31394N 5L 8 |FHR 2713 H SEQ4.00 12/15/2018........coooiriirriirrieneisnnissnssssisneinniies | v ...100.535 23,827 | ..... 24,118 (L) OO SOOI PO 4.000 |...... 3.433 | MON... 05/14/2009. | 12/15/2018.
31395A  4M 4 |FHR 2809 DC SEQ 4.50 06/15/2019.........cvvemreeireeieceeiineeiseseiecesessenieneees | s ...100.587 | oo 18,045 | 17,940 | 18,197 (726) 1 R VSOOI DU 4500 |...... 4.120 [MON... | ... 02/06/2009. | 06/15/2019.
31395) MW 3 | FHR 2892 DB SEQ 4.50 11/15/2019........ccoovirieriiiiniinnieiieeiienissiiensissiiens | cvie ...101.034 52,829 (A3) | covvoerrrrinriiines | e [ e 4.500 |...... 4.311 |MON...| ... 12/19/2008. | 11/15/2019.
31397S XM 1 |FNR 2011-40 KA SEQ 3.50 03/25/2026.............cooommrerrereieceieeneeieneeiseneisenens | s 280,028 |...102.623 274371 | oo | e 10B) | s | e [ 20.3.500 | e 3.076 |MON... | .... 06/15/2011. | 03/25/2026.
313970 RJ 0 |FNR2011-63 MV SEQ 3.50 07/25/24.. 179,111 |...101.081 ,142,295 MON... 07/22/2011. | 07/25/2024.
31398N  BS 2 |FNR2010-102 DE NAS 3.00 06/25/29 126,455 |...100.917 125,373 MON... | .... 06/27/2016. | 06/25/2029.
31402D  7J 3 |FNCI 726397 PT 4.00 07/01/2018.........ovomreeirieieceiiiceriseesiseceeseeseseseneeas | ceveees ...102.916 MON... | .... 05/07/2009. | 07/01/2018.
314030 JE 0 [FNCI 745561 PT 5.00 08/01/2020.... ...101.802 MON... 02/21/2008. | 08/01/2020.
31403D KD 0 |FNCI 745592 PT 5.00 01/01/2021.........ooooirreimieiimiiieneiesnisssessesnesisniens | coneees ...101.802 MON... | .... 02/19/2008. | 01/01/2021.
31412Q  SE 0 |FNCIPL 932117 PT 4.00 11/01/2024...........ccooommrvermrrririnirineeriserersneeisennrinenes | cevinne ...103.844 MON... 01/28/2011. | 11/01/2024.
31416W ZA 3 |FNCT PL AB1636 PT 3.50 10/01/2030. ...103.432 MON... 06/16/2011. | 10/01/2030.
31417Y  GK 7 |FNCIPL MA0201 PT 4.00 10/01/24.........oovoererieriieniiieneeseceeesesiesseiseneiins | s ...103.850 MON... 06/16/2011. | 10/01/2024.
31417Y  SD 0 |FNCIPT 3.50 09/01/2025..........coovurirririririrriinnieeiisseiesississssissssessssssenies. | vevenes ...103.246 525,261 MON... 06/16/2011. | 09/01/2025.
31417y SK 4 |FNCN MA0521 PT 3.50 09/01/2020 ...103.246 25,195 74,403 ?4,672 MON... 06/16/2011. | 09/01/2020.
31418A  AJ 7 |FNMAO908 4.00 11/01/2031.........cvvmuririiiiirinissieiesisissiessisssiesienies. | s ...105.496 966,345 | ...t 916,000 | .....cccoonnee. 964,658 MON... 12/28/2016. | 11/01/2031.
31418A  F2 9 |FN MA1084 3.50 06/01/2032..........ocmrvivriereiineiiesesissseseessesissssesnniens | s ...104.049 ..1,939,339 11,863,872 ...1,986,235 MON...| ... 09/13/2017. | 06/01/2032.
31418A  HQ 4 |FN MA1138 3.50 08/01/2032........ccocumrvierieireiieceeieeeeiseseissesiesesiessseesssiens | weeees ...104.056 | . 130,740 | .. ...125644 | ... 133,673 MON...| ... 08/11/2016. | 08/01/2032.
31418A SN 9 |FN MA1424 3.50 04/01/2033..........ccocereririrrinriiniineiieniesssisssinssiseniesesnnes. | e | oo | ovevivenins | oeverenns L [ 903,904 |...104.052 | ......cccounuee. 905,415 | ...cvverirns 870,152 | ....ovevernees 902,728 MON... 09/13/2017. | 04/01/2033.
314188 7E 0 |FNMA2692 PT 3.50 07/01/2036...........oomvererrrerreereessiessiessiessssssssssessssssssenses | seeeees ..937,694 |...103.687 922,674 889,864 ..931,785 MON...| ... 11/16/2016. | 07/01/2036.
31418V T5 1 |FNCIAD7771 PT 4.00 07/01/2025..........coommvvverinrieerieneiseessesssisessissssisnnes | s ..235492 |...104.162 | . 235928 | ..o 226,501 | ... ..231,005 MON...| ... 06/16/2011. | 07/01/2025.
31419D  MQ 1 |FNCIAE3066 PT 3.50 09/01/2025...........ccooirviimeiiinniinniiiseiisssissnsessniinnns | coveies | o [ eeveinnniies | covinniees L I 374,883 |..103.246 | .......coocceens 376,944 | ...cccooons 365,002 | ..coovviiinns 369,862 MON... 06/16/2011. | 09/01/2025.
31419D  NW 7 |FNCIAE3104 PT 3.50 09/01/2025..........oovveremreeeererceerereeseresseessneseesnerssneresnes | eoneree | oo | eerienneries | cocennnrnas 1 211,690 |...103.250 210,981 ....204,340 208,031 MON... | ... 12/19/2017. | 09/01/2025.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Secuntles .......... .79,450,966 XXX 77,570,883 6,937,962 .78,918,767 XXX | ........190,298 | ..... 2,183,744 XXX XXX
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3137A) MG 6 |FHMS K016 X1 10 CSTR 10/25/2021.........crvvemreririrriereiseneiieseeiseneiseneinene | wveeee | v | ceeevieend 6. [} 2,004,150 | ...... AT76 | oo 819,854 | ..o [ e 786,294 | i [ s (203,198) | ..ecveevrvierriis | e | e 1.524 | ... 8.309 |MON... | ..........21,805 | ........ 276,992 | 12/13/2011. | 10/25/2021.
3137AK KD 2 [FHLMC K705 X110 CSTR 09/25/18.......ccvivmimiiririeiimisnissiisnissenisssesssnssssises | covenes 6].. .2,000,255 | ...... 1.063 209,616 | ..cooovvrverinrininiinins [ irirrerrennn03,596 | oo | e (304,078) e 1.706 |....14.329 |[MON...| .........28,024 | ........ 353,370 | 01/24/2012. | 09/25/2018.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed SECURHES. ..ot . 4,004,405 XXX ..1,029,470 | ... 0. . JRRTSORRRRRN 0 | OO (507,275)| .... XXX XXX XXX | ........49,829 | ........ 630,362 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
196479 TZ 2 |COHSG SF PR 1AA5.00 11/01/2028 ...104.957 57,436 | .o 150,000 | oo 155,990 | oo [ e (1,321) [ | v | s 5.000 04/13/2011.| 11/01/2028.
19647P  BA 0 |CO ST HSG FIN AUTH MF 1 3.20 02/01/2044............ccocoevvvervmrvcinnnicnnicnninns | eoeees o [eveniienns | e TFE | . 570,572 ... 99.965 570,372 IO I 3.200 06/20/2013. | 02/01/2044.
19647P  BW 2 | CO HSG FIN AUTH Il 3.75 10/01/2057..........oovvverriiiriiiniieniissneisssnisnnees [ eovies | oo |2 | e IFE | 0nns2.2,350,000 ... 99.393 ..2,335,736 I O 3.750 08/04/2017. | 10/01/2057.
20774W  G9 6 |CT HSG FIN 4.00 11/15/2040...........omveereeireriinneiieneseseeiesesiesssisesessenesins | ceveees ...103.280 325,332 315,000 I 4.000 07/22/2011. | 11/15/2040.
207758 N8 5 |CT ST HSG FIN AUTH B-2 4.00 11/15/2032 ...104.439 663,188 635,000 e 4.000 10/11/2013. | 11/15/2032.
20775C LV 4 |CT HSGFIN AUTH F-13.05 11/15/2031 ...102.808 ..1,028,080 1,000,000 | ..ocvvcee1,000,000 | oo [ e | e | e | e 3.050 11/02/2016. | 11/15/2031.
20775C TU 8 | CONNECTICUT ST HSG C-1 3.40 11/15/2032......... ...101.848 1,018,480 ....1,000,000 IO I 3.400 04/26/2017. | 11/15/2032.
31350A BR 8 |FHLMC VAR M034 CL A 4.15 04/15/2025...........ccoommvveiireeiireiieriieseiinniiinns | s ...100.750 1,712,750 ....1,700,000 oo | 4.150 03/29/2016. | 04/15/2025.
31350A BR 8 |FHLMC VAR M034 CL A 4.15 04/15/2025 SD.. ...100.750 236,763 I 4.150 03/29/2016. | 04/15/2025.
31397P PN 4 |FHM MO012 A1A2 1.60 08/15/2051..........coccvvrvmrrirerimrinirisrineiensirenienensninsnins | eovenes | oo | onrivenes | eened TFE | iiii00002...952,500 ... 95.875 958,750 e 1.600 12/13/2016. | 08/15/2051.
31397P PP 9 |FHM M012 A1A3 2.65 08/15/2051 SD.. ...100.500 ..2,010,000 | ..............2,000,000 | ...ooocceen 1,999,984 | oo | e | e | e | e 2.650 11/06/2014. | 08/15/2051.
373539  5F 8 | GAHSG & FIN AUTH B-2 3.50 06/01/2039.........cccevveiriniieniiniriienieniienisiiens | cvvi ...104.450 981,830 IO I 3.500 10/06/2016. | 06/01/2039.
45129W  MB 3 |ID STHSG 7 FIN HOME A G2 3.50 5/21/2044............ccoovvvmirriariinriiinnicinnns | e ...104.830 561,798 I O 3.500 05/05/2014. | 05/21/2044.
45129Y  F4 3 |IDHSG SFM A-214.00 07/01/2034..........cvoomreriririieeiseneiseseeieeesisseeiseseiens | ceeeees ...106.019 826,948 I 4.000 06/12/2015. | 07/01/2034.
45201L  WF 8 |IL STHSGDEV AUTH C 3.875 12/01/2043...........cooovrvieirriinriiiniisniineians | s ...102.379 667,152 IO I 3.875 10/11/2013. | 12/01/2043.
45201Y N2 9 |IL HSG DEV AUTH A 3.125 02/01/2047...........ccocovvvvemereerererenerrennresnnnssnennns | cevvve | o [ eeriveeeni2 | oo IFE | 1,944,750 | ... 99.111 | ... ..1,927 461 ....1,944,750 , N 3.125 01/25/2017.| 02/01/2047.
45201Y YK 7 [ILHSG DEV AUTH A 245 06/01/2043............cocoovvrcmirvcrrnninniinnicnniineiireniinnns | conies | oo | verivennni2 | IFE | 1,106,510 | ... 96.520 | ..covvenece. 1,112,504 | ..o 1,152,615 | ...ocovveeee 1,111,236 2,557 | oo [ [ 2.450 08/06/2014. | 06/01/2043.
45203L CL 5 |ILHSG DEV AUTH A 4.05 03/01/2059, e | oo ...102.350 ..1,023,500 ...1,000,000 | ....ccc.ee 1,000,005 | .ooovoenimmerinrrnens | e 5 IO I 4.050 02/03/2017. | 03/01/2059.
45506A  BL 4 |IN ST HSG & CMNTY DEV 4.50 06/01/2028...........oovvverrrrererriiereirenniirenniiees | cereees ...103.448 I 4.500 06/17/2011. | 06/01/2028.
462467 MP 3 [IOWAFIN SFH 4.50 01/01/2029..........ccooimriiiirriirnicnnisssississeisnsiinssiens | s ...103.973 oo | 4.500 06/29/2011.| 01/01/2029.
49130T NP 7 |KY HSG CORP SER B 4.25 7/01/2027 .........cooooivvieeriervieceeeceeisenesessiienes | s ...103.898 | .... 150,652 N 4.250 12/16/2011. | 07/01/2027.
546270 BX 8 |LOUISIANA ST HSG CORP 2.875 11/01/2038 . v e Lo [ |l IFE 1,809,636 98.975 | coovvvvrenn 1,791,088 | ....ccc.eec.. 1,809,636 | ...oe0e0 1,809,637 | oo [T [ | e | s 2.875 04/18/2017.| 11/01/2038.
56052F BR 5 |MAINE ST HSG AUTH MTG D 4.00 11/15/2045..........ccovoiirvviinciiiriisniiiineies | s ...106.199 I 4.000 06/17/2015. | 11/15/2045.
56052F CE 3 |ME HSG AUTH E-13.50 11/15/2035..........ccourierreerierieeireeiseeiseisensesesneenas | eveees ...103.791 P I 3.500 08/07/2015. | 11/15/2035.
57419R 89 7 |MD DEPT HSG CMNTY G 3.3509/15/2034............ccooovvemmmriimmriiiniiisniinniiins | ceneees ...102.505 oo [ 3.350 07/27/2017.| 09/15/2034.
57419R  YB 5 |MD CMNTY DEV ADMIN A 3.50 09/01/2045..........cccoommmrimmmrirerrireneririeneinnees | ceveees ...104.253 oo | 3.500 11/18/2015. | 09/01/2045.
57586P 8H 2 |MAHSG FIN AGY 167 4.00 12/01/2043 ...105.050 898,178 e 4.000 10/24/2013. | 12/01/2043.
57587A  HY 7 |MAHSG FIN AGY REF 177 4.00 06/01/2039 ...106.429 782,253 | v 735,000 | oo 758,152 | oo [ e (11,397) [ s | e | e 4.000 03/12/2015. | 06/01/2039.
594653 6J 1 |MICHIGAN ST HSG DEV A 4.00 06/01/2046........ ...106.198 ..1,789,436 I I 4.000 08/06/2015. | 06/01/2046.
60416Q CD 4 | MN HFA-NON AMT-MTG 4.50 01/01/2031.........covvverriirnriiniiisnissneiisnnis [ e ...104.795 136,234 oo | 4.500 06/17/2011.| 01/01/2031.
60416Q DL 5 |MNHSGFIN MTG SRS D 4.50 07/01/2034...........cooomrveeereriineriiereiiereisesio [ e ...104.897 157,346 oo | e 4.500 06/08/2011. | 07/01/2034.
60416Q FT 6 |MN HSG FIN AGY-A 2.60 09/01/2042..........ccovimrimirieriiinnineieireniesiinnins | cvvies ...100.148 530,329 e 2.600 08/01/2012. | 09/01/2042.
60416Q FY 5 |MNHSGFINAGY A3.00 07/01/2044...........coooevvreeriienereneersnersseneiseneinens [ eoveree | oo v | e TFE | . 584,692 | ... 99.744 583,195 | ..o 584,692 | oo 584,892 | i [ | e | e | s 3.000 |... 06/11/2014. | 07/01/2044.
60416Q GB 4 |MN HSG FIN AGY D 2.875 11/01/2044...........cocoomruiiiirniiinnineirensiiisiins | cvis 100.855 686,176 ] 2.875 10/15/2014. | 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045..........ccooovvvmvimnmiinnnisnniienniinns [ eveies | oo |2 | il IFE | i 794,234 | L 99.259 788,348 oo | 2.800 01/13/2015. | 02/01/2045.
60416Q GQ 1 |MNHSGFINAGY A2.93 03/01/2047.........oovvverrrimnriiereireneereeeriseneisenenens | eovenes | oo | eovverceni2 | e TFE | i 489,145 | L 99.610 oo | 2.930 02/10/2017.| 03/01/2047.
604168 HX 1 |MNHSGFIN AGY C AMT 4.00 1/1/2045...........ccoooooimmmiiirrisneiienniennissniiins | s ...105.958 709,919 e 4.000 12/04/2014. | 01/01/2045.
60416S TC 4 |MINNESOTAHSG FIN E 4.00 01/01/2047. ...106.673 .965,391 | ..ooiereeenrn905,000 | oo 946,045 | s [ eeeeend(12,290) | o | e | e 4.000 12/14/2016. | 01/01/2047.
60416S WD 8 |MN HSG FIN AGY E 4.00 01/01/2048...........coovveririiirinrinnisniverieniesissinns | s ...107.906 ..1,079,060 B 4.000 12/05/2017. | 01/01/2048.
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60535G  AX 0 |MS ST HOME CORP SR A4.50 12/01/2031......... e [ e . 2 102,829 | 226,224 | 220,000 | 225,071 | [ e (1,912) s e [ e 4500 |...... 3.529 |JD....... 11/05/2010. | 12/01/2031.
60535Q LY 4 |MS ST HOME CORP SF MTGE 2.75 12/01/2032 s | s . 2| ... AFE| ...............450,062 | ..... 98.411 oo | 2750 |...... 2.766 |MON... 06/20/2013. | 12/01/2032.
60535Q ND 8 | MISSISSIPPI HOME CORP C 3.50 12/01/2038........ SRR IO . 2 ...105.736 956,911 I 3.500 |...... 1.962 | JD....... 11/03/2016. | 12/01/2038.
60636X 8E 6 |MO ST HSG SFH SR E-2 4.50 11/01/2027 IO I [ 2 ...103.066 293,738 e 4.500 11/03/2010. | 11/01/2027.
60637B  BD 1 |MISSOURI ST 4.625 05/01/2028.. . SOOI I . 2 ...104.423 82,740 | oo 175,000 | e 179,108 | [ e (1,205) | s | s | e 4625 |... 04/12/2011.| 05/01/2028.
60637B  CK 4 |MO SF HSG DEV SFM E4 4.25 11/01/2030........cccvveiiiniiciiiniiciisiissiseiinins [ s . 2 ...104.043 234,097 IOV 4.250 12/07/2011. | 11/01/2030.
60637B GM 6 |MO HSG DEV B-14.00 11/01/2045 . [SSOTOURRRROO I . 2 ...106.606 | .............. 1,663,054 I 4.000 08/12/2015. | 11/01/2045.
60637B  PZ 7 MO HSG DEV COMM D 4.00 05/01/2047 | e . 2 ...108.428 1,084,280 I 4.000 12/01/2017. | 05/01/2047.
61212R 4G 8 |MT ST BRD OF HSG B-13.50 12/01/44..........cccoovrrvrrinirrcrirnnicsnineivenienens | ceveees . 2 ...103.239 567,815 B 3.500 08/29/2013. | 12/01/2044.
63968M  NY 1 | NEBRASKA ST INVESTMENT C 3.50 09/01/2046.. ISP I . 2 ...106.436 L1011,142 | 950,000 | 1,005,190 [ | e (18,520) | e [ s [ 3.500 10/26/2016. | 09/01/2046.
647200 5T 7 |NMMTGE FIN AUTH | C-2 3.50 03/01/2045.......... ceevernnnns [ s . 2 ...105.240 994,518 1,031,387 B R 3.500 10/26/2016. | 03/01/2045.
647200 M8 4 |NM MTGE FIN AUTH SFM 4.625 09/01/2025........ USSR I . 2 ...103.309 361,582 355,142 oo | 4.625 06/21/2011. | 09/01/2025.
647200 N5 9 |NM MTG FIN SFM 5.00 09/01/2030.. SRRSO PR I I 2 ..103.715 145,201 I 5.000 06/16/2011. | 09/01/2030.
647200 V3 5 |NEW MEXICO SF MTGE B-1 3.75 03/01/2043......... SRR I . 2 ...102.494 389,477 B 3.750 08/15/2012. | 03/01/2043.
647200 X6 6 |NMMTGE FIN SFM C |4.50 10/01/2043... RSP PR . 2 ...101.357 789,216 | oo 778,649 | 808,748 | s [ ereeeena(96,233) | s | s | e 4.500 08/08/2013. | 10/01/2043.
64966W DH 7 [NYC NY HSG DEV B15.00 7/01/2024 SOOI SD. | [ 2 ...113.529 IO I 5.000 08/30/2013. | 07/01/2024.
64966W DH 7 |[NYC NY HSG DEV B15.00 7/01/2024 ...113.529 I O 5.000 08/30/2013. | 07/01/2024.
64972C BD 4 |NYC HSG DEV A TXBL 3.05 06/15/2036 . i3] AFE 128728 99.724 128,373 I 3.050 06/19/2014. | 06/15/2036.
658207 MZ 5 |NC STHSG FIN SRS 24.2501/01/2028............ SRR I . 2 ..102.712 318,407 oo | 4.250 12/08/2011. | 01/01/2028.
658207 SL 0 |NCHSGFIN AGY 37-A 3.50 07/01/2039 SRS PR I I 2 ...105.600 | .... ..1,499,520 1,420,000 N 3.500 I . . 10/20/2016. | 07/01/2039.
658207 TX 3 |NC HSGFIN 38-B 3.85 07/01/2037 . SSSSTURORTRN IO . 2 105414 | L 1,054,140 | .....cccooece. 1,000,000 | ..ccc0.eee01,000,026 | oo [ e8| i | | 3.850 |...... 3.850 | oo | v 21,817 [ 05/17/2017.| 07/01/2037.
658207 TZ 8 |NCHSGFIN 38-B 4.00 07/01/2047 . ST O . 2 ...108.819 ..1,088,190 1,000,000 I 4.000 |...... 2.150 [JJ....... ....22,667 05/17/2017.| 07/01/2047.
658877 DZ 5 |N DAKOTA ST HSG 4.50 01/01/2028 et | s I I 2 ...102.490 I 4.500 07/14/2011.| 01/01/2028.
658909 CL 8 |NORTH DAKOTA ST HSG F 4.50 01/01/2035 B I I I 2 ...102.306 oo | 4.500 11/15/2010. | 01/01/2035.
658909 HW 9 |ND HSG FIN AGY B 4.00 01/01/2036 [ESSTR PO . 2 ..105.910 | ... N 4.000 05/22/2015. | 01/01/2036.
658909 MA 1 |ND HSG FIN AGY A 4.00 07/01/2047 SRS O . 2 ..108.386 | ..coovvvene 1,083,860 | ...ocoeveuee 1,000,000 | ..ccoereee 1,070,477 | oo [ e 9,903) | oo e | 4.000 04/05/2017. | 07/01/2047.
658909 PF 7 |ND HSGFIN AGY F 4.00 07/01/2048 ceeveereneeins [ s . 2 ...108.580 ..1,085,800 1,000,000 I 4.000 12/01/2017. | 07/01/2048.
677377 U9 2 | OHIO HSG 4.80 11/01/2028. . I . 2 ...102.687 123,224 120,000 I 4.800 05/12/2011. | 11/01/2028.
67756Q NQ 6 |OH HSG FIN AGY A 2.80 03/01/2046 s | s . 2 ...100.718 892,474 886,111 oo | 2.800 02/17/2016. | 03/01/2046.
67756Q TQ 0 | OHIO ST HSG FIN AGY K 2.80 09/01/2031......... SRR IO . 2| ... AFE| ...............965,000 |..... 99.301 958,255 oo | 2.800 10/06/2016. | 09/01/2031.
67756Q UZ 8 | OH HSG FIN AGY B 4.50 03/01/2047 SRR . 2 ...108.949 ..1,067,700 e 4.500 03/14/2017. | 03/01/2047.
686087 NS 2 |ORHSG & CMNTY SVCS B 2.50 07/01/2034 2 ...100.061 500,305 | ...covvveeeers500,000 | oo 500,004 | oo [ e | e | e | e 2.500 05/31/2013.| 07/01/2034.
686087 PG 6 |ORHSG & CMNTY SVC 4.00 07/01/2043 . I I 2 ...104.808 ..1,168,610 I I 4.000 03/29/2016. | 07/01/2043.
686087 SU 2 | OREGON HSG & CMNTY A 3.50 07/01/2036........ SRRSO I . 2 ...104.964 850,208 810,000 oo [ 3.500 08/05/2015. | 07/01/2036.
686087 VE 4 |ORHSG & CMNTY A4.00 07/01/2047 . SRR DO . 2 ...108.929 ..2,102,330 1,930,000 oo | e 4.000 05/03/2017. | 07/01/2047.
708796 4R 5 |PAHSGFIN AGY 122 4.00 10/01/2046 . SRR IO . 2 ...107.366 2,023,849 1,885,000 e 4.000 01/11/2017. | 10/01/2046.
708796 T8 0 |PASTHSG FIN 2015-117A 3.50 04/01/2040..... SRS O . 2 ...105.342 ..1,632,801 1,550,000 | oo 1,591,455 | oo [ e (14123) | s | e | e 3.500 08/19/2015. | 04/01/2040.
708796 YR 2 |PAHSGFIN AG 5.00 04/01/2028 . e . 2 ...102.527 753,573 735,000 I 5.000 06/17/2011. | 04/01/2028.
76221R RB 1 |RIHSG & MTG 63A 4.00 10/01/2040............ s | s . 2 ...104.241 oo | 4.000 10/11/2012. | 10/01/2040.
76221R XN 8 |RIHSG & MTGE C 3.15 10/01/2031. et | e I I 2 ...100.607 oo | 3.150 09/14/2016. | 10/01/2031.
76221T KB 4 |RIHSG & MTG 4-B 3.80 10/01/2037.........cooovrviirienreiisreiisneisnsiisnsiisneiiins | venes [ or | coneiii 2 ...102.922 . e 3.800 11/30/2017. | 10/01/2037.
83712D UH 7 | SOUTH CAROLINA HSG A-2 4.00 07/01/2037 2 ...103.750 726,250 | ..ooovreeeen 700,000 | oo 716,314 | s [ e (5,480) | s | s | e 4.000 06/25/2015. | 07/01/2037.
83712T BZ 3 |SC ST HSG FIN/DEV SR 2 5.00 07/01/2027............. 2 . 104684 | ........ 83,747 B 5.000 12/02/2010. | 07/01/2027.
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83755N EZ 1 |SD HSG DEV TXBL 13.50 11/01/2041............. 2] 1FE| e 1,586,931 |...103.074 | ............ 1,577,032 | oo 1,530,000 | ..ccoovvennee 1,572,209 | ..o | v (12,402) | ..ovveorvreneins | vereerereireceiienes | e 3.500 |...... 2.568 |MN...... 10/14/2016. | 11/01/2041.
83756C QK 4 |SD HSG DEV REF B 3.70 11/01/2036..........ccomvvemriiinriinniinceiinciisneiisnniiins | ceveien | oo [ erviinnini | e 1FE ...1,000,000 |...101.847 ..1,018,470 .1,000,000 999,970 (ECI0) N OO SOOI PO 3.700 |...... 3.700 |MN...... 05/16/2017. | 11/01/2036.
880461 BP 2 | TN HSG DEV AGY 2A 4.00 07/01/2043 2 1FE| ... 659,624 |...104.691 | . 649,084 | .. ....620,000 (CZICT L X ORTRR IR (4,207) [ oo [ e | e 4.000 |...... 3.186 | JJ....... 10/24/2013. | 07/01/2043.
880461 ER 5 | TN HSG DEV AGY 2C 3.55 07/01/2039.............. 2| TFE| oo 915,606 |...100.479 | ....ccoevunnee. 959,574 | ..cvvverins 955,000 | ..ooverernnn 916,525 | ... [ v 919 [ e | e | e 3.550 |...... 3.827 |W....... 03/22/2017.| 07/01/2039.
880461 EU 8 | TN HSGDEV AGY 1A AMT 4.00 07/01/2045........ 2] . 1FE 839,483 |...106.771 832,814 ....780,000 810,933 (11,861) | oo | e | e 4.000 |...... 2.346 |JJ....... 05/14/2015. | 07/01/2045.
880461 KB 3 | TN HSG DEV AGY 2A 3.50 01/01/2047.........cooovrierreieeriinenriseseisesiissnesinnnns | evvnes | e | eorieeiinns 2] 1FE| .. ...2,000,809 |...104.817 | . ..1,954,837 | .. 1,865,000 ...1,980,527 (14,935) | oo | e | e 3.500 |...... 2.060 [JJ....... 09/14/2016. | 01/01/2047.
880461 NL 8 | TN HSG FIN AGY 4.00 07/01/2042.... 2] . TFE| e 1,050,338 |...107.566 | .............. 1,048,769 | .......cccoc.... 975,000 | ............. 1,039,712 | oo | v (10,986) | ....cvvvovevrreien | v | e 4.000 |...... 2.332 [J....... 02/23/2017.| 07/01/2042.
880461 NP 9 | TN HSG FIN AGY 2A 4.00 01/01/2042...........oomvveeerrriiririierriierieens 2] 1FE ...1,084,100 |...109.022 .1,000,000 21,075,894 | e | e (8408) [ i [ | e 4.000 |...... 2472 [U....... ... | 05/18/2017.| 01/01/2042.
880461 PS 1 | TN HSG FIN AGY B2 3.70 07/01/2036 e 2| 1FE ...1,000,000 |...103.287 . .1,000,000 21,000,004 | oo | e | | [ 3.700 |...... 3.700 |....... .| 05/18/2017. | 07/01/2036.
88271H EP 0 | TEXAS ST HSG MTGE REV B 4.45 09/01/2028............ccoovvemmrreirrirenirirenriins ..103.164 | ................319,808 | .....cccccc.... 310,000 | ..ocoovvvernne 319,545 | oo | e (2,318) [ oo [ e | e 4450 |...... 3.576 | MS...... 12/01/2011. | 09/01/2028.
917436 X7 7 |UTAH ST HSG CORP SF 4.00 07/01/2024 ...103.706 ....115,000 (12) [ v | e | s 4.000 |...... 3.988 |UJ....... 06/21/2011. | 07/01/2024.
91743  AH 8 |UTAHHSG CORP D G2 4.00 06/21/2044 . ...105.947 . ....334,136 2.356,931 | oo | i (A,410) [ oo [ | e 4.000 |...... 2.484 |MON.. 06/03/2014. | 06/21/2044.
924190  HG 9 | VERMONT ST HSG FIN B 3.75 11/01/2045..........coovvuieriererrriecniserioseneiennns [ everes | e | s 2| 1FE | oo 724,353 |..103.365 | .........c......708,050 | .oooouvvanec 685,000 | .....ocoecenen. 720,247 | oo | e 4545 | e [ e | 3.750 |...... 4519 [MN...... 04/10/2015. | 11/01/2045.
924190 MD 0 | VT HSG FIN AGY A4.00 11/01/2047............ 2| 1FE 532,880 |...107.823 539,115 ....500,000 528,049 | ..o [ v (4,831) [ | e | s 4.000 |...... 2.365 |MN...... 03/09/2017. | 11/01/2047.
92812V MA 1 |VAHSG DEV AUTH A 3.125 11/25/2030.........cocomrvimmeemreriinneiseneesenennneinns | eveeee [ v | ceeeviienes | eeeees 1FE| .. ...1,823,659 |...100.350 | . ..1,830,042 | .. 11,823,659 2 10823,591 | e | B3 [ e [ 3125 |...... 3.110 | MON.. 05/24/2017. | 11/25/2039.
93978T MA 4 |WA ST HSG FIN SF 4.50 06/01/2032 2| AFE | e 286,816 |...102.571 | .ooovvrrrernne 282,070 | ..oovrrern 275,000 | ..oovveernnene 278,635 | ..o | e (1,408) [ coooovevrrieenes [ e | e 4500 |...... 3.921 | D....... 06/21/2011. | 06/01/2032.
93978T VD 8 | WA HSG FIN COMM 2A-R 3.50 12/01/2046..........ocverererrrerirerenerinsnersenenenies | covveee | [ reverinees 2] . 1FE ...104.547 1,350,000 STANL979 | i | e (18753) [ [ | 3.500 |...... 2.003 [JD....... 10/20/2016. | 12/01/2046.
93978T ZD 4 |WAHSG FIN COMMN 3N 3.60 12/01/2037......... 2| 1FE| .. ...1,750,000 |..... 98.434 . 1,750,000 21749,999 | e [ e (1) [ e | 3.600 |...... 3.600 | JD....... .525 | ... 12/13/2017. | 12/01/2037.
97689Q EF 9 | WISCONSIN ST HSG D 3.30 09/01/2036.......... 2] . TFE| oo 918,680 |..101.120 | .............1,011,200 | ..cccoennnnne 1,000,000 | ......... 920,962 2,282 | oo | e [ 3.300 |...... 3.900 [MS......| oo 11,000 | .o 16,500 | 03/09/2017. | 09/01/2036.
98322Q HV 2 |WYOMING ST CMNTY DEV 3 3.00 12/01/2044........ 2] . 1FE 768,531 |...104.058 ....735,000 749,571 | oo | veeeeeeene(B,739) | i | e [ e 3.000 |...... 1.913 |JD...... ...1,838 ...22,998 | 01/07/2015. | 12/01/2044.
98322Q MK 0 |WY CMNTY DEV HSG 3.45 12/01/2032 [SSSTTROOPTORTORTORSTOROPIORS FUVPPIORS VR OPPOOPOOO 2] 1FE]| .. ...1,000,000 |...101.629 ..1,016,290 .1,000,000 | ... ..1,000,012 JROSROTURTNTOROTORY PRORIOTTRPPIURIOR ROOOR 3450 |..... 3450 |JD....... v 2,875 | ... 18,688 | 04/26/2017. | 12/01/2032.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMHES. ..o | crvennees 89,760,566 XXX ....89,745,718 ...86,634,457 | ........... 88,829,999 (498,315) | ... XXX XXX XXX | e 784,893 | ... 2,243,434 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OBlIGations.............cruriiriiiiiiiieioniesii s 306,818,519 XXX ..298,890,284 290,581,965 96,618,304 | ..o | e (2,560,421)] ... XXX XXX XXX | ... 2,209,605 | ... 9,549,028 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00080Q AF 2 | ABN AMRO BANK NV 4.75 07/28/2025 ..997,320 |...106.123 ..1,061,226 .1,000,000 ..997,859 ..20,188 07/21/2015. | 07/28/2025.
00206R DP 4 |AT&T INC 3.80 03/01/2024 ...102.310 ..1,023,102 .1,000,000 ..12,667 01/31/2017. | 03/01/2024.
00206R ER 9 |AT&T INC 4.10 02/15/28 . ...100.324 768,483 ....766,000 . 12/01/2017. | 02/15/2028.
009088 AB 1 | AIR CANADA 2015-2A 4.125 12/15/2027 463,833 |...104.250 ....463,833 463,834 12/01/2015. | 12/15/2027.
02361D AL 4 |AMEREN ILLINOIS 2.70 09/01/2022.. ,131,005 |...100.297 ..1,143,390 .1,140,000 ,133,588 12/10/2015. | 09/01/2022.
023770 AB 0 |AMER AIRLINES 2013-2 4.95 01/15/2023......... 729,480 |...105.582 770,200 ....7129,480 729,502 07/24/2013.| 01/15/2023.
02665W BP 5 | AMERICAN HONDA F MTN 2.90 02/16/2024 ...1,490,595 |...100.142 ..1,502,136 ...1,491,667 02/13/2017. | 02/16/2024.
03523T BH 0 |ANHEUSER-BUSCH 6.875 11/15/2019 ,175,372 |...108.345 ..1,018,444 ,016,607 10/28/2013. | 11/15/2019.
03674X AC 0 |ANTERO RESOURCES 5.125 12/01/2022 ...102.250 102,250 92,707 08/28/2015. | 12/01/2022.
037411 AX 3 | APACHE CORP 3.625 02/01/2021 ...102.322 ..1,007,871 990,137 08/19/2013. | 02/01/2021.
037833 CG 3 | APPLE INC 3.00 02/09/2024...... ...101.164 ..3,034,923 | .. . ...2,998,834 02/02/2017. | 02/09/2024.
037833 CU 2 |APPLE INC 2.85 05/11/2024...... ...100.340 | ..............3,010,209 | .............. 3,000,000 | ....ccovenee ,997,388 05/04/2017. | 05/11/2024.
039483 BB 7 | ARCHER-DANIELS 4.479 03/01/2021............. ...106.160 ....410,000 03/06/2014. | 03/01/2021.
04010L AR 4 | ARES CAPITAL CORP 3.625 01/19/2022 . ...100.402 . .1,000,000 . 09/14/2016. | 01/19/2022.
04015C  AA 6 |ARESFIN COLLC 4.00 10/08/2024.............cccoovrrimrmrimmmimimrisnniisnniissniissnnnns | coveeen | o [ eeveeenn 12| it 2FE | s 982,680 |..... 95582 | ..o 955,823 | oo 1,000,000 | ..ccovvvvrnne 987,509 10/01/2014. | 10/08/2024.
045487 AB 1 | ASSOC BANC-CORP 4.25 01/15/2025. 996,470 |...102.306 ..1,023,057 1,000,000 997,475 11/05/2014. | 01/15/2025.
04685A 2B 6 | ATHENE GLOBAL FUNDING 4.00 01/25/2022 o . ...1,999,380 |...103.210 ..2,064,194 .2,000,000 ...1,999,487 01/18/2017.| 01/25/2022.
05565Q BU 1 |BP CAPITAL MKT PLC 3.561 11/01/2021.........ooiivviirriireieceireceesseiieeniis Cluoe 1] e AFE | 361,043 |...103.806 | .......... 363,319 350,000 | ......... 355,839 02/20/2014. | 11/01/2021.
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05579H AE 2 |BNZ INTL FUNDING/LONDON 2.90 02/21/2022..........couvvvemrrimarrirerrirscnrriees | cereees ...100.148 | oo 1,001,476 | ..ccooooenee 1,000,000 | ..coovvvenncc 998,525 | ...oocveeerrieneiiiens | verrireneeneni285 | s | s [ 2.900 |...... 2.938 02/13/2017.| 02/21/2022.
07330N  AQ 8 |BRANCH BKG & TR 5YR 2.625 01/15/2022 s SD.. ...100.185 ..1,001,851 .1,000,000 999,428 | ... | v 118 | [ [ 2625 ... 2.640 01/23/2017.| 01/15/2022.
075887 AW 9 | BECTON DICKINSON 3.25 11/12/2020...........ccoueemrremrrioerrireceieneseeeneisenees | cevenns ..101.795 | . 717,658 | .. ....705,000 | ... 713,535 | oo | overeereene2,824) | oo | e [ e 3.250 |...... 2.807 03/25/2014. | 11/12/2020.
075887 BA 6 |BECTON DICKINSON 3 11/08/21........coouierriiirierieriieisnissiesinsiiesienenns | cvves 2100.552 | i 402,209 | ..oovvvirene 400,000 | ....coeverens 405,067 | ..cooovvererineriins | erreenreeen{1,280) | o [ [ 3125 ... 2.776 01/26/2012. | 11/08/2021.
097014 AL 8 | BOEING CAP CORP 4.7 10/27/19.......tvueireiireeieneeiesesieenieseceseseseesnsesenees | cevenns ...104.478 203,732 ....195,000 2204867 | ..o | (B 2TT) | i | e [ e 4700 |...... 1.862 12/18/2012. | 10/27/2019.
10112R AQ 7 |BOSTON PROPERTIES LP 5.875 10/15/2019.........cvuomrrierrrrirririeneiereioenees | s ..105.521 | . 501,225 | .. ....475,000 | ... 489,582 | e | e (T,T09) | s | s [ 5.875 |...... 4.077 12/16/2011. | 10/15/2019.
107015 AA 7 |BREMER FINL CORP 5.20 12/30/2024...........cccoooimmmrmirriineiiecniisnnissniinnes | ceveees ...100.892 | ..ccovvenne 1,008,920 | .....coceeece 1,000,000 | ...ccoooeuuee 1,000,039 [ ..o v | e | s [ e 5.200 |...... 5.200 12/29/2014. | 12/30/2024.
11042B  AA 0 | BRITISH AIRWAYS 5.625 06/20/2020............ccooemrrrerererrsreesersnsrierserissssssnss | evvevee | oo | evenreen | i 2FE ..219,020 |...103.383 226,429 ....219,020 2219,027 | oo | e | e | s | s 5625 |..... 5.664 06/25/2013. | 06/20/2020.
11134L  AE 9 |BROADCOM CRP / FIN 3.625 01/15/2024..........ccoovvvevirinrivniinerrerrniinniennis | enni | oo | oo 12 il 2FE| ... ..998,960 |..... 99.539 | . 995,387 | .. .1,000,000 | ... ..999,083 v 128 | s [ [ 3.625 |...... 3.642 01/11/2017.| 01/15/2024.
115885 AE 5 |BROWNING-FERRIS 9.25 05/01/2021..........cooomrveeerreiereriinniiseneeseneireneniisnnns | cereven | o [ eeviieenies | o 2FE| oo 619,620 |...119.677 | ..occoovvres 598,385 | ...ccovvvernens 500,000 | ...coovvvernne 548,388 | ..o | e (12,759) | oo | e | oo 9.250 |...... 6.002 06/16/2011. | 05/01/2021.
118230 AK 7 |BUCKEYE PARTNERS 4.15 07/01/2023..........covcvuemrieernreseeriseneenenersesiinnnns | ceveven | o [ erviiens 12] ... 2FE ..185,849 |...103.622 217,605 ....210,000 ..191,358 2,778 | oo [, [ 4.150 |...... 6.073 12/11/2015. | 07/01/2023.
118230 AN 1 |BUCKEYE PARTNERS 4.35 10/15/2024...........ccoooomimviiinniiiniiiineiseneisnniinnnns | cevei | o [ e 12] ... 2FE]| ... ..106,400 |...102.410 | . 128,012 L1098 [ | e BT24 | | [ 4350 |...... 6.600 12/15/2015. | 10/15/2024.
12673P  AH 8 | CAINC 3.60 08/15/2022..........ccmvveecrrieerieiereriennniseneiseseiessneseenesesesseeesesnnnes | eovines | oo | eeveen 12 i 2FE| oo 499,550 |...100.669 | ... 503,346 | ...ccoovonernenn 500,000 | ...ovverenns 499,600 | ..o | eererrereireene D0 [ [ | 3.600 |...... 3.619 03/15/2017. | 08/15/2022.
136385 AN 1 | CAN NATURAL RES 5.90 02/01/2018.........ccoommvvmmrirerimreenisrinsnissnsesinnieens | ennne | or | veveiennensd | e 2FE ..444,451 |...100.270 396,067 2.395,699 [ ..o | errreererne(8,292) o [ s [ 5.900 |...... 3.737 08/19/2011. | 02/01/2018.
136385 AV 3 | CANADIAN NATL RESOURCES 3.90 02/01/2025.............ooovveeereeineriinniienes | ceveees A2 2FE]| ... LAT3,743 |..102.229 | . 511,145 | .. ....500,000 | ... LAT9,283 | e | e 2824 | i | s [ 3.900 |...... 4.592 08/21/2015. | 02/01/2025.
13645R  AH 7 | CANADIAN PACIFIC RR CO 6.50 05/15/2018..........cvoommvrermrrirnnrirnnrisensiinens | veeee [ v | cevvvirnns (] 2FE| oo 546,394 |...101.620 | ...ccooovrrrnnn 508,101 | ..oovvrvvrnens 500,000 | ..oovevrnnens 502,472 | oo | overreereenn(8,438) | oo | e [ 6.500 |...... 5137 11/10/2009. | 05/15/2018.
14042E  3Y 4 | CAPITAL ONE NA BNKT 2.95 07/23/2021 SD.. ...100.343 ..1,003,433 .1,000,000 998,491 | ..o [ 398 [ s | e | e 2.950 |...... 2.995 07/21/2014. | 07/23/2021.
144141 DA 3 |CAROLINAP &L 3.00 09/15/2021.........ccrveemrreerrirerreririereiseneseseseesseeeeseisns | cereees ...101.927 214,047 | .. ...210,000 | ... 208,454 | ..o | cverrreneenen38T | e | e [ 3.000 |...... 3.212 08/16/2013. | 09/15/2021.
154051  BH 8 | CENTRAL MAINE 5.70 06/01/2019.........ccovvvimriimniinniinnicinnins SD.. ...104.306 | .................224,259 | ................ 215,000 | ..cooon. 218416 | .o | e 2,285) | e | s [ 5.700 |...... 4.529 01/13/2011.| 06/01/2019.
166764 BN 9 | CHEVRON CORP 2.498 03/03/2022 SD.. ...100.103 .2,000,000 22,000,000 | ..o | e [ s | e | 2498 |.... 2.498 02/28/2017. | 03/03/2022.
166764 BT 6 | CHEVRON CORP 2.895 03/03/2024............cccovvumrirmrirerinrisieiinsicsiissiiesienins | ceveees ...100.697 .2,455,000 22,855,000 | oo | e | e | s | e 2.895 |...... 2.895 02/28/2017. | 03/03/2024.
212015 AH 4 | CONTINENTAL RESOURCES 5.00 09/15/2022.............cvvveeemreareriinnriinnienns | covenae ...101.500 ....475,000 455,387 | ... | 3509 [ i | 2.5.000 | 6.021 07/29/2015. | 09/15/2022.
219868 BS 4 | CORP ANDINA FOMENTO 4.375 06/15/2022... ,547,678 |...106.324 .1,400,000 505,035 | ..o [ eereneene(22,025) | o | e | 375 | 2.579 09/22/2016. | 06/15/2022.
22547R AA 2 |CREDITCORP 12.00 07/15/2018 495,400 |..... 91.000 ....500,000 190,000 ...31.579 06/28/2013. | 07/15/2018.
22822R AR 1 |CROWN CASTLE TOWERS 6.113 01/15/20...... 553,370 |...105.026 ....500,000 515,300 [ ..ooovveeerrireneirens | vereeerenne(7,008) | oo | e [ 08113 | 4.582 11/29/2011. | 01/15/2020.
232046  AA 8 |CUSTOMERS BANCORP 4.625 06/26/2019..... ,000,000 |...103.500 .1,000,000 ,000,000 06/24/2014. | 06/26/2019.
23311V AB 3 |DCP MIDSTREAM OP 4.95 04/01/2022 ...1,312,715 | ...104.000 1,250,000 ..1,279,789 08/14/2012. | 04/01/2022.
23311V AE 7 |DCP MIDSTREAM OP 2.70 04/01/2019. 340,025 |..... 99.625 ....415,000 383,967 12/14/2015. | 04/01/2019.
233851 CS 1 | DAIMLER FINANCE 2.85 01/06/2022 ,315,910 |...100.469 1,311,124 11,305,000 ,314,482 05/02/2017. | 01/06/2022.
233851 CS 1 | DAIMLER FINANCE 2.85 01/06/2022 ...100.469 ..1,004,693 1,000,000 05/02/2017. | 01/06/2022.
24736X AA 6 |DELTA AIR LINES 15-1AA 3.625 07/30/2027..... ...103.075 942,564 08/10/2015. | 07/30/2027.
24736Y AA 4 |DELTA AIRLINES 15-1A 3.875 07/30/2027.. ...103.946 475,269 08/10/2015. | 07/30/2027.
25272K  AD 5 |DIAMOND 1 FIN/DIAMOND 2 4.42 06/15/2021 ...104.248 521,241 05/17/2016. | 06/15/2021.
25272K  AG 8 |DIAMOND 1 FIN/DIAMOND 2 5.45 06/15/2023 ...107.934 539,668 05/17/2016. | 06/15/2023.
256853 AB 8 | DOLPHIN ENERGY 5.50 12/15/2021 . . ...1,682,475 |...108.541 | . 1,628,115 | .. .1,500,000 | .............1,585,176 07/26/2012. | 12/15/2021.
263534  CL 1 |DUPONT EI NEMOURS 2.20 05/01/2020..........cevvrivrrrieniieiinenienirssessninniis | eevree | oo [ ervniiies o TFE| oo 2,017,778 |..... 99.833 | oo 2,016,627 | ....ccooonee. 2,020,000 | ..ccooneee. 2,018,257 04/27/2017. | 05/01/2020.
263534 CL 1 |DUPONT EI NEMOURS 2.20 05/01/2020...........ccocmmrerrreereierreresseresnnennes SD.. | || 1FE 998,900 |..... 99.833 998,330 1,000,000 | ................999,137 04/27/2017. | 05/01/2020.
26442C  AJ 3 | DUKE ENERGY CAR 4.30 06/15/2020............cccmmrreermmrermnrernnrereninmmsninenninns | evvree | oo | eovnnneens | e 1FE]| .. ...1,576,043 |...104.704 | . ..1,460,624 | .. 1,395,000 | ...ocovveeee 1,451,631 12/22/2011. | 06/15/2020.
26845%# AA 8 |EDX SUPPLY CHA SEN SEC NT 3.50 1/15/2019........cccvvvumrveineiiinnicinnniinnens | v [ on | covviiinnis [ ceriiinns L 1,086,954 |..... 99.003 | ..ccoovrivinne 1,076,117 | cocvvv 1,086,954 | ............ 1,086,954 02/23/2016. | 01/15/2019.
268648 AQ 5 |EMC CORP 2.65 06/01/20.........coocrvverrrrieericreieneiseneeienessesesesssessssesieneees | eovnes | oo | eovneneeens | i 3FE 759,848 |..... 98.750 750,500 ....760,000 ..750,500 06/12/2013. | 06/01/2020.
285512 AD 1 |ELECTRONIC ARTS 4.80 03/01/2026. I 2FE]| ... ..996,690 |...109.670 | . ..1,096,697 | .. .1,000,000 | ... ..997,199 02/17/2016. | 03/01/2026.
291011 AX 2 |EMERSON ELECTRIC 5.25 10/15/2018.........ccccovuvrrererermnrnnerierinenseessensnenens | vevnee | v [ eevverines e 1FE| e 1,868,508 |...102.565 | .............. 1,620,525 | ..coovvonne 1,580,000 | ...cccooeneee 1,614,383 08/23/2011. | 10/15/2018.
292505 AJ 3 |ENCANA CORP 3.90 11/15/2021.......covvuuciiiiieririiriniinsiiesisesiesissssiessiseiiinns | evvees | oo | coveneins 12] ... 2FE| s 565,350 |...102.813 | ....ccccounnue 616,876 | ....cocccvvvnee 600,000 | .....cccoonnee. 577,221 08/21/2015. | 11/15/2021.
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29250N  AF 2 | ENBRIDGE INC 4.00 10/01/2023...........ccoovueererirneiineisreieseneseseeeeeeeseesseseioens | cevenns ..104.203 | ..o 781,522 | ..coovivis 750,000 | cooooereerenn 720,959 | oo [ i 4,295 | oo [ e | e 4.000 |...... 4778 09/11/2015. | 10/01/2023.
29336U AE 7 |ENLINK MIDSTREAM 4.15 06/01/2025..........cocvvverereriniiniiiisrinerieneseessnins | ceveens ...100.922 353,228 ....350,000 2,248 | oo [ [ 4.150 |...... 5.121 09/02/2015. | 06/01/2025.
302635 AC 1 |FSINVST CORP 4.75 05/15/2022.... USRI IO . ...102.748 | . 1,027,479 | .. 21,000,000 | ..ocvererrn997,932 [ oo | e A16 | o [ s [ 4750 |...... 4.803 04/27/2015. | 05/15/2022.
320209  AA 7 | FIRST FIN BANCORP 5.125 08/25/2025...........ccrmrvemrireiinninerieninniissnineniins | cevnee | oo [ evvvvniiens [ o 2FE| e 2,125,640 |...100.145 | .............. 2,002,894 | .............. 2,000,000 | .ooverernn2,110,505 | ..o | v (11,962) | ..o [ e [ e 5125 |..... 4.271 09/22/2016. | 08/25/2025.
337930 AC 5 | FLAGSTAR BANCORP INC 6.125 07/15/2021...........ovvvererrrercrrennernecrinenis [ eviies | oo |12 2FE 999,990 | ...106.000 1,000,000 21,000,000 | oo | e i [ 6.125 |..... 6.125 06/29/2016. | 07/15/2021.
340711 AT 7 |FLORIDA GAS TRAN 5.45 07/15/20.........ccvuerrreeerriereriereeieseiissieesesisnsienns | cevenns e ] 2FE]| .. ...1,253,122 |...106.579 | . . . 1,135,000 | oo 1,174,949 | s [ (14,872) | s e | e 5450 |...... 3.979 02/16/2012. | 07/15/2020.
36164Q MS 4 | GE CAPITAL INTL 2.342 11/15/2020..........coomrvverrreireieneieneissesissneessneies | oo Clonn L TFE| i 169,779 |..... 99.610 | .oocoovvvi 169,336 | ..oooovvvrein 170,000 | coovvverviinne 169,871 | oo [ e A3 | o | e [ 2.342 | ... 2.370 11/20/2015. | 11/15/2020.
36962G 4R 2 | GEN ELEC CAP CRP A MTN 4.375 09/16/2020...........cccocemrveamreremerrmnnernnnees [ cvveree | oo | evenniiins | e 1FE ..912,985 |...104.939 891,979 | .. ....850,000 875,595 | oo | (8,910 | s | s [ 4375 |...... 3.205 07/23/2013. | 09/16/2020.
372470 AP 1 | GENWORTH FINL 7.625 09/24/2021........ovvverririinrieiieniiesieressssissiiseiinnes | ceveees U [PORPOOOOS I VO 4FE| ... ..939,625 |..... 98.125 | . 883,125 | .. ...900,000 | ... 883,125 | ..o 58,553 | i ii(3428) | s [ [ 7625 |...... 7.104 02/11/2015. | 09/24/2021.
37254B  AA 8 | GENPACT LUX SARL 3.70 04/01/2022..........c.cmrveeereeeereriineeeieceieneieniienes | e Cl.12] 2FE| oo 499,885 |..... 99.421 | oo 497,105 | oo 500,000 | ...ooovvverene 499,903 | ... | e 18 i [ [ 3.700 |...... 3.705 03/21/2017. | 04/01/2022.
3733IN AB 7 | GEORGIA-PACIFIC LLC 5.40 11/01/2020.........ccoceuvrmrinriiniinnicnninnivenreniens | ceviee [ oo | erennee [ 1FE ..870,203 |...107.828 808,710 ....750,000 LT94,488 [ | e (TATTT) | s [ [ 5.400 |...... 3.193 06/27/2012. | 11/01/2020.
38376A AA 1 |GOVT PPTY INCOME 3.75 08/15/2019 12 2FE]| ... ..992,050 |...100.761 | . ..1,007,613 | .. 21,000,000 | ..ooovcierr997,246 | oo | e LB | [ [ 3.750 |...... 3.927 08/13/2014. | 08/15/2019.
40052T AA 7 |GRYPHON FUNDING 0.00 8/05/2050............ (SRR IO Clvoerries | e (ol IO 802,218 |..... 21.900 | oo 357,506 | ..o 1,632,448 | ..o | e [ | e | e | e 0.500 |...... 2440 12/31/2010. | 08/05/2050.
40066N  AA 4 | GUANAY FILTD 6.00 12/15/2020..........cccmmrermrireriierireririeinsieneiiesieniesisssins | cvvees Cl... 449,883 ..444721 446,594 | ... | e (1,099) | e [ [ 6.000 |...... 5.765 11/05/2013. | 12/15/2020.
40139L  AD 5 | GUARDIAN LIFE 2.50 05/08/2022..............cvveomrreeameeerceriseneesseneiicenessssiseeees | e . ...1,947,543 . 11,950,000 | .............1,947 844 301 | e | e | e 2.500 |...... 2.527 05/03/2017. | 05/08/2022.
40139L  AD 5 | GUARDIAN LIFE 2.50 05/08/2022.... SD.. | e | e TFE | i 499,370 |.....98.732 | ..occoevrrenn 493,662 | oo 500,000 | ..oovevrniens 499,447 | .o | e TT | oo | e | e 2500 |...... 2527 05/03/2017. | 05/08/2022.
40420X  AA 3 |HKCG FINANCE LTD 6.25 08/07/2018..........cocourvvimrieirnriinniisciessneiesiiennes | coneees ....750,000 LT85,346 | o | e (8,578) | s | s [ 6.250 |...... 5.027 02/12/2010. | 08/07/2018.
42234Q AD 4 |HEARTLAND FINL 5.75 12/30/2024..........cocoorveareeieririineessseeseeisesesienseiins | cevins . ....500,000 | ... 500,000 [ oo | s | e | e | e 5.750 |...... 5.750 12/12/2014. | 12/30/2024.
423457  AB 6 |HELMERICH INTL 4.65 03/15/2025............ccooooimmiiiriiinnisneiisssisssiisniiinns | s ..105.082 | .....cccc0....525412 | 500,000 | ...ccoovvvrnne 497,795 | .o | e 252 | oo | e | 4.650 |...... 4.723 03/12/2015. | 03/15/2025.
42809H AG 2 |HESS CORP 4.30 04/01/2027..........coooirreceeereeieserisseeiceesesesiesesessssesenees | cevenns ...100.215 1,000,000 | .cvrerreen998,108 | covoverceicriirinenns [ v 165 [ s | e | s 4.300 |...... 4.325 09/19/2016. | 04/01/2027.
428236 BV 4 |HEWLETT-PACKARD CO 4.65 12/09/2021........ccovvumririinniirerinriiesississiienns [ s ...106.301 1,000,000 | ....cccooeeee 1,071,410 [ e | e (16,951) s e [ 4.650 |...... 2.726 09/22/2016. | 12/09/2021.
432748  AB 7 |HILLTOP HOLDINGS 5.00 04/15/2025.............. ...102.689 .1,000,000 04/06/2015. | 04/15/2025.
44891A  AM 9 |HYUNDAI CAPITAL AMERICA 3.10 04/05/2022 499,470 |..... 99.698 03/29/2017. | 04/05/2022.
451102 BB 2 |ICAHN ENTERPRISES/FIN 4.875 03/15/2019 ...100.000 N 02/25/2016. | 03/15/2019.
451102 BG 1 |ICAHN ENTERPRISES 6.25 02/01/2022 ...102.375 614,250 12/01/2017. | 02/01/2022.
453836 AF 5 |INDEPENDENT BK CORP 4.75 11/15/2024.. ,000,000 |...100.881 ..1,008,810 ..1,000,000 11/117/2014. | 11/15/2024.
460690 BH 2 |INTERPUBLIC GROUP COS 4.00 03/15/2022 315,725 |...103.390 336,018 320,611 03/14/2012. | 03/15/2022.
46849L SS 1 | JACKSON NATL LIFE 3.25 01/30/2024........... SD.. | | | e 1FE ...1,998,500 |...100.587 ..2,011,746 ...1,998,678 01/24/2017.| 01/30/2024.
478160 CD 4 | JOHNSON & JOHNSON 2.25 03/03/2022...........ccurvverreiinericniisniisneieneens SD.. ,396,192 |..... 99.677 ..1,395,482 .1,400,000 ,396,793 02/28/2017. | 03/03/2022.
482480 AD 2 |KLA-TENCOR CORP 4.125 11/01/2021........covvvererercreiiereiieceiiesesissseisenen | e 999,830 |...104.363 1,000,000 999,898 10/30/2014. | 11/01/2021.
500472 AF 2 | PHILIPS ELECTRONICS 3.75 03/15/2022..........coutvveerrirennissrirsseireesninsnnens | covenne 995,450 |...104.013 1,000,000 997,882 03/05/2012. | 03/15/2022.
52107Q  AF 2 |LAZARD GROUP LLC 4.25 11/14/2020 ,495,065 |...104.288 .1,500,000 /497,799 11/06/2013. | 11/14/2020.
525ESC  1C 3 |LEHMAN ESCROW 12/23/2010.........ccomivinrirriicniinciiesinnieniiessisniiesieninnnies | eneies | oo | cevvnrinene | evenneec®™ [T [ 04/17/2012. | 12/23/2099.
525ESC  5A 3 |LEHMAN ESCROW BROS 12/23/2099...........cooeimmmreinieiiiniiisneiisnseienniesnnees | coneien | o [ ervvmnnins | cvreeee8 | o1 | 5.000 04/17/2012. | 12/23/2099.
527288  BE 3 |LEUCADIA NATL 5.50 10/18/2023..........cocomrreerreeerreeeseeesnesessseesseseesssesssnnes | cevenns I . ..107.139 | .... .1,071,388 | .. .1,000,000 10/15/2013. | 10/18/2023.
532457 BQ 0 |ELILILLY & CO 2.35 05/15/2022 8D [ | o TFE| oo 1,996,980 |..... 99.581 | ..ovvvvrees 1,991,626 | .......c...... 2,000,000 05/04/2017. | 05/15/2022.
532457  BQ 0 |ELILILLY & CO 2.35 05/15/2022..........ccvvverrvrirenreeceeeneersnenessnsissnesssnennene | eeveree | oo | eoveeneens | s 1FE ...1,053,407 |..... 99.581 ..1,050,583 .1,055,000 ...1,053,604 05/04/2017. | 05/15/2022.
55336V AA 8 |MPLXLP 4.00 02/15/2025........ OO PO A2 ... 2FE| ... 232,368 |...101.921 |. 254,803 | .. ....250,000 | ... 236,021 08/19/2015. | 02/15/2025.
559080 AE 6 | MAGELLAN MIDSTREAM 6.55 07/15/19.........ccoooimvveiriiiinriisneissnissnissniies [ v | oo | i Ll 2FE| oo 570,665 |...105.897 | ... 529,486 | .....ccouennns 500,000 | ...ccoovvvrnne 515,463 06/16/2011. | 07/15/2019.
58503F 40 3 |MEDLEY CAPITAL 6.50 01/30/2021.........corvuemrrrerrnrirneeieseieesesienenesssiisenees | e 2] . 3FE ..346,227 |...103.200 361,200 ....350,000 346,600 12/14/2015. | 01/30/2021.
585055 AV 8 | MEDTRONIC INC 4.125 03/15/2021...........ooovmvirnriiimiisnrisnsisssiissnsissnsies [ covies | oo | i 12 . 1FE ...104.803 953,708 ...910,000 929,458 08/23/2013. | 03/15/2021.
626717 AD 4 |MURPHY OIL CORP 4.00 06/01/2022..........ocovveemreeereierreresseesseesseesneisssesseees | eveene | oo | eererennn 12] ... SFE| s 43,967 |...100.500 | ......... 50,250 50,000 | oooorrrnrirs 45,785 08/25/2015. | 06/01/2022.
626717  AF 9 [ MURPHY OIL CORP 3.70 12/01/2022..........ccovemmrreearriiinnrineneinnnsersssssssnsinens | evvnee | e | wreeenes 12] ... 3FE| v 172,060 |...100.500 | .......cccco.... 201,000 | ..cocovvrirnnn 200,000 | ...ocoovvnnne. 179,676 08/21/2015. | 12/01/2022.
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62856R  AB 1 |MYRIAD INT HOLDINGS BV 6.00 07/18/2020..........cocmvrvermrreeereieecniieneriienies | ceveees 2107284 | 402,315 | oo 375,000 | ..oooverennn 386,914 | i | e (4,309) | e | s [ 6.000 |...... 4.663 12/19/2013. | 07/18/2020.
62856R AC 9 |MIH BV 5.50 07/21/2025 | ...109.072 545,358 500,000 | i B99,847 | | e 16 | [ [ 5.500 |...... 5.505 07/14/2015. | 07/21/2025.
637432 NL 5 |NATL RURAL UTIL COOP 2.95 02/07/2024...........ccoomvvveiarrirareirererrenieieeneeas SD.. ...100.595 | . ..1,005,947 | .. .1,000,000 | ... 2998,279 | oo | 229 | i | s [ 2.950 |...... 2.981 01/31/2017.| 02/07/2024.
63946C AD 0 |NBC UNIVERSAL ENT 1.974 04/15/2019.......... SD.. |.. [T | el IFE e 999,430 ... 99.776 | oo 997,758 | ..cvvoerin 1,000,000 | ..coveverecee 999,875 | ...cvvvrinrrveririni [ everiririeeneen 5 s | e | s 1974 |..... 1.984 03/20/2013. | 04/15/2019.
641423 BS 6 | NEVADA POWER CO 6.50 05/15/2018............ SD.. ...101.619 508,097 ....500,000 502,534 | oo | reeeeeeenn(8,597) | s | s [ 6.500 |...... 5.104 11/12/2009. | 05/15/2018.
651290 AP 3 |NEWFIELD EXPLORATION 5.75 01/30/2022..........ccvverrrrernrrireceirenniieeniieens | covenns ...107.000 | . 187,250 ...175,000 | ... 2169223 | e | e 1195 | | s [ 5.750 |...... 6.688 12/16/2014. | 01/30/2022.
654740 AV 1 |NISSAN MOTOR ACCEPT 2.80 01/13/2022............coovvvimrreinriineieneiienneenas SD.. |.. ...100.054 | ............. 2,001,082 | ..............2,000,000 | ............ 1,999,019 | oo | e 219 | e | e | 2.800 |...... 2.813 01/10/2017.| 01/13/2022.
65504L  AC 1 |NOBLE HLDG INTL 4.90 08/01/2020...........cocmmveermreermerireneerieneeeserieneeeeseeens | cevenns Clo ] 4FE ..75,330 |.... 96.500 ...78,165 T3 | e | o997 [ [ | 4.900 |...... 6.420 01/12/2015. | 08/01/2020.
67059T AA 3 |NUSTAR LOGISTICS 7.65 04/15/18........ccovvivirverinrininiinnissivesinsessenisnisniens e | o [ roverernnn | s 3FE ..554,785 |...101.750 | . .508,750 502,377 |..... | e (7,954) [ e [ e [ 8.400 |...... 6.699 11/04/2009. | 04/15/2018.
67551Y  AA 5 | OCH-ZIFF FINANCE 4.50 11/20/2019........ccvvmmevemnmrireneereneerenerrenneseneinnnes | woveeee | v | ceenvvnen ] | et BFE | 994,170 ... 96.750 | oo 967,500 | ..............1,000,000 | ......c......... 967,500 | .....cooonev 47837 | oo 70 | s | e | oo 4500 |...... 4.632 11/13/2014. | 11/20/2019.
70109H AH 8 | PARKER-HANNIFIN MTN 5.50 05/15/2018...........ccoomiiniinciinniciieninsiicsninns | e ...101.376 ..1,089,791 21,082,785 | | e (20,468) | i [ s [ 5.500 |...... 3.520 04/27/2011. | 05/15/2018.
713448  BW 7 |PEPSICO INC 3.00 08/25/2021..........cmrveemriiririnniiisniisseissneiesssiisssiessnens | oo ...102.040 | . ..1,499,989 e TAB1899 [ | e 2113 | [ [ 3.000 |...... 3.165 09/25/2013. | 08/25/2021.
713448 DT 2 | PEPSICO INC 2.25 05/02/2022 SD.. | .| 12| L AFE 1,995,960 98.932 | ..o 1,978,646 | .............2,000,000 | ............. 1,996,471 | oo | v DT | [ e [ 2.250 |...... 2.293 04/27/2017. | 05/02/2022.
713448 DT 2 | PEPSICO INC 2.25 05/02/2022 v | e o [ 12 ]l TFE ] 1,906,142 .. 98.932 ..1,889,607 1,906,630 [ ...ovvuveeriverinnins | e8| s [ [ 2.250 |...... 2.293 04/27/2017. | 05/02/2022.
71424#  AA 3 |PERMIAN HOLDCO 2 14.00 10/15/2021.........ocmmvverrrriiemeeeneeieneeirenneissneinens | eoveeee [ oo | ceveiiienne | e 5*Gl ....82,349 |...100.000 82,349 ...82,316 ...14.000 |....14.259 12/31/2017. | 10/15/2021.
714244 7Z 6 | PERMIAN DD 14.00 10/15/2021 JERSUURUPONTONTOROORN VUUPOORN IR IUORPPORPOORS IR (11 N 28,596 |...100.000 | ......... 28,596 28,5% | ...... 28,581 ...14.000 |....14.265 12/31/2017. | 10/15/2021.
718546  AC 8 | PHILLIPS 66 4.30 04/01/2022............covveirriineiiniesnniisneissnsissnnsssneesnnnis [ eovires | oo || 2FE]| ... 748,223 |...105.626 792,194 ....750,000 T49,164 | ..o | v 16 | s | e [ 4.300 |...... 4.329 03/07/2012. | 04/01/2022.
74273@ AB 9 |PRIT CORE REALTY B 3.85% 02/14/23 JSVSTTUSPTUTUROTUURSPOURSPOUSPTOURS IUVPPOORN DUR IVPPOOROPION I DU 2| .. ...1,000,000 |...102.530 | . ..1,025,300 | .. 21,000,000 | ...cveeeeee 1,000,000 [ oo | e | e | ceeieneieseienenes | s 3.850 |...... 3.850 02/14/2013. | 02/14/2023.
74348T AM 4 |PROSPECT CAPITAL 5.875 01/15/2019.........cooirvieiniiinneiisnsiiensiisnniiisnniiinns | cvenns [ oo | conviiinnns | aeveee 2FE| o 41,563 |...102.099 | .....ccocovrennnns 51,050 | .o 50,000 | ..oooorviirs 46,612 2,870 | oo [ e [ 5.875 |....13.068 02/22/2016. | 01/15/2019.
74348T AN 2 |PROSPECT CAPITAL 5.00 07/15/2019.........cooureeerreeirneriieneisecesisenesiensiinns | e ...1,030,000 |...102.670 ..1,026,698 .1,000,000 | .....ocouee 1,009,449 | ..o | evereeeennn(5,814) | s [ e [ 5.000 |...... 4.358 04/07/2014. | 07/15/2019.
74348T AQ 5 |PROSPECT CAPITAL 4.75 04/15/2020 ...100.745 120,894 | .. ....120,000 | ...... 99,887 | ..o | cerrrreenenn 13139 | s [ e [ 4.750 |...13.619 02/11/2016. | 04/15/2020.
74836H AC 1 |QUESTAR PIPELINE 5.83 02/01/2018 ...100.276 601,656 | ...t 600,000 | ....ooocoeeeeen: 801,773 | oo 07/03/2012. | 02/01/2018.
76720A  AF 3 |RIO TINTO FINANCE 2.875 08/21/2022 ...100.576 25,144 25,000 24,836 08/16/2012. | 08/21/2022.
775109  AK 7 |ROGERS COMM INC 6.8 08/15/18 ...102.748 513,741 | s 500,000 12/31/2010. | 08/15/2018.
78012K  ZG 5 |ROYAL BK CANADA MTN 2.75 02/01/2022....... ...100.957 ..2,019,142 .2,000,000 01/25/2017. | 02/01/2022.
78355H KB 4 |RYDER SYSTEM INC MTN 3.45 11/15/2021.... ...102.433 512,165 500,000 02/17/2016. | 11/15/2021.
81618T AB 6 | SELECT INCOME REIT 3.60 02/01/2020 ...100.789 ..1,007,891 .1,000,000 01/29/2015. | 02/01/2020.
81788Y AA 1 |767-3-25285 & 25392 TRUST 5.25 10/05/22.......... ...100.000 679,696 ....679,696 02/11/2016. | 10/05/2022.
824348  AZ 9 | SHERWIN- WILLIAMS 7.25 06/15/2019, ...106.749 ..2,134,982 .2,000,000 09/14/2011. | 06/15/2019.
82620K AS 2 | SIEMENS FINANCIAL 3.125 03/16/2024 ...101.364 ..2,027,286 .2,000,000 03/07/2017. | 03/16/2024.
832248  AY 4 | SMITHFIELD FOODS 3.35 02/01/2022..........cccommvvremmnrernenrisnrinsennsssnninensenns [evvinee | oo | eevneee 12| 00t 2FE | 1,997,440 | ... 99.880 ..1,997,594 2,000,000 . 01/25/2017. | 02/01/2022.
84470P AC 3 | SOUTHSIDE BANC 5.50 09/30/2026 ,000,000 |...103.296 ..1,032,961 .1,000,000 ,000,018 09/14/2016. | 09/30/2026.
848580 AA 6 [SPIRIT AIR 2015-1 A4.10 10/01/2029..........cccoovevimriiriinriicciinnicsienieneissiiens | e 896,844 |...103.817 931,074 896,898 07/28/2015. | 04/01/2028.
854502 AC 5 | STANLEY BLACK 3.40 12/01/2021.........coovoiriiirreiineiiincissseissneiesseseesnien [ oo ..881,030 |...103.025 906,624 ..880,543 09/25/2013. | 12/01/2021.
860630 AE 2 | STIFEL FINANCIAL 3.50 12/01/2020.........coocmmvverrerireneirereiieceeieseeiesseisseneeons | cevenns ..498,070 |..101.372 | . 506,862 . ..498,833 11/23/2015. | 12/01/2020.
871658 AB 9 | SYNCHRONY FINANCIAL 3.00 08/15/2019........ccovvreremreniriirirnniinirverreninenns [ eoveres | oo | cereeee 12 it 2FE | i 997,640 |...100.727 | ..ccovvrrenne 1,007,267 | .coooovvrinne 1,000,000 | ..oooveverncee 999,198 08/06/2014. | 08/15/2019.
8726IN  AG 5 | TMX FIN/TITLEMAX 8.50 09/15/2018..........coocorvverimrireeriieneeienerieneseseneienees | ceveees ..500,000 . ..457,500 07/17/2013. | 09/15/2018.
87612B AR 3 | TARGA RES PRTNRS 4.125 11/15/2019.......ccevvirinriniineiienieisseissiseieens [ e ..169,500 |...100.875 | . 201,750 | .. ...200,000 | ... ..184,148 12/11/2015. | 11/15/2019.
87938W AM 5 | TELEFONICA EMISIONES 5.134 04/27/2020...........ccoccomvemrremmrinresnecennrennsense | conviee | C evrcveriee 1 | it 2FE | s 703,327 |...105.858 | .....cccoorerens 793,937 | oo 750,000 | ..coovvvvrnne 734,628 12/15/2011. | 04/27/2020.
882508 BB 9 | TEXAS INSTRUMENTS INC 2.625 05/15/2024...........ccoommvvemarrerarerricnrreenions | cvveree | e | e 12 1FE ..1,612,504 |..... 99.326 ..1,614,043 1,625,000 | ..ccocvvennee 1,613,584 04/27/2017. | 05/15/2024.
882508 BB 9 | TEXAS INSTRUMENTS INC 2.625 05/15/2024..............cccovvvimmmveimaneiianniinnncens | SD | s 12 . 1FE 992,310 |..... 99.326 | . 993,257 | .. 1,000,000 992,975 04/27/2017. | 05/15/2024.
88731E  AF 7 | TIME WARNER ENT 8.375 03/15/2023........coooervreereeeerereeseseessssesssesssessisneses | evenes | v | coneriienens | eevees 2FE| oo 634,245 |..121.545 | ................. 607,726 | ...covvvvrreves 500,000 | ......... 593,649 04/23/2015. | 03/15/2023.
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88732 AL 2 | TIME WARNER CABLE 6.75 07/01/2018 .102.225 | e 766,685 | ....ccooooneven 750,000 | ooooorrrereen 755,827 | v [ v (T1,219) | s | o | e 6.750 |...... 5.156 02/11/2010. | 07/01/2018.
89236T BB 0 | TOYOTAMTR CRED MTN 2.10 01/17/2019 ...100.068 150,101 150,000 | 150,180 [ | e (169) | s | s [ 2100 |...... 1.983 01/28/2014.| 01/17/2019.
89352H AF 6 | TRANS-CANADA PIPELINES 6.50 08/15/2018. ...102.597 769,477 | .. ....750,000 e v | e | e 6.500 |...... 4.709 02/12/2010. | 08/15/2018.
89678F  A* 1 |TRI-STATE CAPITAL 5.75 7/1/2019 ...102.800 | ..............1,028,000 | .............. 1,000,000 | ....cce0ee0 1,000,042 | ooocionioiriirinnis v v | e | s 5.750 |...... 5.750 06/05/2014. | 07/01/2019.
902755 AB 3 |UIRC GSA LLC 4.00 08/01/2023..........ooomvreemrrremerisneieseneisssesenenissnsssssnnennns [ evvies | oo | evneeiinns | wovree 12| cii.4,000,000 ... 98.977 14,000,000 28,000,042 | i [ s [ [ | 4.000 |...... 4.000 08/21/2012. | 08/01/2023.
904764  AX 5 | UNILEVER CAPITAL CORP 2.60 05/05/2024 B . . . . .3,000,000 | .............2,972,767 2,557 e | 2600 |...... 2.757 05/02/2017. | 05/05/2024.
904764  AX 5 | UNILEVER CAPITAL CORP 2.60 05/05/2024............cccoooommmrimimrivimnirannriisniens [ o I I 12 TFE| e 1,039,574 |..... 98.713 | oo 1,036,491 | ..ccovvvrnne 1,050,000 | ...cccoooeeee 1,040,468 | ......oooovvvvviriians | s 895 e | 2.600 |...... 2.757 05/02/2017. | 05/05/2024.
90919W  AC 4 |UNISON LEASE FND 3.721 03/16/2020............ . SD.. | || 1FE ...1,000,000 |...100.795 ..1,007,950 .1,000,000 21,000,001 | oo [ e [ s [ e | 3721 | ... 3.750 03/12/2013. | 03/15/2020.
909319  AA 3 |UNITED AIR 2013-1 A 4.30 08/15/2025. SOOI OO 3 1FE]| ... 852,323 |...105.144 | . 896,164 | .. ...852,323 | ... 852,323 e JROTUTORTRTOOTOR EUPPURRIIPORPORTIO IO 4.300 |...... 4.300 08/01/2013. | 08/15/2025.
913017 CN 7 |UNITED TECH CORP 2.80 05/04/2024 SRS PR I 12 1FE| e 2,524,738 |..... 99.246 | ..coovvnennn 2,510,929 | ... 2,530,000 | ..o 2,525,190 | ..o | e 452 | oo [ e [ 2.800 |...... 2.833 05/01/2017. | 05/04/2024.
913017 CN 7 |UNITED TECH CORP 2.80 05/04/2024 SD. | [ 12] ... 1FE]| ............1,995,840 |..... 99.246 ..1,984,924 2,000,000 2 10996,198 | | 388 | i s [ 2.800 |...... 2.833 05/01/2017. | 05/04/2024.
918204 AV 0 |VF CORP 3.50 09/01/2021.........ocimieiriiiimniierieisneiiesesissesissssissssisssessnenes. | oo I I 12 . 1FE| .. ..102.975 | . 1,199,661 | .. 1,165,000 | .............1,206,583 . [ESSRUURRORUIN NPT IO 3.500 |...... 2475 11/20/2015. | 09/01/2021.
92276M AW 5 | VENTAS REALTY LP 4.75 06/01/2021............. JERTTIRTR PR I (] 2FE| oo 968,320 |...106.161 | ......c....ccc 1,061,610 | ..ccoovevnneee 1,000,000 | ...oovvvenene 986,758 3,459 e | 4750 |...... 5178 12/16/2011. | 06/01/2021.
92276M  AX 3 | VENTAS REALTY LP 4.25 03/01/2022 JERSTIURTRTRN BN O (OO I VO 2FE 496,070 |...104.807 524,035 ....500,000 A9BATT | i | eerererieereren392 | i [ [ 4.250 |...... 4.347 02/01/2012. | 03/01/2022.
92343V BR 4 |VERIZON COMM INC 5.15 09/15/2023.......... [SSUTTRRTOR IO I PPN (OO 2FE| .. ...1,495,140 |..111.231 | . ..1,668,465 | .. 21,500,000 | .....cc..... 1,496,921 | oo ceererenenneeeB83 | i [ e [ 5150 |...... 5.192 09/11/2013. | 09/15/2023.
92343V DW 1 |VERIZON COMM INC 3.125 03/16/2022 ST RRORTOIRN O I (] 2FE| oo 994,870 {..101.312 | cocoovvvvrnnee 1,013,119 | oo 1,000,000 | ...oovvrvernnc 995,629 | ..oourverrriinrriinns | e 759 | e | e | e 3125 |...... 3.237 03/13/2017. | 03/16/2022.
95763P AJ 0 |WESTERN ALLIANCE 5.00 07/15/2025.... SNSRI I . 2 ...102.368 ..1,023,682 1,000,000 ...1,000,016 ) R SOOI PO 5.000 |...... 4.999 06/24/2015. | 07/15/2025.
980888 AD 3 | WOOLWORTHS LTD 4.00 09/22/2020 SOOI U Clivin ...102.823 | . 1,028,231 | .. 1,000,000 | .............1,011,838 ol ) [ oo [ e | 4.000 |...... 3.540 04/04/2012. | 09/22/2020.
98417E  AK 6 | XSTRATA CAN FIN 4.95 11/15/2021 . e | I I 1 ...106.500 | .......cccco.. 1,065,000 | ........c..... 1,000,000 | ...ccoooeueee 1,011,292 | oo | e (2,808) [ ...ooovvvvorriinins [ e | e 4.950 |...... 4.628 12/15/2011. | 11/15/2021.
98779P AH 0 |YOUR COMMUNITY B 6.25 12/15/2025 ISR I . 2] ... 2FE]| ... ..500,000 |...103.000 515,000 ....500,000 ..500,004 () SOOI IR B 6.250 |...... 6.250 12/03/2015. | 12/15/2025.
997575 ZA 6 |REGIONS BK CD .30 09/18/2018....... s $SD | | [ e 1] .. ..200,000 |...100.000 | . 200,000 ....200,000 2.200,000 [ oo | e | e | e [ 0.300 |...... 0.300 09/08/2014. | 09/18/2018.
G3600K AB 2 |FLOATEL INTL TL B LIBOR+500 06/13/2020...........ccoccsmverimieanciessniessniessnes | covenas Do | e BFE | 415,013 |.... 75875 | oo 404,596 533,241 227,255 e 6.693 |....15.956 02/18/2015. | 06/13/2020.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation 57,082,820 XXX ..156,734,038 155,173,182 53,504,485 XXX XXX XXX XXX

Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities

007036 GS 9 | ARMT 2005-2 2A1 SEQ CSTR 06/25/2035. et | s o 101.071 154,965 | ...ovvoerreen 153,322 | o 143,162 | s | e 1788 | [ [ 3.709 |...... 3.795 |MON...| .... 07/24/2013. | 06/25/2035.
02149M  AB 5 | CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037...... e | el IEM ... 568,546 95.403 .626,246 09/13/2013. | 03/25/2037.
04544N  AD 6 |ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036 B e | IFM 438,692 97.000 506,470 01/16/2014. | 11/25/2036.
059475 AG 8 | BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37 X 09/18/2013. | 06/25/2037.
05950M  AJ 9 | BAFC 2006-G 3A3 PT SSUP FLT 07/20/2036. 103.683 .832,580 04/08/2016. | 07/20/2036.
059522  AA 0 | BAFC 2007-C 6A1 SEQ SSNR FLT 05/20/2047..........cccovvvvmmriinnicnniinniieiienins | covees [ oo [evinienn | IFM nnnnn.363,681 L 91.770 377,411 02/25/2016. | 05/20/2047.
059522 AU 6 | BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036.............ccovmvvmnmriinmriinniinnniinnnes [ eovies | oo | wvnnrienns | o IEM | i 544,633 ] L. 97.700 586,059 02/12/2016. | 05/20/2036.
07384M  S7 8 |BSARM 2004-5 2A SEQ SNR FLT 07/25/2034.. 103.239 .540,402 01/27/2017.| 07/25/2034.
07386H QZ 7 |BALTA2005-2 2A3 SEQ PT SNR FLT 04/25/35.... . e | AFMY 662,730 88.260 690,177 02/11/2016. | 04/25/2035.
073879 M5 4 | BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020...........ccooomrvimivncenriniinniinns | coveas I ...100.832 258,625 12/27/2013. | 09/25/2020.
1248ME  AG 4 | CBASS 2007-CB4 A2D SEQ STEP 04/37........ ceevrnnnns | s o ...102.200 | . ..1,098,039 | .. .49,910 | ... 08/16/2011. | 04/25/2037.
12667F  5E 1 | CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35............covmvvmnmrinrriinciiinniins | coneees o | e IFM el 578,926 98.741 | oo 612,462 | ..cccooovrr 620,273 15,309 | oo e | e 5.250 |...... 9.238 | MON... 01/16/2014. | 04/25/2035.
12669F V8 3 | CWHL 2004-HYB4 3A SEQ SNR FLT 09/20/2034...........cocovrvvmriimriinriinciiirins | oo o ....423,350 01/27/2017. | 09/20/2034.
17309A  AD 1 | CMALT 2006-A1 1A4 NAS 5.75 04/25/36 SRR . . L237411 . 94.493 | . 240,368 | .. ....254,376 | ... . . 07/17/2013. | 04/25/2036.
251510 DP 5 | DBALT 2005-2 1A7 NAS SNR CSTR 04/25/35 . B (O e | el IEMY 385,727 {..102.955 | .....cccooonee. 394,783 | .o 383,450 | ..ccoverrinn 374,492 | ..o [ e (3,848 [ | | 5.504 |..... 4.516 | MON... 01/29/2014. | 04/25/2035.
294450 AB 1 |EQLS 2007-1 A2B SEQ SNR FLT 04/25/2037 ST IO o .735624 |..... 93.000 823,324 ....885,295 ..763,464 10/28/2014. | 04/25/2037.
32027L  AE 5 | FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036...........ccooovvvvmnriiinriiiineiiinnies [ e I . ..653,489 |..... 97.750 | . 720,774 | .. .. 137,364 | ... ..679,666 03/18/2015. | 10/25/2036.
32028H AD 5 |FFML 2006-FF10 A4 SEQ FLT 07/25/2036 s | s e | el IEMY 237,586 |..... 99.270 | cooovvvveriinne 253,094 | ..o 254,955 | ............c... 250,332 s [ 1.702 |...... 2.626 | MON... 02/13/2013. | 07/25/2036.
32051G  EZ 4 |FHAMS 2004-AA7 1A1 SEQ SSNR FLT 02/25/35..........covvenvienmiiniirerierinneins | covi e | TFM | 305,063 |..... 92.715 | oo 332,752 | oo 358,898 | ...t 296,331 e 3.077 |...... 5.874 | MON... 02/19/2016. | 02/25/2035.
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32051G SD 8 | FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35..........covvemervemerverenerrenniinens | cvveiee | oo [evveriivens | e IEM | ii..635,058 | .....80.859 | ..ooovvenecen. 597,034 | ..o 738,363 | oo 475,082 | e [ s (31,086) | ..o | e | e 5.500 |...... 5.851 | MON... 09/08/2011. | 08/25/2035.
32052K  AB 1 |FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36..........coovvmvveinrriinniinniiinniiianns | ovenes [ oo | coveiiinnns | e IFM | 001,776,305 |.....88.000 | .......coc.. 1,722,647 39,322 92,316 S 3.300 |...... 6.651 [MON... 08/01/2016. | 07/25/2036.
362257 AB 3 | GSAA 2006-17 A2 SEQ FLT 11/25/2036 USRI O 1,337,814 I 1.732 | ... 4.330 [MON... 06/09/2009. | 11/25/2036.
3622EA  AA 8 | GSAA 2007-3 1A1A SEQ SSNR FLT 03/25/2047..........coovvvemrimmiicnniveriienirenins | crves ..1,544,574 e 1.622 MON... 01/05/2016. | 03/25/2047.
362341 7S 2 | GSR 2006-1F 4A1 SEQ SNR 5.50 02/25/2036............coooervrerrererrerircerireneeians [ cevenas 658,142 | .o B5T,TAT | 584,280 | s [ e (2811) | s e | e 5.500 |... MON... 12/16/2014. | 02/25/2036.
362341  XC 8 | GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035. SRR PN 154,467 oo | e 3.549 MON... 02/26/2016. | 11/25/2035.
362341  XG 9 | GSR 2005-AR7 6A1 SEQ SNR FLT 11/25/2035...........cccovvemmiiiariiiniiianiiiinnns [ e 152,735 I O 3.640 MON... 02/22/2016. | 11/25/2035.
362381 AA 3 | GSAA 2006-12 A1 SEQ FLT 08/25/2036 e [ e 299,249 I 1.602 MON... 06/09/2009. | 08/25/2036.
36242D FS 7 |GSR2004-11 2A1 SEQ SNR FLT 09/25/2034............covvemrvirrineiiverinerireriniins | coveees 517,262 B 3.724 MON... 01/27/2017. | 09/25/2034.
36298Y AA 8 | GSAA 2006-14 A1 SEQ FLT 09/25/2036 313,025 | oo 589,446 | 272,083 | i [ | e | e | e 1.602 MON... 06/17/2009. | 09/25/2036.
41161P  EZ 2 |HVMLT 2004-5 3A SEQ SNR FLT 06/19/2034............cocvvrvenrirriiniineiienieniis | o 397,318 IO I 3.142 MON... 01/27/2017.| 06/19/2034.
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46 SO O 785,059 30,157 oo [ 1.695 MON... 12/04/2014. | 09/19/2046.
43739H  AA 8 |HMBT 2006-2 A1 SEQ SNR FLT 12/25/2036...........ccocomrvrerrreineriiereerereerenenins | o 788,648 28,042 I 1.688 MON... 02/11/2016. | 12/25/2036.
45257E  AB 0 |[IMSA 2006-5 1A1B SEQ SSNR FLT 02/25/2037.... ..2,105,064 93,760 e 1.752 MON... 07/21/2016. | 02/25/2037.
45660K AA 9 |INDX 2006-AR39 A1 SEQ SSNR FLT 2/25/2037. .838,582 AT192 | e | e [ 1.732 MON... 09/22/2015. | 02/25/2037.
45660L CK 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35 17,250 IO I 2.232 MON... 02/16/2016. | 02/25/2035.
466247 SE 4 | JPMMT 2005-A5 1A2 SEQ CSTR 08/25/35 41,937 I O 3.583 MON... 01/31/2012. | 08/25/2035.
46626L  FL 9 | JPMAC 2006-FRE1 A3 SEQ FLT 05/25/2035. . 10,536 I 1.518 MON... 08/08/2013. | 05/25/2035.
46627M  CY 1 |JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36 551,221 | oo | e 12,797 S 3.498 MON... 04/06/2017. | 03/25/2036.
46629E  AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036 ...111.300 . 396,702 23,421 N 1.662 MON... 06/17/2009. | 09/25/2036.
57643L LC 8 | MABS 2005-AB1 A4 SEQ SNR 5.648 11/2035..........cevvvermrrernrrierriieneiiennnins 102,020 | oo 873,132 | s 855,844 | ......ccoceoe.n. 837,941 | oo | s (951) | covvevrrrererriinns | e [ e 5.648 MON... 11/20/2014. | 11/25/2035.
590200 TC 9 |MLCC 2005-A A2 SEQ SNR FLT 03/25/2030. covrerrnnnnnnnnensnennneennne | veneen | e |l TEMY ..342,799 [ 96.257 ...358,249 2,475 I 1.991 MON... 05/02/2017. | 03/25/2030.
61748H AW 1 |MSM 2004-5AR 4A SEQ SNR FLT 07/25/2034............coocovemmrrirarrirerirrineriienees ...101.094 347,068 | ......cce.351,503 [ oo | s (UL I— I 3.530 MON... 01/27/2017.| 07/25/2034.
749239 AD 1 |RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046 . ...100.000 84,267 2,896 o [ 1.732 MON... 06/21/2013. | 08/25/2046.
749788 AA 6 |RAAC 2007-RP3 A SEQ SNR FLT 10/25/2046.............ccooooemmmremareeranierennirnenne | woveeee | v | cevrvvnenne | cerd TFM | 000,702,793 95.000 | .... 760,951 | ..o 801,001 | oo 729,209 [ oo | s 19,210 | oo e 1.932 MON... 08/11/2014. | 10/25/2046.
751158 AC 3 |RALI2006-QA5 2A1 SEQ SSNR FLT 07/25/36..........cvcoevriereremnirerierinnnicsninns [ eoveees | oo | evriiveies | e TFM | ... 592,586 ... 95.000 | ooovrvniinen 657,750 | ..ovverin 692,369 | .....cccovrnn. 560,869 3,691 | oo [ [ 5.246 MON... 02/11/2016. | 07/25/2036.
760985 UR 0 | RAMP 2003-RS4 Al5 SEQ STP 05/25/2033 . ...102.298 2,564,471 S O 5.468 |.... MON... | .. 12/12/2011. | 05/25/2033.
76110W  SZ 0 |RASC 2003-KS7 AI5 SEQ STP 09/25/2033...........covvvmiiiriineiicnieciiesissineins ...106.570 1,151,122 I I 4.979 MON...| .. 08/04/2011. | 09/25/2033.
761118  FM 5 | RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/35 e [ | |l IFM 309,563 88.046 309,311 oo [ 3.922 MON... 02/24/2016. | 08/25/2035.
76111X  TE 3 |RFMSI 2005-SA1 2A SEQ 2.9425 03/25/2035...........ccooevvvemereerarerrenenrenneinene | woveeee | v | ceervvnenne | e TEM | 140,911 | 97.490 146,045 oo | 3.625 MON... 07/23/2013. | 03/25/2035.
76112B NM 8 | GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035.........ovvvveerrvermnrerenrinnneineens | oveene | or | vvvrvrnenne | e TFM | i00...969,928 | ... 95.060 ..1,006,291 B 3.631 MON... 07/05/2016. | 05/18/2035.
863579 C3 0 | SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035...........covvveervriernrenneveceinenns [ eovvee | oo [ evreeiinne | e IEM | 811,462 ] L 94.000 869,275 | ..o 924,761 | 801,043 | | e 17,900 | e | s | e 3923 |... MON... 02/10/2016. | 11/25/2035.
863579 UU 0 | SARM 2005-15 4A1 PT SSNR FLT 07/25/2035..........couvvvermmvvemmnrimerrimsneiinennes [ evvirne | oo | evvericinns | e IEM | 463,161 ] L 98.210 516,508 o 3.581 MON... 01/15/2016. | 07/25/2035.
863587 AE 1 |SAIL 2006-3 A5 SEQ FLT 06/25/2036............. e | e oo | e | e TEM .. 675,868 ... 96.380 755,248 e [ 1.478 MON... 11/06/2015. | 06/25/2036.
86358R DX 2 | SASC 2001-SB1 A5 SEQ 3.375 8/25/31........coooeiveierrriinrviieneisnneesenenisseneinene | eenev | oo [ evvveenins | e TEM | ii00000..209,279 .. 97.608 226,028 oo [ 3.375 MON... 02/07/2013. | 08/25/2031.
863619 AB 8 | SASC 2007-OSI A2 SEQ FLT 06/25/2037........c.cvvveemrirerirerennrisriseiinnireninnens | eovees | oo [evvnnienns | e ITFM . 92,618 [ 99.996 e 1.642 MON... 03/06/2013. | 06/25/2037.
872225 AD 9 | TBW 2006-5 A3 SEQ STP 11/25/2036............cocveeerreeereeiencrisnneissneeseneeiennnens [ eoveies | oo | wevreeiienns | e IEM | iiii0..580,040 | ... 89.500 587424 | oo 856,340 | i BT5,565 | i [ | e | s | e 5.950 |... MON... 02/18/2014. | 11/25/2036.
881561 VY 7 | TMTS 2005-12AL AF4 MEZ SEQ 5.385 07/36 570,831 ] 4.409 MON... 03/08/2017. | 07/25/2036.
88156E AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38 383,799 e [ 1.752 MON... 03/04/2016. | 01/25/2038.
92922F 3N 6 |WAMU 2005-AR12 1A8 SEQ SSNR FLT 10/25/35 394,416 oo | 3.213 MON... 02/23/2016. | 10/25/2035.
92990G  AJ 2 | WAMU 2007-HY5 3A1 SEQ SSNR FLT 05/25/37... 397,588 e 3.241 MON... 04/14/2016. | 05/25/2037.
933636 AA 0 | WAMU 2007-HY4 1A1 SEQ SSNR FLT 04/25/37.........covvemvvvevarerenervsnniiennns [ eeivee | oo | wvveeienne | o IEM | niii.450,840 ] ... 489,828 | ......occc..508,542 | oo AB118T | [ 8,802 | e s | 2832 |... MON... 08/04/2016. | 04/25/2037.
93363P AC 4 |WAMU 2006-AR14 1A3 SEQ SSNR FLT 11/25/36.........coocemvvvenrinnnriinnniinnnins | v | oo | covvvinnnns | e IEM ] 000.792,020 ... 809,851 e 2.968 MON... 09/16/2016. | 11/25/2036.
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939336 X9 9 | WAMU 2005-AR1 A2B MEZ SEQ FLT 01/25/2045.............oovvvemervemeniernneerennns [ coveiee | oo | eveericiins | i M| 698,343 |..... 95.942 | oo 759,209 | ..ooovveeeenn 791,324 | L 694,112 | ..o | e 17,288 | ..o | e | e 2126 |...... 3.881 |MON... | i 327 | 14,973 | 01/22/2016. | 01/25/2045.
94984D AC 8 | WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36..........ccocuuismmieanmieissmieinniinns | coneee | oo | cvvvsnnies | coeee 1FM 120,131 |...100.300 129,439 121,653 2,451 e 3524 |...... 5217 [MON... | coveveerrn 379 | e 4,212 | 02/24/2016. | 09/25/2036.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMtIES. ... oviereiriiiiseieic e .39,122,353 XXX 40,746,276 36,287,969 | ........cccuveeee 0 XXX XXX XXX | ......100,279 | ..... 1,284,915 XXX XXX
Industrial & Miscell (Unaffiliated) - Commercial Mortgage-Backed Securities
05490T AA 0 |BBCCR 2015-GTP A SEQ SSNR 3.966 08/10/33...........ccocveumueremeeiennirinniirins | e ...1,801,701 |...101.065 1,750,000 ..1,790,941 MON... 09/09/2015. | 08/10/2033.
302888 AE 5 |FREMF 2015-K721 B MEZ 3.6806 11/25/2047 IO I . 909,719 |...101.495 | . . . 1,000,000 | ... 931,904 MON... 05/25/2016. | 11/25/2047.
302900 AL 3 |FREMF 2012-K22 C MEZ 3.8108 08/25/2045..............cccoouvvemmmeivamnicianniiinniins | covve | o [ ervvennes | e TEM i 997,813 {...100.263 | .............. 1,002,632 | ..ccoovvvnne 1,000,000 | ...ccoovvvrnnc 997,735 | oo | e (130) MON... 07/25/2016. | 08/25/2045.
30295M  AS 1 |FREMF 2016-K723 B MEZ 3.582 11/25/2023.........ccovvumerenerieriseerneniseensesinns | cevnee 702,110 |..... 99.420 745,650 ....750,000 ..708,602 5,746 MON... 11/03/2016. | 11/25/2023.
357081 AE 8 | FREMF 2015-K720 B MEZ SEQ 3.3894 07/2022...........ccoccovvrvmirirerinieirenisninns | cove . ..446,563 ....500,000 460,404 [ | e 7,309 MON... 01/15/2016. | 07/25/2022.
36828Q QH 2 | GECMC 2005-C4 AJ MEZ SEQ CSTR 11/2045...........coovveemeevennirieeriieneiienens [ eevenne | oo | eveeniiens | e IEM | 310,738 |...101.950 | ....ccooouemnnc 333,910 | .o 327,524 | ......... 326,811 [ oo | e 11,725 MON... 03/01/2016. | 11/10/2045.
46631B  AJ 4 | JPMCC 2007-LD11 AM MEZ 5.7428 06/49...........c.cocovvvrimiririiiniinniinsiicniesins | oo 160,824 |...101.700 162,795 ....160,073 160,473 | oo | v 24 MON...| ... 05/18/2016. | 06/15/2049.
46639) AE 0 [JPMCC 2013-C10 A5 SEQ SSNR 3.1425 12/47........cccoocvuvviciinniciinniisiniccsniins | o . ...1,462,500 |...101.910 | . ..1,528,650 | .. .1,500,000 | .............1,476,306 3,877 MON... <o 47,138 | 04/03/2014. | 12/15/2047.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES. .........oovrrerrirririeieiessissieisi s sieseieesnesnisnenns | eeeesnenes 6,791,966 XXX | e 7,056,774 | .............. 6,987,597 | ............. 6,853,176 | .....cccoevvneend (V] I 36,006 XXX | o 20,806 | ........ 263,013 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
000366  AA 2 | AASET 2017-1A A ABS SNR 3.967 05/16/2042...........coocveeervrerrremeniereneirenens [ covivee | oo | evveriiies | oo TFE | o 954,495 |...100.750 | ...coovvvennne 961,659 | ...occvvvvns 954,500 | ....oovornvnn 954,499 | ..o | e A | i | e | e 3.967 |...... 4.000 |MON... 05/25/2017. | 05/16/2042.
000823  AA 2 |ABPCI 2017-1A A1 CLO SSNR FLT 07/20/2029..........cuvvemmvvimnriemnneermnnrirnnnnens | evviree | oo | evvnriines | e 1FE| e 2,000,000 |...100.630 | ....oooovnee 2,012,600 | .ccovooneven 2,000,000 | oo 1,998,202 | ...ooveomrriiriirens | i (1,798) | cvoovrverrvineens [ e | e 3.245 | ...... 3.116 | JAJO.. 06/02/2017. | 07/20/2029.
00085U AA 9 |ABPCI 2017-2A A1A CLO SSNR FLT 01/20/30 . . ...100.000 ..1,000,000 1,000,000 ...1,000,000 JAJO.. 12/20/2017. | 01/20/2030.
00085U  AJ 0 |ABPCI 2017-2A A1B CLO SSNR 3.8 01/20/30.........coocrrrerrrrieriieereiiesniiennees ...100.000 | . ..1,000,000 | .. 1,000,000 ...1,000,000 JAJO.. |. . | 12/120/2017. | 01/20/2030.
00100F  AC 9 |ACIS 2014-3A A1F CLO 3.7 02/01/2026............. ...100.250 | ..coovveieee 1,002,500 | ...cocovoueee 1,000,000 FMAN. 01/16/2014. | 02/01/2026.
00102D AC 2 |ACIS 2014-5A A2 CLO SSNR 3.5346 11/01/26 . ...100.000 500,000 ....500,000 FMAN. | .... 10/09/2014. | 11/01/2026.
001406  AA 5 |DCAL 2015-1A A1 ABS SEQ SNR 4.213 02/40.........ccevvmrvemrinirierieniieiiniins ...100.000 370,464 ....370,464 MON...| ... 02/13/2015. | 02/15/2040.
00179J AB 9 |AMSR 2016-SFR1 B ABS MEZ FLT 11/17/2033... ...100.550 ..1,005,499 .1,000,000 MON... 10/07/2016. | 11/17/2033.
00179J AC 7 |AMSR 2016-SFR1 C ABS MEZ FLT 11/17/2033 ..101.274 .506,372 500,000 MON... 10/07/2016. | 11/17/2033.
00191L  AS 1 |ARES 2013-3A B2R CLO MEZ 3.65 10/17/2024...........ccooevvivummriinnrinirrcinniiinns [ coiies | oo [ wvssriciens | e IFE | 1.0ini22.1,000,000 ... 99.840 998,400 .1,000,000 JAJO.. 03/16/2017. | 10/17/2024.
00452P  AD 9 |ACIS 2015-6A A2 CLO SSNR 3.367 05/01/27... 100.250 ..2,005,000 .2,000,000 FMAN. 03/04/2015. | 05/01/2027.
009503  AB 9 | AIRSP 2007-1A G2 ABS SNR FLT 06/15/2032..........cceccrmrvvcnrrverinievenrsninniens | eoeees | C v [ e IFE ccceen...569,062 | ... 90.130 .592,942 MON... 10/29/2014. | 06/15/2032.
01448Q AA 8 |ALESC 4A A1 CDO SSNR FLT 07/30/2034 coerevrnnnnnnnsnsneennnns [ | oo [ | oo TFE | i BT, 87T ] L 92.875 741,498 JAJO.. 09/29/2016. | 07/30/2034.
01749P AN 8 | ALLEG 2015-1A COMB CLO 07/25/2027.........cocouvvremmrremerremnneirnnerirsnnnirsenninns | oveeee | v | cerrvinenne | o JAM | . 974,375 | 91.770 917,700 JAJO.. 04/30/2015. | 07/25/2027.
01749P AU 2 |ALLEG 2015-1A B2R CLO MEZ 3.64 07/25/27 ...100.000 .500,000 JAJOL. [ [ 12/22/2017. | 07/25/2027.
02014P  BS 2 |ALM 2015-17A A1F CLO SEQ SSNR 3.419 1/28 ...100.070 500,350 JAJO.. 12/22/2015. | 01/15/2028.
02665X AB 5 |AH4R 2014-SFR3 B ABS MEZ 4.201 12/17/36. ...105.030 ..1,050,300 MON... 11/20/2014. | 12/17/2036.
02666B AA 4 | AH4R 2015-SFR2 A ABS SSNR 3.732 10/17/45 ...104.660 ..1,008,232 MON... 09/11/2015. | 10/17/2045.
02666B AG 1 |AH4R 2015-SFR2 XS ABS RES SNR 10/17/2045..........ccovevivivinrinricnnivcinens e | v | 000Gl 0 | 0.001 | oo 10 MON...|. 09/11/2015. | 10/17/2045.
03235T AA 5 | ACEF 2014-1A AABS 8.00 12/20/24..........ccoovvvvirriirrriineriinnicisccsenessnniinnnne | ovenes | oo | v | e JAM a0 368,204 | 93.000 342,430 ....368,204 A25,7T4) [ oo | v | v | 20008.000 | oo 8.135 |MON... | .... 12/10/2014. | 12/20/2024.
03329K AC 7 |ANCHC 2016-8A A2 CLO SSNR 2.88 07/28/28 100.300 145,435 145,000 | oo 145,008 [ oo | e (0) [ e [ [ 202,880 | e 2.889 | JAJO.. 06/22/2016. | 07/28/2028.
03329P AQ 5 |ANCHC 2014-3A A2BR CLO MEZ 3.23 04/28/26............coccovvrcvurrerrminvirrnniinns [ eoveees | oo | covriiveies | e IFE | iccce...500,000 | ... 99.953 | oo 499,763 | ....coevvrne 500,000 | ..ccovieereeesB00,000 | ovooverrieriiniinnns [ e [ e | e | 000003230 [ 1o 3.243 | JAJO.. 10/06/2016. | 04/28/2026.
03765X AD 8 | APID 2015-22A A2B CLO MEZ 10/20/2027. ...100.780 503,900 500,000 | oo 499,975 [ e | e (87) | e | s [ 4040 | 4.060 [JAJO.. 09/16/2015. | 10/20/2027.
03765Y AJ 3 |APID 2015-23A A2B CLO MEZ SEQ 4.059 1/27.........covvmriiomirvcrinriiciisrinniis . . ...100.064 750,480 ....750,000 | ... L750,074 [ e e (9) [ s [ | 204059 | L 4.078 | JAJO.. 12/03/2015. | 01/14/2027.
03766K AA 1 | AASET 2016-1A A ABS SNR 4.875 03/17/2036............ccovvrmrreremreenrresnsenniennes | eovnne | oo | erriernries | eoried TFE | i 406,620 |...102.000 | ...coovevereves 420,750 | ..cooovivirnenne 412,500 | ..ooooverernns 408,324 | .....vvvvirirnrinns | e 1965 | e [ [0 4875 | 5.375 | MON... 03/31/2016. | 03/17/2036.
038779 AA 2 | ARBYS 2015-1A A2 ABS SEQ SNR 4.969 10/45.. ..490,000 |...101.060 ....490,000 489,997 | e | e T | [ [0 4969 | 5.000 |JAJO.. | ... 11/06/2015. | 10/30/2045.
05352N  AA 0 |AVNT 2017-A A ABS SSNR 2.41 03/15/2021 . ..709,358 |..... 99.950 709,039 ...709,393 | ... LT09377 | | B0 | | [0 2410 | 2431 [MON...| ... 04/26/2017. | 03/15/2021.
05364C AS 1 |AVERY 2015-7A A2 CLO SSNR 3.22 01/15/28........cooveveevrerrreenrisnrierrisssssiens | cevves | oo | eeviverinns | eeeet IFE | s 733,751 [...100.250 | ...ccvvcvernees 736,838 | ..ovveerrrns 735,000 | .oovveeirinne 734,169 | oo | v 17T s | e | 200.3.220 | e 3.261 |JAJO.. | ..o 49% | ... 23,667 | 11/16/2015. | 01/15/2028.
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05377R CQ 5 | AESOP 2017-1A A ABS SSNR 3.07 09/20/23..........ccvvemrieervireneirenerirenneiinenes | cereie | o [ ervieeniens ..100.705 | ............1,495,464 | .............1,485,000 | ...........1 484,797 | ..o | o 34 [ e [ | 3.070 |...... 3.093 | MON... 03/08/2017. | 09/20/2023.
05584A  AA 8 |HGVGI 2017-1A A ABS SNR 2.94 05/25/2029 cooe | oo o [ [ IFE | 418,324 1L 99.860 oo | 2.940 |...... 2.967 |MON... 04/04/2017. | 05/25/2029.
05605G  AA 0 |B2R 2015-2 A ABS SEQ SSNR 3.336 11/48..........coovverrrieriirereirecniereiieenies | oo ...100.969 922,542 I 3.336 |...... 3.328 | MON... 11/10/2015. | 11/15/2048.
05605G  AJ 1 |B2R2015-2 B ABS SEQ MEZ 4.867 11/2048..........ccconvvvrrmmrrirmerrinnreisnnrinennes | cvvinne 2105157 [ e 1,051,570 e 4.867 MON... 11/10/2015. | 11/15/2048.
05607Y AC 5 |B2R 2015-1 A2 ABS SSNR 3.469 05/15/2048.............cccooremumrermmerrmnnermenrrsnnens | oveeee | v | cevvivnenee | e TFE | iiii0.1,606,831 | ..... 99.492 1,492,380 | ..............1,500,000 | ............. 1,504,294 | i | (98 | i [ s [ 3.469 |... MON... 06/03/2015. | 05/15/2048.
05616M  AG 1 | BABSN 2015-2A COMB CLO MEZ 07/20/2027...........couvvvemevrermmnrimenvinennrsnnnn | evvenee | oo | eovvericinns | o TAM | 01,408,758 | ... 92.930 1,393,950 oo | 6.000 JAJO.. 07/23/2015. | 07/20/2027.
05682Q AE 6 |BCC 2017-1A A2 CLO SNR FLT 07/20/30.. et [ s ...100.693 I O 2.644 JAJO.. 06/13/2017. | 07/20/2030.
08179C AE 1 |BSP 2017-11A A2A CLO MEZ FLT 04/15/2029..........ccooeemvreeneriienrireneienerens | ceveees ...100.655 I 3.109 JAJO.. 03/27/2017. | 04/15/2029.
08179C AG 6 |BSP 2017-11A A2B CLO MEZ 3.89 04/15/2029 ...100.680 B 3.890 JAJO.. 03/27/2017. | 04/15/2029.
08180K AR 1 |BSP 2014-VAB1R CLO MEZ FLT 10/20/2026. ...100.080 | ..ccccovrern...440,352 | oo 440,000 | oo 438,267 | e [ e (1 T83) s | s [ e 3.013 |... JAJO.. 02/23/2017. | 10/20/2026.
08180X AL 6 |BSP 2015-8A A1C CLO SEQ SSNR 3.234 01/28 ...100.045 815,367 IO I 3.234 JAJO.. 10/29/2015. | 01/20/2028.
095560 AW 8 |BHILL 2013-1A C1R CLO MEZ FLT 01/15/2026.............ccooovvvmmmreiamiiinniiraniians [ o ...100.100 ..1,001,000 oo [ 3.759 JAJO.. 02/10/2017. | 01/15/2026.
09626Q AQ 0 | BLUEM 2014-2A B2R CLO MEZ 3.14 07/20/26............oovveemrreeeririinriciericsenees | e e | e AFE] c..rn1,000,000 ... 99.680 996,800 I 3.140 JAJO.. 06/26/2017. | 07/20/2026.
12479L  AA 8 | CAI2012-1A A ABS 3.47 10/25/2027......ccvoumrrieririieineineiiesiiesiesessssissines | eveens Cl... 100.000 ..1,208,334 B 3470 MON... 06/24/2016. | 10/25/2027.
12479L  AC 4 |CAI 2013-1A A ABS 3.35 03/27/2028 RESTTRTN PR Clvooecveee | e IFE | 779,590 | .. 98.779 TTT887 | e 187,500 | e TBLTAT | s [ e 2,070 | s e | e 3.350 MON... 06/24/2016. | 03/27/2028.
12479R  AD 9 |CAUTO 2017-1A A1 ABS SNR 3.87 04/15/2047...........coovvvvrrvervnrnirvnninninns [ eovee | oo | ovriiveins | e TFE | i 139,026 ... 99.935 138,976 IO I 3.870 MON... 03/30/2017. | 04/15/2047.
12480V AG 0 |CBAM 2017-1A B CLO MEZ FLT 07/20/30..........coumvueemmiirnriiiniiisneisneirsnnies | o ...100.844 ..1,008,440 I O 3.130 JAJO.. 06/08/2017. | 07/20/2030.
12528A AL 9 | CFIP 2013-1A AR CLO SSNR FLT 04/20/29...........coomvuemrriirerisneisereirsneiennes [ covenas ...100.000 900,000 900,000 IO I 2.703 JAJO.. 04/11/2017. | 04/20/2029.
125507 AL 9 |CIFC 2015-4A A1B CLO SEQ SSNR 3.45 27........ooonrvireiinniiscicsniissniiens | v ...100.525 ..3,015,750 ....3,000,000 S 3.450 JAJO.. | .. 08/14/2015. | 10/20/2027.
125634  AG 0 |CLIF 2013-1A ABS 2.83 03/18/2028...........ccocoomemreereerererrsnnrssneesenessneniennns | ceveeen | o [ eevveenins | oo IFE | iiiinn..508,925 | ... 99.090 | ... 504,368 509,000 N 2.830 MON... | .. 03/06/2013. | 03/18/2028.
125634 AL 9 | CLIF 2013-3A A ABS 3.67 11/18/2028..........occvooerrvirrrierrissneissnsiissssinsssinns | cevveen | o [ eeviieniens 101.140 | oo 262,814 | ..o 259,852 | ..vveerrernn289,837 | oo [ i [ | | 3.670 MON... 11/05/2013. | 11/18/2028.
125634 AN 5 | CLIF 2014-1A A ABS PT SNR 3.29 06/18/29..........ocoevvveerrereneerecerrsnenrnseeinns | cevei | o [eevveenins | e IFE | ciii.324,361 ... 99.459 322,738 ...324,495 I 3.290 MON... 06/17/2014. | 06/18/2029.
125634  AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029...........ccoooervverrrriinrriieneeeiseeieseiins | cereees ...100.272 673,647 ..671,817 I 3.380 MON... 05/05/2016. | 10/18/2029.
12563L  AA 5 |CLIF 2016-1A A ABS SNR 4.21 02/18/41........ooovrviirvicreicncissnecsnsissniins | e ...100.501 694,974 691,513 oo | 4.210 MON... 02/04/2016. | 02/18/2041.
13875E AN 4 | CANYC 2014-2A AJ CLO SNR FLT 04/15/29 ST U ...100.680 | .... ..1,006,800 1,000,000 | . . N 2.709 JAJO.. 04/07/2017. | 04/15/2029.
14312) AL 6 |CGMS 2015-5A A1B CLO SEQ SSNR 3.338 1/28.........ccvomrrverirnrininiinninciinns [ eoven | oo | evviininn 100870 | oo 136,175 | oo 135,000 | coooovvieriiene 135,000 | .ovvuvierieerinniiens | oo | e | e | e 3.338 JAJO.. 12/11/2015. | 01/20/2028.
14315  AE 9 |CGMS 2017-2A A2A CLO MEZ FLT 07/20/31 . I I ...100.845 1,310,985 1,300,000 1,297,190 | .o | v (V210 ) — I O 3.031 JAJO.. . | 05/18/2017. | 07/20/2031.
14315 AN 9 | CGMS 2017-2A A2B CLO MEZ 3.90 07/20/31........cvvveerrreenrrireneiseneireneienens | e ...100.990 1,009,900 ....1,000,000 1,000,005 | ...oovveomrriieriirens | e 5 P I 3.793 JAJO.. .| 05/18/2017. | 07/20/2031.
15032D  AB 7 |CEDF 2016-6A AF CLO SSNR 2.796 10/20/28...........cccooouvvemnmvevaniiranciiinniins | ovenne | v | cevriesene | e TFE ] iiii2.1,000,000 ... 99.125 991,250 1,000,000 994,596 | .. | e (I X)) — oo | 2.796 JAJO.. 10/13/2016. | 10/20/2028.
15136W  AX 2 | CECLO 2013-20A B2R CLO MEZ FLT 01/25/26...........covveormriiereereneriecerieenns [ e 100.020 ..1,000,200 1,000,000 1,008,660 8,660 IOV I 2.997 JAJO.. 04/17/2017. | 01/25/2026.
15137D  AQ 8 |CECLO 2014-22A A2BR CLO MEZ 3.4 11/07/26...........ccovvvervmriverrerrnnicennenes [ vovee | oo | cevriivenes | e IFE | <.cc...2,000,000 | ... 99.669 1,993,383 B 3.400 FMAN. 11/01/2016. | 11/07/2026.
15672Y AC 4 | CERB 2016-2A A1F CLO SSNR 3.39 11/17/27.......oooveeererererieeeeseceresi [ oo ...100.350 ..1,003,500 | ..............1,000,000 | .............1,000,029 | ....ccvooirriramiirans | ovmrrrrenmeeee 19 | e [ e [ 3.390 |... JAJO.. 10/28/2016. | 11/15/2027.
15673G  AA 6 |CERB 2017-2A A1 CLO SSNR FLT 07/15/29........cccvumirveeriirriiseneisssiinsnins | e ...100.157 1,001,570 o 3.109 JAJO.. 05/17/2017. | 07/15/2029.
19625G  AB 5 | CAFL 2016-1 B ABS MEZ 3.344 06/15/2048..........ccccoomurvimmmervenniisnniinnniinnnns | ovenne [ v | cevrivinnns | e TFE | ii..499,998 | ... 99.859 oo [ 3.344 MON... 05/11/2016. | 06/15/2048.
20267U  AA 7 | CBSLT 2016-B A1 ABS SNR 2.73 10/25/2040...........cocmurveerervrermmnrinenecmeneonecns | coveree | oo | eovvericvens | ceee IFE | iiiii2..740,040 | ... 99.615 737,391 oo | 2.730 MON... 10/13/2016. | 10/25/2040.
23341B  AC 9 |DRB 2016-B A2 ABS SNR 2.89 06/25/2040 ...100.108 350,686 e 2.890 MON...| .. 05/12/2016. | 06/25/2040.
25755T AD 2 |DPABS 2015-1A A2l ABS SNR 3.484 10/25/45.. ...100.690 1,983,593 | ..............1,970,000 | ..oovccccn 1,970,008 | oo | e | e | e [ s 3.484 JAJO.. 10/14/2015. | 10/25/2045.
25755T AG 5 |DPABS 2017-1A A2ll ABS SNR 3.082 07/47 OO IO e | 2AM 1,995,000 99.000 1,975,050 ] 3.082 JAJO.. | .. 06/12/2017. | 07/25/2047.
26827E  AC 9 |ECAF 2015-1A A2 ABS SNR 4.947 06/15/2040...........ccocvvmmmviiirriiinniiinniiinnies | s Cl.. ...100.115 925,177 oo | 4.947 MON... 06/15/2015. | 06/15/2040.
26829B AJ 8 |ECP 2014-6A A1B CLO 3.488 07/15/2026 IV ...100.053 500,265 oo | 3.488 JAJO.. 08/27/2014. | 07/15/2026.
26971H AB 8 |EGLE 2014-1A A2 ABS SNR SEQ 4.31 12/39.........cccuvvimnriimnnriinnniiannicisnniinns | coneee | C e [l IFE | . 424,978 | 98.650 e 4.310 MON... 12/12/2014. | 12/15/2039.
28618W AA 2 |ERL 2014-1A A1 ABS SNR 2.299 04/19/2044............ccccooeommvvcvererenerrnnceinnneins | cevev | o [ eevvnenins | e IFE | 179,631 | 99.769 185,252 | oo 185,682 | o 181,518 | [ 2,525 | e e | e 2299 |... MON... 06/02/2016. | 04/19/2044.
28618X AB 8 |ERL 2015-1A A2 ABS SNR 3.585 02/19/2045.............cccovvvmiivmiirerireniniiiniinns [ s ...100.940 570,311 B 3.585 MON... 06/30/2016. | 02/19/2045.
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28851Q  AA 1 |ECLO 2017-1A A CLO SSNR FLT 07/15/27.......oovveeerreeririireeiieniiieceiecniies ..100.270 | oo 2,005,400 | ......oucco. 2,000,000 | oo 1,999,643 | ..o | e (B57) | covveeerrierriiene | e [ e 3.359 |...... 3.304 | JAJO.. 05/17/2017.| 07/15/2027.
28852E AA 7 |ECLO 2017-2A A CLO SSNR FLT 02/15/2029. ...100.000 | ...coooveve 2,000,000 | ..............2,000,000 | ...........2,000,000 | ....cvvooimririmiiians | conmrriemniisnniiinnns | e | e || s 3.310 | FMAN. | .. 12/18/2017. | 02/15/2029.
30605X AA 1 |FWAY 2012-1 A2 ABS 4.21 10/15/2042 ...101.484 1,298,506 | ...cooveeeee 1,279,518 | i 1,279,518 | i [ e | e | e | o212 | 4.249 [MON... | .. 10/19/2012. | 10/15/2042.
30605X AC 7 |FWAY 2015-1A A2 ABS PT SNR 4.213 11/42.... ...101.355 924,864 | ....coovvvnes 912,500 MON... 02/03/2015. | 11/15/2042.
317579  AA 8 |FINS 2015-1A A CLO SEQ SSNR 5.00 07/26. ...101.750 952,457 936,076 JAJO.. 10/20/2015. | 07/30/2026.
34961P AE 0 |FCBSL 2017-2A B2 CLO MEZ 3.95 07/11/2030 ...100.000 1,500,000 JAJO.. |.. 12/18/2017. | 07/11/2030.
379520 AB 9 [SEACO 2013-1A A ABS 2.98 04/17/2028...........coovvecvemrcrereceserceeeeecesnnecernneernns | eonviee | Clevcvences | et AFE | 518,792 | .. 99.390 530,080 MON... 01/02/2014. | 04/17/2028.
379520 AC 7 |SEACO 2013-2A A ABS 3.67 11/17/2028, 100.229 292,166 MON... 11/04/2013. | 11/17/2028.
379520 AD 5 |SEACO 2014-1A A1 ABS SNR 319 07/17/24..........cocoovvviverrnrnnrcnnrverinniinens | cenveee | C v | el IFE | 1,037,494 | 99.210 ..1,045,012 MON... 11/08/2016. | 07/17/2029.
38172X AG 4 |GOCAP 2013-16A A1R CLO SSNR FLT 07/25/29.. ...100.050 .250,125 ) JAJO.. 06/23/2017. | 07/25/2029.
38172X  AJ 8 | GOCAP 2013-16A A2R CLO SNR FLT 07/25/29.... ...100.050 700,350 . ) JAJO.. 06/23/2017. | 07/25/2029.
38174V AA 9 | GOCAP 2017-34A A1 CLO SSNR FLT 03/08/29.... ...100.660 301,980 299,732 | oo | e (269) FMAN. 02/16/2017. | 03/08/2029.
38175) AA 5 |GOCAP 2013-17A A1R CLO SSNR FLT 10/25/30.. ...100.400 502,000 499,894 | ... | e (GLULG) 1 JAJO.. 08/07/2017. | 10/25/2030.
38175L  AC 6 | GOCAP 2014-18A BR CLO MEZ FLT 10/25/2029...........ccuveemrvevmrcmerrerrneeeniinns | wovives | oo [evvriienns | e TFE | acicec....600,000 | ... 99.761 598,566 ) JAJO.. .| 09/29/2017. | 10/25/2029.
390556 AL 2 | GRTLK 2014-1A AR CLO SSNR FLT 10/15/2029... ...100.210 440,924 JAJO.. . | 10/06/2017. | 10/15/2029.
40442L AB 1 |H22015-1A AFX CDO SEQ SSNR 3.3526 06/49... ...101.100 523,129 MON... 06/19/2015. | 06/24/2049.
40537Y  AJ 2 |HLA2013-2A C CLO MEZ FLT 08/01/2025 ...100.000 500,000 FMAN. 02/10/2017. | 08/01/2025.
40538C AU 4 |HLA2014-1A B2R CLO MEZ 3.4109 04/18/26.... ...100.020 ..1,000,200 JAJO.. 06/16/2017. | 04/18/2026.
411707 AA 0 |HNGRY 2013-1A A2 ABS 4.474 03/20/2043. ...100.087 1,774,025 MJSD. 03/22/2013. | 03/20/2043.
42806D AH 2 |HERTZ 2015-3A A ABS SSNR 2.67 09/25/2021..........cooovvvevarvevenerrnnnrinnnnins [ eoivee | oo | eovveriiinne | e IFE | 1ii002.1,977,500 | ... 98.993 | ... 1,979,855 MON... 03/15/2017. | 09/25/2021.
42806D BC 2 |HERTZ 2016-4A A ABS SSNR 2.65 07/25/2022...........cocevmvevevevnricmnicnirvcrinnns | eveees o [ evvriinne | e TFE | iii1...976,563 | ... 98.053 | oooovrvriina 980,528 | .....cccovuuee 1,000,000 MON... 05/16/2017. | 07/25/2022.
43132W  AJ 9 |HLDN 2015-4A A1B CLO SEQ SSNR 3.41 07/27.... ...100.065 ..1,000,650 ....1,000,000 JAJO.. 06/30/2015. | 07/23/2027.
43283A  AA 3 |HGVT 2017-AA A ABS SNR 2.66 12/27/2028 ...100.392 840,773 837,493 . MON... 02/22/2017. | 12/26/2028.
44929F  AQ 5 |ICG 2014-3A A1BR CLO SSNR 2.97 01/25/27... ...100.060 1,000,600 ....1,000,000 999,994 JAJO.. 04/27/2017.| 01/25/2027.
44931B  AE 7 |ICG 2015-1A COMB CLO MEZ 07/19/2027 .........cooevvreierrerenerenerrenenrseniiiene | cevev | o [ eevvennes | e TAM| 1,450,225 91.700 | .... 1,375,500 ....1,500,000 1,426,172 JAJO.. 06/11/2015. | 07/19/2027.
44931C  AS 4 |ICG 2015-2A A2 CLO SSNR SEQ 3.00 01/28 100.000 | ..o 500,000 JAJO.. 10/14/2015. | 01/16/2028.
45112A AA 5 |ICONX 2012-1A A ABS 4.229 01/25/2043...........cooovvimrmrimnriirnriveneeisnniissnins | covev | o [evviinnes | e TAM | iinne.460,251 L 92.256 JAJO.. 11/16/2012. | 01/25/2043.
45780K  AD 8 |INTOW 2016-1A A ABS SSNR 2.883 11/15/46...........coccvvermrrrirmnrrinereinsnirnnins | cevve | o [ eevvvnnens | e IFE ] eiir221,000,000 | ... 97.446 974,460 MON... 10/25/2016. | 11/15/2046.
46617Y AP 8 |JFIN 2015-1A A2R CLO SSNR 2.817 03/15/26...........ccoovvvrrrreirriarrieneiicnnens ...100.000 2,000,000 MJSD. . | 12/01/2017. | 03/15/2026.
46617Y AT 0 |JFIN 2015-1A B2R CLO MEZ 3.591 03/15/26. ...100.000 1,000,000 MJSD. . | 12/01/2017. | 03/15/2026.
46618G  AE 1 |JFINR 2015-4A BF CLO MEZ 3.6 04/22/2020...........coovvvrirmriririirinriinirirerienes ...100.000 350,065 JAJO.. 04/09/2015. | 04/22/2020.
46619T  AC 6 | JFIN 2016-1A AF CLO SSNR 2.737 07/27/28........ovvoveveeeereeeenereeneresnnsessnnne | evnees | v | corvriisnene | e TFE | innr..250,000 | ...... 99.125 247,813 JAJO.. 07/08/2016. | 07/27/2028.
46619U AB 5 | JFIN 2017-1A AF CLO SSNR 3.603 04/24/29, ...100.750 ..2,015,000 JAJO.. 01/27/2017. | 04/24/2029.
47421M  AE 3 | JEFFM 2015-1A A2 CLO SEQ SSNR 3.62 07/27 ...100.700 ..2,014,000 JAJO.. 06/26/2015. | 07/20/2027.
48250V AL 1 |KKR 13 B2 CLO MEZ 4.105 01/16/2028 ...100.100 350,350 350,000 . JAJO.. 11/23/2015. | 01/16/2028.
48250W  AB 1 |KKR 14 A1B CLO SSNR 3.06 07/15/2028 ...100.040 375,150 375,000 375,022 | ..covvveierieiins JAJO.. 05/31/2016. | 07/15/2028.
48274L  AG 6 |KVK2014-1A A2R CLO SSNR 3.00 05/15/2026. ...100.650 ..1,006,500 1,000,000 999,094 FMAN. 02/10/2017. | 05/15/2026.
48274T AK 0 |KVK2015-1A BR CLO MEZ FLT 05/20/2027 ...101.000 1,010,000 ....1,000,000 999,938 FMAN. 05/10/2017. | 05/20/2027.
50188N  AA 6 |LCM 19A COMB CLO MEZ 07/15/2027 v | e | [ [ JAM . 963,160 88.990 889,900 1,000,000 JAJO.. 06/30/2015. | 07/15/2027.
54303P AQ 8 |LONGF 2013-1A ARR CLO SSNR FLT 04/15/29..........ccoomumvreiririrnnrrireriirenenes 100.500 974,850 JAJO.. | .. 04/07/2017. | 04/15/2029.
543190 AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045...........ccocoemrrverrmrernmnrneinenenns | worieer oo [ervirivnes | e TFE| it 677,995 | ... 99.786 698,258 MON... 07/22/2016. | 01/15/2045.
543190 AB 8 |LTRAN 2015-1A A2 ABS SSNR 4.06 01/15/45... ...101.298 .506,491 MON... 01/19/2017.| 01/15/2045.
55280H AL 1 |MCFCL 2014-1A AR CLO SSNR FLT 10/20/2029.. ...100.000 ..2,000,000 JAJO.. 09/26/2017. | 10/20/2029.
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55818Y BE 0 |MDPK2015-17A B1R CLO MEZ FLT 07/21/2030..........ccooomreveirriieriireceirecnes ...100.000 | ..ccovvo 1,000,000 | ..coovoonncee 1,000,000 | ..cccovvonnee 1,002,735 2,735 | oo | v [ s 313 | ... 3.030 |JAJO.. 05/23/2017. | 07/21/2030.
55819T AE 1 |MDPK2016-20A B2 CLO MEZ 3.72 04/27/2027 ...100.528 703,694 700,000 S 3.720 |...... 3.735 | JAJO.. 02/24/2016. | 04/27/2027.
55953P AC 9 |MAGNE 2015-16A COMB CLO 01/18/2028 cee e [ | e | JAM 962,500 96.080 960,800 ....1,000,000 I 7.900 |...... 7.900 | JAJO.. 12/03/2015. | 01/18/2028.
56576L AN 9 |MCLO 2015-8A A1C CLO SEQ SSNR 3.48 07/27........cecorvvririeriniiireriiriinnins ...100.403 | ....cccoouneee 1,506,044 B 3.480 JAJO.. 06/16/2015. | 07/18/2027.
59801W AC 0 [MIDO 2017-7A A2 CLO SNR FLT 07/15/2029 . . ...100.700 ..1,007,000 | ..............1,000,000 | ...oocierrin999,848 | oo | e (152) | oo [ e [ 2.909 |... JAJO.. 06/02/2017. | 07/15/2029.
62405Q AG 8 |MHAWK 2013-1AB2 CLO 3.612 01/20/2024...........cooovvomrrririrrriierireriiresins ...100.125 1,001,250 oo | e 3.612 JAJO.. 01/23/2013. | 01/20/2024.
62432C AL 5 |[MVW 2015-10A B2 CLO MEZ SEQ 4.11 10/27... ...100.000 750,000 I 4.110 JAJO.. 07/31/2015. | 10/13/2027.
62946A AA 2 |NPRL 2016-1A A1 ABS SNR 4.164 04/20/2046.. ...101.015 866,564 I 4.164 MON... 04/25/2016. | 04/20/2046.
62946A AB 0 |NPRL2016-1A A2 ABS SNR 5.438 04/20/2046.. ...109.147 ..1,091,474 B 5.438 MON... 07/20/2016. | 04/20/2046.
62946U AL 4 |NRART 2017-T1 AT1 ABS SSNR 3.2143 02/51.........ocmvveeicrreverierennivennnrnnnes | cenev | o [ eevvvenins | e IFE | ii1...999,995 | ... 99.601 .996,010 1,000,000 | .ocoerrerenni999,997 | oo [ e | e | e | s 3214 | ... MON... 02/01/2017. | 02/15/2051.
631707 AJ 5 |NCC 2017-IA A1B CLO SSNR 3.2781 10/15/29. 100.060 ..1,000,600 ....1,000,000 IO I 3.278 JAJO.. | .. 07/26/2017. | 10/15/2029.
63939E  AB 9 |NAVSL 2015-AA A2A ABS 2.65 12/15/2028...........covvveceeeeeceeereceeeeecesenecenneernnnes | cevenne | oo | convceinne | i TFE | iiinnnnn...884,682 | ... 99.942 884,498 IO O 2.650 MON... 01/13/2015. | 12/15/2028.
640270 AS 3 |NGCLO 2014-1A AFR CLO SSNR 3.00 08/28/26. ...100.000 ..2,000,000 I 3.000 FMAN. 02/08/2017. | 08/28/2026.
640270 AW 4 |NGCLO 2014-1A BR CLO MEZ FLT 08/28/26...........ccoevervreeiieriririeririiinnians ...100.125 1,001,250 B 3.268 FMAN. 02/08/2017. | 08/28/2026.
652510 AN 2 |[NWSTR2016-1A A2 CLO SSNR 3.44 02/25/28, ...100.220 ..1,002,200 | ..............1,000,000 | ......c.ce.. 1,000,000 [ ..oooovoomviomiiirans | e | cereeeemeiieneiens | eeeveneieneienenes | e 3.440 | ... FMAN. 02/12/2016. | 02/25/2028.
65251X AA 4 |NSBKY 2016-1A A CLO SSNR FLT 10/25/2028 ...100.696 1,510,440 IO I 3.467 JAJO.. 10/19/2016. | 10/25/2028.
66859Q AF 2 | WOODS 2014-12A BR CLO MEZ FLT 09/15/2025 ...100.300 501,500 I O 3.288 MJSD. 02/23/2017. | 09/15/2025.
67089N AU 6 |OCP 2012-2A BR CLO MEZ FLT 11/22/2025. ...100.950 ....1,000,000 I 3.446 FMAN. 11/08/2016. | 11/22/2025.
67091C AS 1 |NXTC 2014-1A B1R CLO MEZ FLT 04/23/2026 . . ...100.000 ....1,000,000 S 3.263 JAJO.. 06/23/2017. | 04/23/2026.
67091R AP 4 |OCP 2015-8A A2BR CLO MEZ 3.434 Q4/17/27..........ovvveerrrerrrererresereeceians ...100.100 | .... 500,500 N 3.434 JAJO.. 10/16/2017. | 04/17/2027.
67097L  AB 2 | OCP 2017-13A A1B CLO SNR FLT 07/15/30.......cvverrrrirrrirnreiieneiienerienniis ...100.980 | .oovvvvrns 1,009,800 | ...cc0eeeeerc 1,000,000 | oo 995,431 | i [ eerrrrrerireennn(B9) | i | e | e 2.641 JAJO.. | v 12179 | oo 06/16/2017. | 07/15/2030.
67097L  AF 3 | OCP 2017-13A A2B CLO MEZ 3.7982 07/30........ccomrvrerrereoreeeecerisnnrisnnni ...100.110 1,001,100 I 3.798 JAJO.. ...17,092 06/16/2017. | 07/15/2030.
67103Q AY 3 | OFSBS 2013-5A A2FR CLO MEZ 3.415 04/25 ...100.000 1,250,000 I 3.415 JAJO.. 01/25/2017. | 04/17/2025.
67103Q BC 0 | OFSBS 2013-5A A3FR CLO MEZ 4.311 04/25 ...100.000 500,000 oo | 4.311 JAJO.. 01/25/2017. | 04/17/2025.
67104C AB 3 |OAKC 2013-8A B CLO MEZ FLT 04/20/2025..... ...100.000 | ... 500,000 e 3.013 JAJO.. 01/24/2017. | 04/20/2025.
67107F  AQ 0 |OZLM 2014-8A A1BR CLO SSNR 2.74 10/17/26..........cccvvrverevmrverrernnicnnenes [ vovees | oo | covriivenes | e IFE | <.c..1,000,000 | ... 99.480 | .oovvrveriinen 994,800 | .............1,000,000 | ...c0ccc0ee0i999,995 | oo [ o (8) [ | e | s 2.740 JAJO.. 05/16/2017. | 10/17/2026.
67107K AR 7 |OCP 2014-7A A1BR CLO SSNR 2.66 10/20/26............cccoooormrrermmrrrarrrrinciis ...100.020 ..1,000,200 e | 2.660 JAJO.. .| 09/15/2017. | 10/20/2026.
67107K AT 3 |OCP 2014-7A A2BR CLO MEZ 3.29 10/20/2026. . ...100.230 501,150 . P I 3.290 JAJO.. .| 09/15/2017. | 10/20/2026.
67108B AU 9 | OZLMF 2012-2A A2BR CLO MEZ 3.24 10/30/27..........ccouvvvvervrvinnrcninicinniiiane | ovenne | v | cevnivinnne | e TFE | 1i2...500,000 | ...... 98.020 ...500,021 oo [ 3.240 JAJO.. , . 10/06/2016. | 10/30/2027.
67108L AQ 6 | OZLM 2014-6A A2BR CLO MEZ 3.61 04/17/26. . 100.150 . 1,000,000 oo | 3.610 JAJO.. | oo 7421 | . .27,075 | 01/06/2017. | 04/17/2026.
67389Y AF 2 | OAKCL 2015-1A COMB CLO MEZ 0 10/20/2027..........covvemreiviirinnicnriverrenes e | oo | ovriivenes | o 1AM .. 1,891,700 oo 92.010 1,840,200 | ..............2,000,000 | .............1,892,700 | ..oovvrmivririnrivnins [ v [ e, B 6.460 JAJOL. | . 1,284 | ........ 122,893 | 08/04/2015. | 10/20/2027.
67575N AU 7 | OMART 2016-T2 AT2 ABS SSNR 2.7215 08/49 e [ [ [ TFE ] 1,499,999 ... 99.391 ..1,490,865 LU PO RO PR 2.722 MON... 08/03/2016. | 08/16/2049.
67590A BB 7 |OCT14 2012-1A A1BR CLO SSNR FLT 07/15/29........coovrvimriininriiniisiiniiis ...100.330 988,251 985,000 | ..ooceerrerna 985,072 [ oo [ e T2 |, ] 2.734 JAJO.. 05/09/2017. | 07/15/2029.
67590 AS 2 |OCT182013-1A A2BR CLO MEZ 3.45 12/16/24. ...100.250 ..2,005,000 2,000,000 (10) oo [ 3.395 FMAN. 02/21/2017.| 12/16/2024.
67591E AE 3 |OCT282016-1A B2 CLO MEZ 3.1 10/24/2027.. ...100.650 971,273 oo [ 3.100 JAJO.. 09/08/2016. | 10/24/2027.
68268E AA 1 |OMFIT 2015-1A A ABS SEQ SNR 3.19 03/26.... ...100.286 1,002,860 B 3.190 MON... 01/28/2015. | 03/18/2026.
68268H AA 4 |OMFIT 2016-3A A ABS SSNR 3.83 06/18/2031.. ...102.610 ..2,052,199 | ..............2,000,000 | ............. 2,031,795 | .oooovvoiiiieciiiens | veeeeeeenn7,328) | i [ e [ 3.830 MON... 01/24/2017.| 06/18/2031.
68268 AA 5 | OMFIT 2015-3A A ABS SEQ SSNR 3.63 11/28 ...102.060 1,020,600 ] 3.630 MON... 09/24/2015. | 11/20/2028.
69915V AC 4 |PARL 2015-1A A CLO SSNR FLT 07/20/2027.........ccccoovmmvveinnieinriiinniiisnnines ...100.020 oo | 2813 JAJO.. 02/22/2016. | 07/20/2027.
74040Y AA 0 |PRETSL 10A A1 CDO FLT 07/03/2033........ccomuvemmerrmrinrerneerseesenissrsensseesnennns [ wovsees | oo | eoneevneees 1| et IFE | i 461,755 | oo 99.000 oo | 2.049 JAJO.. 09/27/2016. | 07/03/2033.
74041W  AA 3 |PRETSL 11A A1 CDO SSNR FLT 09/24/2033..........cccovvvimmmeimnmiinneiisnniisnniins | cevei | oo [eeveenne 1|l AFE 1,429,954 | 95.000 . . 1.971 MJSD. 09/27/2016. | 09/24/2033.
75620R  AC 6 |RCTTE 2015-1A CLO SUB 0.00 10/20/27.........ccoovurverernrrmrnriseneerenersnenrnnnns | ceveeen | o [eevveenes | e TAM | . 249,449 | 79.000 241,700 | oo 305,949 | 232,674 | [ 8,116 | 24,891 | | 7.100 JAJO.. . | 10/20/2017. | 10/20/2027.
78410T  AA 4 |SCFET 2017-1A A ABS SSNR 3.77 01/20/2023, ...100.523 ..1,194,062 B 3.770 MON... 02/15/2017.| 01/20/2023.
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78447R AD 9 | SLMA 2013-A B ABS 2.50 03/15/2047...........covrvemerrrrenrrirnnnerneneinnsirenensenneins | cerev | oo [ eevcvvenies | oo IFE | 021,901,648 | ... 99.407 | .............1,988,140 | .............2,000,000 | ...ccccee. 1,984,232 | oo | e 18,290 | oo | e | e 2500 |...... 3.484 02/27/2013. | 03/15/2047.
78448Q AB 4 | SMB 2015-B A2A ABS SNR 2.98 07/15/2027.........ccvooimveeirriiisniinniisniiiennes | e ...100.638 397 [ e | e | s 2.980 |...... 3.092 07/23/2015. | 07/15/2027.
81881L AN 7 | SHACK 2014-6A B2R CLO MEZ 3.46 07/17/26...........ovvveererrreirerricrriiereirenies | e ..100.250 | ..o 501,250 | .oiiiiern500,000 | ovoiiirer500,000 | i [ e | e | e | e 3.460 |...... 3.475 04/07/2017.| 07/17/2026.
81881V AU 9 | SHACK 2014-5A B2R3 CLO MEZ 3.50 05/07/26............oevorrvermvirrieinrineriveniinns [ eovenee | [ rveriienis | s TFE| oo 500,000 |...100.200 | ...cocvevereee. 501,000 | .coovvmrienns 500,000 | ..coovorrrinens 500,000 | ..eovoerinriienienins [ e [(0)]] EORTOOTONTOR IRPORURTORPRPIN PR 3.500 |...... 3.515 04/26/2017. | 05/07/2026.
82321U  AA 1 | SHNTN 2015-1A A ABS SNR 4.75 10/15/2042...........coocvvimrrririrnrienerecririnnis | ceveees ...104.853 799,454 | ..o 762,452 | Lo 756,484 | e [ 1,201 | s | e | e 4750 |...... 5.000 10/09/2015. | 10/15/2042.
82652K AA 2 |SRFC 2017-1A A ABS SNR 2.91 03/20/34...........comvrreemmreinririineineseiserereneiins | s ...100.119 | . 606,165 | .. L2 FUURRTOTOUROPORN IVOURRTOORRPOORPOOON POOOO 2910 |...... 2.929 03/13/2017. | 03/20/2034.
83405A AA 2 |SCLP 2017-1 A ABS SSNR 3.28 01/26/2026............cccoooomrvveireriiiniieniiannienens | s ..100.913 | 899,979 | ..cccoovvinnnns 891,833 | oo BILTTT [ | e A | s | e [ 3.280 |...... 3.307 01/20/2017. | 01/26/2026.
83417F  AA 7 |SOCTY 2014-2 AABS PT 4.02 07/20/2044..........ooooeorvriririirriereiesiisineis | s 835,921 | 35,927 [ s | e | s | s 4.020 |...... 4.020 07/24/2014. | 07/20/2044.
83417P  AA 5 |SOCTY 2015-1 A ABS SEQ SNR 4.18 08/45. P I . ...1,401,467 |..101.410 | . . . 1,402,194 | 1,401,620 [ oo | e 116 i [ [ 4.180 |...... 4.190 08/07/2015. | 08/21/2045.
83546D AD 0 | SONIC 2016-1A A2 ABS SEQ SNR 4.472 05/46...........ccoommvremereeranerecrrrnnnrns | cerev | o [ eevveenies | e 2AM | i 994,167 |..101.172 | c.ccovvvvennes 1,005,817 | ..o 994,167 | oo 994,167 | o e | e | s [ s 4472 |...... 4.514 04/12/2016. | 05/20/2046.
83608G AC 0 | SNDPT 2013-1A A2L CLO MEZ FLT 04/26/2025..........cccoouvveemrrrirnrrrireriireneies | e ..375,000 |...100.130 375,488 375,000 | v 375,034 [ o | e () | i [ [ 3271 ... 2.754 08/29/2016. | 04/26/2025.
83609) AE 9 | SNDPT 2016-1A B2 CLO MEZ 3.962 07/20/28............coocovvvveirniiiniieriraniiens | o . ..500,000 |...100.600 | . 503,000 | .. ....500,000 2.500,000 [ oo | e | e | s [ s 3962 |...... 3.927 04/25/2016. | 07/20/2028.
83609W AE 0 | SNDPT 2015-3A A2 CLO SEQ SSNR 3.35 01/28.........ccvveceriemeirereirecniiennns | ceneves | o [ erviiienies | e J13I=3 I— 100,000 |...100.090 | ...ccovverne 100,090 | oo 100,000 | covvoervrirnns 100,001 | oveeoecrireneiens [ e (0) | e | e | e 3.350 |...... 3.364 12/08/2015. | 01/20/2028.
84861C  AA 3 | SPMF 2014-4A A1 ABS SNR 3.5014 01/20/45..........cooovvrvmirreriirinirisniseiinnns | ceveees 499,080 |...100.125 500,625 ....500,000 494,457 | oo | e (0) | e [ [ 3.501 |...... 3.527 11/21/2014. | 01/20/2045.
85022W  AA 2 | SCFT 2016-AA A ABS SSNR 3.05 04/25/2029...........coommvveirreereerennirinnirinns | cereees . ...1,720,553 |...100.350 | . 1,716,917 | 11,710,929 SETATATA | i | eereeeend(5,558) [ i [ | e 3.050 |...... 2.531 05/11/2017. | 04/25/2029.
85172L  AA 4 | SLFT 2015-AA AABS SEQ SNR 3.16 11/15/24.........ovvvvemnrrernrerrnnnirnenriinnnnins [ evvinee | oo | evveriiinne | eeee TFE | i 499,900 |...100.291 | .oooovrrvirns 501,455 | ..oovrvirnens 500,000 | ..oovevrniens 499,978 | ..ooveevrnrrinnens | eerrirnrnineeni 20 [ e [ | 3.160 |...... 3.187 02/18/2015. | 11/15/2024.
85816B CQ 1 |STCR 2015-1ABR CLO MEZ FLT 05/22/2029..........cccovvemmrriiimieiineireseiiinnis | s ...1,000,000 |...100.500 ..1,005,000 .1,000,000 21,000,162 | oo | e 162 | oo [ | e 3291 |...... 3.170 05/12/2017. | 05/21/2029.
86212V AA 2 |STR2016-1A A1 ABS SNR 3.96 10/20/2046.............coooooeereememremerrrrinnirnnnninns | woveeee | v | ceervvienns | e TFE | 111,978,866 | ...... 98.953 | . 969,133 | .. ....979,386 978,916 50 [ oo [ e | e 3.960 |...... 4.000 10/12/2016. | 10/20/2046.
87240P  AA 9 | TCP 2017-1A A1 CLO SSNR FLT 08/20/2029..........ccocvommmviimriinriiinniiinniiis ...100.390 | .coovvoeeee 2,007,800 | ..o 2,000,000 | ...cccceeen. 1,998,909 | ...ovvvorviirriians | i (1,091) [ cooorvemriieenns [ | e 3133 |...... 3.054 08/01/2017. | 08/20/2029.
87248T  AB 1 |TICP 2017-7A AJ CLO SNR FLT 07/15/29.......cccvveierireriierereceieceiiesneieenens ...100.580 1,000,000 999,878 | ....ververrneeenins [ s (07272 O ISR PO 2.754 | ...... 2.773 06/12/2017. | 07/15/2029.
87266H AA 6 | TFINS 2016-1A A CDO SNR FLT 01/20/2038 ...100.500 1,882,966 | ............. 1,719,391 22,086 | ..ooorrirrriienins [ e | 3.557 |...... 4.487 07/22/2016. | 01/20/2038.
87342R  AA 2 |BELL 2016-1A A2I ABS SNR 3.832 05/25/46.... ..101.215 05/04/2016. | 05/25/2046.
87342R  AB 0 |BELL 2016-1A A2l ABS SNR 4.377 05/25/46 ...102.757 .507,363 05/04/2016. | 05/25/2046.
87407P  AA 8 | TAL 2013-1A AABS SNR 2.83 02/22/2038.............ccouvveimmmimnmriinnniianniisnniinns | ovenne [ oo | conniinnnns | e TFE | .. 516,591 | L. 98.781 510,369 02/20/2013. | 02/22/2038.
87407P  AE 0 |TAL 2013-2A A ABS 3.55 11/20/2038...........cccoomerrerervernrerrnnneiseneeiseneernnninnns | woveeee | oo | cenvvvnenne | e TFE | iiii...581,960 | ...... 99.759 590,240 10/11/2016. | 11/20/2038.
87407P  AJ 9 |TAL2014-1A A ABS SNR 3.51 02/22/2039.........ccocevurirerirmirverinricnninervenrnnens [ eoveees | oo | covriivenes | e TFE | i 616,661 ... 99.900 .616,047 . 02/19/2014. | 02/22/2039.
88432M  AC 8 |WINDR 2017-1A B CLO MEZ FLT 04/18/2029.. ...100.000 ..1,000,000 999,901 02/02/2017. | 04/18/2029.
884338 AL 1 |WINDR 2016-2A C3 CLO MEZ 4.04 11/01/2028... ...100.600 503,000 ..500,761 09/27/2016. | 11/01/2028.
88606W AA 0 | TBOLT 2017-A A ABS SSNR 4.212 05/17/2032 ...102.550 .982,771 ..958,298 04/25/2017. | 05/17/2032.
894126 AB 7 | TRAP 2003-4A A1B CDO SEQ SSNR FLT 05/34.........ccovvemvrvevererennerennisnnnns [ evvevee | oo | evreeiiines | cene IFE | cii...480,896 | ... 95.500 580,418 ..469,622 09/22/2015. | 05/24/2034.
89531F  AE 7 |TREST 2017-1A A2 CLO MEZ FLT 07/25/29........cocevrvririnrineiierinriisiiseiiens 100.790 503,950 500,022 06/14/2017. | 07/25/2029.
89656F AB 2 | TRL 2012-1A A2 ABS 3.525 01/15/43 ,233,555 |..... 95.000 ..2,137,500 ,235,556 11/21/2016. | 01/15/2043.
89690E AF 4 | TRMF 2017-1A A1 ABS SNR 2.709 08/15/2047...........cccovvvmriecrrcnirerisiicniinns [ s 945,240 |..... 99.597 941,444 945,241 07/21/2017. | 08/15/2047.
91823A AA 9 |VBTOW 2016-1A C ABS SNR 3.475 06/15/2046... ...1,000,000 |...100.362 ..1,003,621 1,000,000 ...1,000,000 06/08/2016. | 06/15/2046.
92257L  AB 6 |VCC 2017-1 AFX ABS SSNR 3.00 05/25/2047 . 873,251 |...100.050 | . 873,921 | .. ...873,484 871,697 05/08/2017. | 05/25/2047.
92258N  AB 1 |VCC 2016-1 AFX ABS SSNR 3.5337 04/25/46............cccconrvinriverinirverreniinnns | envee | oo | veviveninee | e TFE i 281,380 |...100.850 | .....ccocovnuee. 283,771 | v 281,380 | .covvverirenn 281,380 04/22/2016. | 04/25/2046.
92329X AM 0 | VENTR 2014-16A A2RF CLO MEZ 3.403 04/26.... ...1,000,000 |...100.060 ..1,000,600 .1,000,000 999,611 03/27/2017. | 04/15/2026.
92330W  AE 7 |VENTR 2016-24A AF CLO SSNR 2.707 10/28 . 790,000 |..... 98.750 | . 780,125 | .. ....790,000 790,043 08/11/2016. | 10/20/2028.
92331L  AJ 9 |VENTR 2015-22AB1F CLOMEZ SEQ4.251/28.........ccoovoiimviiinciiinniiinniiinnns [ v | oo [ evinniiins | oo TFE| oo 400,000 |...100.000 | ....ccccoovrune 400,000 | ...coooovvrneenee 400,000 | ...oooooevens 400,000 12/22/2015. | 01/15/2028.
92535V AA 0 |VBTOW 2016-2A A ABS SNR 5.193 10/15/2046... 986,838 |...100.326 990,089 ....986,873 ..986,857 10/12/2016. | 10/15/2046.
92915Q AE 3 |VOYA2017-3A A1B CLO SNR FLT 07/20/30 . ...1,000,000 |...100.693 ..1,006,930 | .. .1,000,000 ..988,929 06/13/2017. | 07/20/2030.
94945P  AA 3 |WLKRG 2017-AA A ABS SNR 2.82 06/15/33.........cveomrrerrneennnesnnesnseesnessns | wvneee | oo | ooveeennnee | aeeees 1FE| e 2,457,470 |..... 99.590 | ..o 2447970 | oo 2,458,048 | ............ 2,457,493 07/20/2017. | 06/15/2033.
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949496 AE 3 | WELF 2015-1A A2 CLO SEQ SSNR 3.29 10/27........cocmmrvemervimnmeemennirennireenes | cvviene | oo | evveriines | ceeees 1FE| e 1,000,000 |...100.120 | ..............1,001,196 | .............. 1,000,000 | ..cccovvonnee 1,000,000 [ .ooooveerrieireieens | e | cereieereiereiens | eeeseneseneenenes | e 3290 |...... 3.304 08/26/2015. | 10/20/2027.
95058X  AA 6 |WEN 2015-1A A2I ABS SNR 3.371 06/15/2045 488,701 |...100.500 ....488,750 488,721 | e | e 20 [ e | 3371 | ... 3.389 01/11/2017. | 06/15/2045.
95058X  AB 4 |WEN 2015-1A A2Il ABS SEQ SNR 4.08 06/45.............ccocooermrvveimrrirnriins . ...1,955,000 |...102.344 . 1,955,000 | ..oveeern 1,955,000 [ oo | e | e | ceeieneieneienenes | e 4.080 |...... 4.101 05/19/2015. | 06/15/2045.
95168Q AR 1 |WSTC 2013-1A A2BR CLO MEZ 3.393 11/07/25......c.vvvvrmrrrerinnneerernnissennniens [ovene [ | vveverinns | vvvee 1FE| i 1,000,000 |...100.000 | ..............1,000,000 | .............. 1,000,000 | ..covverrenen 998,462 | ..o [ vrerereeed(1,538) | o | e [ 3.393 |...... 3.454 04/28/2017. | 11/07/2025.
95168W AR 8 |WSTC 2014-2A A1BR CLO SSNR 2.724 01/27........covooerericrrierreceeenne ...100.000 1,000,000 | .ocvrerreen999,996 | cooovercvrcriieinenns [ e (@) [ | e | e 2724 ... 2.733 10/24/2017. | 01/16/2027.
96033C 0 |WESTR 2016-1A A ABS SSNR 3.50 12/20/2028 ...100.150 . 1,292,881 | oo 1,289,057 | ..oocvveervererrinans | e LTT | i [ e [ 3.500 |...... 3.613 04/22/2016. | 12/20/2028.
96033D AA 8 |WESTR 2017-1A A ABS SSNR 3.05 12/20/2030..........ccocoormmmremmmeeinniienniianns | cerve | o [evvvennies | o IFE | 415,331 | 99.380 | .oocoovrerenn 413,257 | 415,835 | ..o 415,303 | ..o | e85 [ [ [ 3.050 |...... 3.049 03/30/2017. | 12/20/2030.
96033L 0 |WESTR 2015-2A A ABS SEQ SSNR 3.2 07/28 ...100.030 ....439,636 438,960 | ..o | e 240 [ [ | 3.200 |...... 3.200 11/17/2015. | 07/20/2028.
96525W  AC 7 |WITEH 2015-10A B2 CLO MEZ SEQ 4.07 04/27......ccovvvvvirivirrrrernrinnin ...100.150 | . . .1,000,000 | ... 21,000,000 [ [ | [ | 4.070 |...... 4.091 03/19/2015. | 04/17/2027.
98886M AC 8 |ZAIS12014-1A A2 CLO MEZ FLT 04/15/2026 ...100.258 | ....coccceee. 1,002,580 | ..covvvonace 1,000,000 | ...coovvvernnc 999,548 | ..o | e8| s | s [ 3.200 |...... 2.909 01/13/2017. | 04/15/2026.
98886Y AR 9 |ZAIS2 2014-2A A1BR CLO SSNR 2.92 07/26 ...100.375 ..1,003,750 1,000,000 | ....ccccooeee 1,000,005 [ ...oovveniiciinnins | cvnrinniieiinennd s [ [ 2.920 |..... 2.930 04/10/2017. | 07/25/2026.
98954R  AK 6 |ZIGG 2014-1A B2R CLO MEZ 3.88 04/17/2029............cocovveimumvcvnmrcvanniisrniiins | cenvi | o [ eevivinnes | o IFE] eciin22.1,000,000 | ... 99.510 995,100 | .. 1,000,000 | ..oovorerreen999,977 | oo [ eerrerrneeieend(23) [ | e | e 3.850 |...... 3.869 04/12/2017. | 04/17/2029.
G0620B AB 4 | ATLSS 2014-1 A ABS SNR 4.875 12/15/2039..... 100.000 | ..ovvorrriinnee 797,037 | oo 797,037 | oo 797,037 | coooeeereiieneiiens | verevireneiienenienes | cervieeneinnneinene | eeveiesessesesenenes | cevens 4875 |...... 4.925 12/18/2014. | 12/15/2039.
P48877 AD 9 | SEACO 2014-1X A1 ABS SNR 3.19 07/17/2029 cecnnnnnniersennesssnsenserenens | oo | D i | IFE | 0,653,373 | .. 99.277 | oo 653,575 658,333 vere.053,388 N N 3.190 |...... 3.452 12/20/2017. | 07/17/2029.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities .........196,070,242 XXX o 197,109,444 | . 197,511,427 | .........196,048,870 (61,416) | ... . XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)...........coouiiiiiiisiiiciiiiisisiiissi s | cenienes 399,067,382 XXX | s 401,646,532 | .......... 404,084,023 | ......... 392,694,500 83,292 | .......332,139 | ... 117,207 | i 0 XXX XXX XXX XXX
Hybrid Securities - Issuer Obligations
22080R 20 6 | CORTS-PECO ENERGY 8.00 04/06/2028..............coovveoerremereeeerenireneniseneinenes [ cevree | er | everniiiees | ceeees BFE| s 125,000 |...129.364 | .....cccceooe.. 161,706 | coovooevv 125,000 | oo 121,090 | oo [ e 108 | i | e | e 8.000 8.351 01/19/2001. | 04/06/2028.
590199 20 4 |[MERRILL LYNCH CAP TR K 6.45 12/15/2066........ 2] ... 2FE| oo, 625,000 |...105.600 | ....cc.cooeeuuc 660,000 | ..o, 625,000 | ......... 623,137 | oo | v | | v | 6.450 | ..... 6.522 12/07/2006. | 12/15/2066.
4299999. Hybrid Securities - Issuer Obligations...............cccccocverreena: ..750,000 XXX 821,706 ....750,000 ..744,221 XXX XXX XXX XXX
4899999,  TOtal - HYDIIA SECUMIES. . ..vveveuitereseisseississsi st ..750,000 XXX 821,706 ....750,000 ..744,227 XXX XXX XXX XXX
Totals
7799999. Total - Issuer Obligation 304,586,770 XXX ..301,341,851 .295,532,727 | .........294,947,804 .0 XXX XXX XXX XXX
7899999. Total - Residential Mortgage-Backed SECUNItIES. ..o | coveoaes 123,535,234 XXX ..123,106,510 126,141,072 | ......... 120,094,674 .0 XXX XXX XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMHES. ... .o ruruireiriiinie et snsensnsensens | aneessenas 10,796,371 XXX 8,086,244 | .............6,987,597 | ............ 7,843,066 .0 XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities 85,830,807 XXX ..286,855,161 .284,145,885 | .. 84,878,869 .(61,416) ) XXX XXX XXX XXX
8399999, Grand Total - BONGS...........criiiuiiiiiiiiiiiiesiii s | e 724,749,183 XXX ..719,389,766 712,807,280 | ......... 707,764,412 ..83,292 .0 XXX XXX XXX XXX
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064058 AF 7 |BANK OF NY MELLON F 4.625 .1,000,000.000 | ...........1.00 | ......1.015 | .............1,015,000 |..... 101.500 12,976 07/25/2016.
172967 GD 7 |CITIGROUP INC 5.95 12/29/2049 .1,000,000.000 | ...........1.00 | ........1.000 | .............1,000,183 |..... 106.250 24957 | 059,500 | oo [ [ eerrreeeieeens(B0) i [ e 10/22/2012.
249670 AA 8 |DTCC/THE C 4.875 .1,000,000.000 | ...........1.00 | ........1.040 | .............1,040,000 |..... 104.000 | .............1,040,000 | .............1,000,000 | ............ 2,167 05/19/2015.
313148 87 6 |FARMER MAC C 6.00........cccmvmureeirieeriiesieeisissessssissssesssssssessssssnns | oesvne | enn | oeees 40,000.000 | ..........25.00 | .....27.810 | ...........1,112,400 | ......27.810 | .............1,112,400 | .............1,000,000 | .......... 15,000 60,000 109,600 06/17/2014.
313400 64 0 [FREDDIEMACY B8.55.......coommmiiiniiiineiinneiienssiseseisessissseisesessssssssns | evvonnne [ eon | evven 5,000.000 09/25/2007.
313400 67 3 |FREDDIEMAC V 5.57......ooiiiiiiirciineieseiensisssisssessssissnesssnssens | eoviine [ eon | oo 15,000.000 | ..........25.00 | ........0.305 | .....ccccccc.... 4,575 | .......6.700 | ............... 100,500 | .........c......375,000 | .ooooiviiiiriiians | e 01/23/2007.
313400 69 9 [FREDDIE MAC T B.42.......oimeoeceeeeeeeeeeeseeseseeseseesesissesisnessssnssssnssen | eveiene | eon | cveen 5,000.000 . 69,750 | ...cccoccc..250,000 | .ovoooiioiriians [ v 07/12/2006.
313400 73 1 |FREDDIE MAC R 5.70......ccmmiiimriinnrinenninensiessissssesssssssssssnssssnnnes | evvneee [ eon | cver 4,000.000 | ..........50.00 | ........0.550 | .....cccce..2,200 | ... 13.000 52,000 | ..coeerererni 200,000 | oo | e 10/30/2001.
369604 BQ 5 |GENELECTRIC CO5.00D .1,094,000.000 | ...........1.00 | ......1.033 | .............1,129,555 | ..... 103.250 | oo 1,129,555 | ............1,104,940 | .......... 2431 | ... 54,700 | ...cooovvovnrriranns [ e (6,146) | oo (2,059) 01/20/2016.
38144X 50 0 | GOLDMAN SACHS GP B 6.20........ccccceuuriiiiineinriiiciissiicsiesisnicsniienns | ceviens [ | o 25,000.000 | ..........50.00 | ......25.000 | ................625,000 | .....25.870 | ................646,750 | ...............625,000 |....cc.ccoervurrrrnn 10/21/2005.
38145G 30 8 | GOLDMAN SACHS GP J 5.50 ST TOSIROTTURPPUTORSORPTOSPURRPOR IVPOPPORN IOV ROV 40,000.000 04/18/2013.
46625H HA 1 | JPMORGAN CHASE & CO 7.90 4/29/2049..........cooouvvverrreieriirareirinenes .1,000,000.000 | ...........1.00 | ......1.014 | .............1,013,750 |.....101.375 | ...........1,013,750 | ............1,038,750 | ......... 13,386 | .......... 79,000 | ..ooovevveveriiienns [ e (16,741) | (7,009) (23,750) 10/13/2011.
48124B  AC 9 |JPMORGAN CHASE SERIES Q5.15 .1,000,000.000 04/16/2013.
486606 60 1 |KAYNE ANDERSON F 3.50 04/15/2020..........coommvveremreaneeieneeeeceniinenes | verene | o | e 40,000.000 03/26/2013.
524ESC 63 9 [LEHMAN BROS HLDG G 3.00........ccmmruerriererrireerireneieseissseessnsssnnes | cevevins | oee | eeven 23,000.000 | coeorerrers010 | i v | [ e | 381,093 | i | s 12/01/2004.
524ESC 70 4 |LEHMANBROSHLDG C5.94.........cocooiriiiriiireiieneieneiissneissnsissnniins | ceveins | oee | e 4,000.000 | ..cc.0.ee.50.00 | oo [ e [ [ e | oo 187,000 | i | s 05/17/1999.
524ESC 72 0 [LEHMAN BROS HLDG B.50..........ccooorveereiircieirrenineeieneisseseiaenesis | cenevis | oee | eevvens 8,000.000 i e | e 200,000 | o | s 08/20/2003.
59156R BP 2 |METLIFEINC C5.25 .1,000,000.000 | ...........1.00 | ......1.041 | ............1,041,250 |..... 104.125 | ... 1,041,250 | .............1,000,000 | ........... 2,333 | e 52,500 05/27/2015.
61762V 20 0 |MORGAN STANLEY 7125 E....coonvernreerneneisseesnsneessessssessssssesssnsnssnns | wonneees | oo | oeeee 20,000.000 09/25/2013.
63938C 30 6 |NAVIENT CORP 01/16/2018.........ccvoeriiiiieiiieiissiseiienissiisssisssinnns | cvvennns | oee | v 10,000.000 03/03/2006.
693475 AM 7 |PNC FINANCIAL 4.85R .1,000,000.000 05/02/2013.
714239  ZB 9 |PERMIAN HOLDCO 2 A......ccoooieiiieeirieieneeienseiseseisessisesessesessesenes. | covonene [ eon | oo 56,101.000 11/01/2016.
78409G 20 6 [SCE TRUST IV H 5.375.....ccirriieriieeeiensinsssisssssssssssssssssssssssssnnns | eovneee | eee | vovee 20,000.000 08/17/2015.
902973 83 3 |USBANCORP 6.50.... P 20,000.000 08/26/2013.
902973 AY 2 |US BANCORP | 5.125 . |....500,000.000 11/16/2015.
949746 55 6 |WELLS FARGO CO 5.85........ovoereeieeeeesseeiseeesesseeesseessseessssssssnssinsees | venees | oon | ooees 40,000.000 07/15/2013.
998794 4F 5 |CIB STATUTORY SERA.... 01/14/2010.
998794 4G 3 |CIB STATUTORY SER B - - . 01/14/2010.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) XXX | 16,102,545 113,597 | ........ 824,969 | ...ocoovie0 [ .. 475610 | ... (9,239) 466,370 XXX
8999999, TOtal - Prefermed SIOCKS.............ovvuiirieiriiiiiiiiiieiieie st estbises st XXX | 16,102,545 113,597 | ........ 824,969 | ........cccee..0 | ... 475,610 | ..o (9,239) 466,370 XXX
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Annual Statement for the year 2017 ofthe N@tional Interstate Insurance Company

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

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)

00123Q 10 4 [AGNC INVESTMENT CORP.......cevvriririrerieriieeienissesssissssessessssessssssssssssssies | neenns 979,215 20.190 979,215 ....906,950 99,910 99,910 12/06/2013.
037347 10 1 |ANWORTH MORTGAGE ASSET CORP......ccostrrrrimerirerererisesensssssessssssensssens | aeseees . 529,040 5.440 529,040 .. 477,107 26,258 12/09/2013.
03762U 10 5 |APOLLO COMMERCIAL REAL ESTATE......cccsviiireieeiierrisissisieiesessessesssesssssnss | cveeens 35,243.000 650,233 | ......... 18.450 650,233 ....577,280 64,495 09/01/2016.
037833 10 0 [APPLE INC.....otiimreirieriericeisiseessssse sttt nsessssnns | snssens ...12,100.000 ....2,047,683 826,899 | ... | 33,112 | | 848,261 | | e 646,261 06/24/2013.
041356 20 5 |ARLINGTON ASSET INVESTMENT-A......coouiiriieirniineisesiesiseesssessessssssesssenss | cevenes | .enn..85,900.000 ....1,011,902 . 1,011,902 [ o 87,285 | 201,865 | oo | e (155,479) | o, 105,657 (261,136) 10/30/2015.
06738E 20 4 |BARCLAYS PLC-SPONS ADR.......cotvirierinimierireririesssisnesiessiessssesssssssssesssenns | cvsnenes C 35,500.000 386,950 | ......... 10.900 386,950 00306,010 | oo [ e D435 [ | erereeenn(3,950) | e [ e (3,550) 03/18/2014.
10922N 10 3 | BRIGHTHOUSE FINANCIAL INC-WI......coouiieiiieriiirneireeiseiseesesssensssisssesssinns | aeeenes 818.000 47,968 | ......... 58.640 | oo 47,968 | ..oovoeririnns 39,216 8,751 08/07/2017.
12673A 10 8 |CYSINVESTMENTS INC....oviiiiriiirinrieisireierssiseeenssisssssssssssssessesssssensesssness | oveniens | oee | vevnns 140,500.000 | .....ocvveuve 1,128,215 | oo 8.030 | oo 1,128,215 | o 1,110,066 41,984 42,150 12/06/2013.
143090L 10 2 | CARLYLE GROUP LP......oiiiirierriericeissiserisesisssisessssessssssnens 29,073.000 665,772 . 665,772 ....454,120 . 222,408 | ..o | e 222,408 09/11/2015.
163851 10 8 | CHEMOURS CO/THE. ......oouiiiiireiiniiisiieeiseisessiss s ssessssesssssssssssssssssenens. | cvseees - 1,100.000 | oo 55,066 | .........50.060 | ....ccoorrrrrirns 55,066 | ..oooverriiriinnns 7,700 | oo | e 132 [ [ e 30,767 30,767 07/01/2015.
17275R 10 2 [ CISCO SYSTEMS INC.....iverrirreimriniiieriereieeississisesssssssenssssessssssssssesssesesesess. | cesvenes I [ 10,000.000 | ...vvvuernnnas 383,000 383,000 204,760 | oo | e 11,300 | ....80,800 80,800 12/12/2013.
172967 42 4 |CITIGROUP INC.....coiieririieiineieeiesiseisesieses st sssssssssssnsnnnes | ceseees 8,500.000 632,485 632,485 ....418,238 227,330 | e [ s 127,330 01/14/2015.
19625W 10 4 |COLONY NORTHSTAR INC-CLASS A 512,001 2842745 | 12,116 | 35,001 | e (130,744) (130,744) 03/28/2017.
20825C 10 4 [CONOCOPHILLIPS..........coccornenne 384,230 ....281,890 33,250 33,250 06/27/2011.
24703L 10 3 |DELL TECHNOLOGIES-CL V...cocoiviriirriirriciierireenns 181,173 105,209 | i [ 58,350 | ........ 295 09/07/2016.
29250R 10 6 |ENBRIDGE ENERGY PARTNERS LP. 189,050 | ..ovivrirreeren89,050 [ oo [ e 8,185 | ..o | e [ e | s 0 08/06/2015.
29278N 10 3 |ENERGY TRANSFER PARTNERS LP................ ,083,264 140,741 [ e | e 92,744 | ..o | e, (327,477) (327,477) 08/21/2017.
354613 10 1 |FRANKLIN RESOURCES INC.. 368,305 ....338,027 ....31,875 31,875 09/10/2015.
37045V 10 0 |GENERAL MOTORS CO... 768,563 ....600,096 ...115,313 08/12/2015.
38741L 10 7 |GRANITE POINT MORTGAGE TRUST . . 314,371 ...329,715 25,876 11/02/2017.
389830 30 0 [GREAT AJAX CORP.......ccorriirierieeierissessnsseriesnensssnesssssssnssessessssesssssssssnnns | ovevene | eoe | c0ereeni 91,552,000 | 11,265,249 | oo 13.820 | oo 1,265,249 | ..coovvvrneee. 1,109,610 103,454 |... 50,354 04/15/2016.
46131B 10 0 |INVESCO MORTGAGE CAPITAL......ootiuuiirerimrireeineiseisesisessesisssessssisssssssssens | cvseees 353,034 | ......... 17.830 353,034 ....271,062 31,878 |... 63,954 07/10/2013.
46187TW 10 7 [INVITATION HOMES INC.......covrvirimirirerirrinrinniesieseessesisssssesseesssessesessenes. | cnseens 114,126 23,570 | . 114,126 112,286 | e s 1,840 11/16/2017.
48248M 10 2 [KKR & COLP....oiiiriiceeseeiseeiseeeisssssssssssssessssssssnsssissssssssssessesssessnns | svsenee | e | oneernenens8,162.0000 | ovivvivncinnns 129,772 | ... 21.060 | .oovrrerernns 129,772 | oo 83,557 34,939 ...L [ 01/12/2016.
524901 10 5 [LEGG MASON INC......cocosvrimiirrmrineiiseisensssienssenissssssnsssssssssssssessssssssssssssens | aovvvens | e | oerrnsenn2,000.000 | covivoiivniinnns 83,960 | ......... 41.980 | ..o 83,960 | ...oooveriirrienns 57,768 24,180 | oo | s L | 06/27/2016.
55272X 10 2 |MFA FINANCIAL INC......otvimiriiinirieeiesiseeisssssesiesiesssees s sssssssessessssssssssens | cvsnenes . 25,000.000 198,000 | ..vvvrnee 7.920 | . 198,000 ....181,750 7,250 ..L [ 11115/2012.
55378A 10 5 |MTGE INVESTMENT CORP.....cooiiieiiriiriiseisesieeiiesieeisesssssssessesssesssssssssins. | cvieees I [ 54,260.000 | ..ovevrrenne 1,003,810 | ......... 18.500 | ovvveerecs 1,003,810 | ..ocvvvvirnnne 799,792 | v 27,430 | 94,955 | i | e 151,928 | e [ s 151,928 | oo ..L [12111/2013.
58503F 10 6 |MEDLEY CAPITAL CORP........covviirieriiirirrirtiissiisesiesienissssssssiesssiesssesssenssssenns | cesvees . 95,663.000 499,361 5.220 499,361 499,361 | oo [ verieenennnd86,324 | | e (44,686) | e 172,324 (217,010 ...L [ 10/119/2017.
59156R 10 8 [METLIFE INC....oooiiieiieeiieieieiieeisees st sssss st ssssssssnssenes | soeeenas [ [ 9,000.000 | ..vouevrnrrnen 455,040 | ......... 50.560 455,040 ....321,012 9,246 ...L | 09/24/2015.
628351 10 8 |MUTUAL RISK MANAGEMENT LTD.....c.cooiurrieireiieirieisieieissessies e ssssssnsens | onvnes Cl . 140,000.000 |...... poe | e | 0 | e [ et | s | srreneeeneesseesenes | e | e 0 [ e [ e U | 05/06/2002.
714239 ZA 1 |PERMIAN HOLDCO 2 INC......ccouveuivmrirerireesenisessensesssesssessssesssssssssssssessssesns. | sesvees ...56,101.000 140,253 2.500 | . 140,253 140,253 | s e | s | s | s | e 0 ..V [ 11/01/2016.
744320 10 2 |PRUDENTIAL FINANCIAL, INC......ooviimririiirieiiesiiseiseisseisssssesssessssssssssssssinns | anvesens 100 10,850.000 | oo 1,247,533 | ....... 114.980 | .o 1,247,533 | oovvreenne 708,896 | ...ooovvvrerrereirinnins | s 32,550 | oo | e 118,482 | oo 118,482 | oo ...L | 08/25/2015.
76150W 10 7 |REVERSE MORTGAGE INVESTMENT........coovimriirimririiisrrierieresensssissssinsseens | cveenes [V I 100,000.000 675,000 6.750 675,000 00532,000 | v [ s (125,000) (125,000) ..U | 02/06/2014.
780259 10 7 |ROYAL DUTCH SHELL-SPON ADR-B.........ccoostumrrimerierircisesissississsssesessessssinns | aeeenes C 8,000.000 546,320 | ......... 68.290 546,320 ...394,211 82,560 82,560 ...L | 09/28/2015.
780259 20 6 |ROYALDUTCH SHELL SPON ADR A.....ovvimiiririreniinireienissiessssssssssesssssenss | oosvenes 433,615 344381 | | e 20,774 | e | e 80,145 80,145 ...L [ 08/21/2015.
85571B 10 5 |STARWOOD PROPERTY TRUST INC. . 320,250 ....257,905 (9,000) (9,000 ..L | 11115/2012.
86933G 10 5 |SUTHERLAND ASSET MANAGEMENT........coovvimiimerinrernerineirseninssisssnsessssenssnens | vseees | eve | 0000000.96,984.000 | .ovoevr 1,469,308 | ... 15,150 | oo 1,469,308 | .......coonc.. 1,275,340 | .oovvorerrnr 35,884 | oo 141,597 | e | e 164,873 | ooooeeeierieeies | e 164,873 | oo ...L [ 11/02/2016.
876030 10 7 [ TAPESTRY INC...cooiiiiieiririririeiiisesieriesesssisssie et essssssesssssssessessssssssssens | aessenes . 942,099 ....737,193 ...196,173 ....196,173 ...L | 06/19/2014.
90187B 40 8 | TWO HARBORS INVESTMENT CORP........ccocoommrierrmeinerierineereniseessssisensesinees | cvineeen | ene | 2000020.93,500.000 | .oovveern1,5620,310 | ..., 16.260 | oo 1,520,310 | .oooovrernees 1,265,395 ...178,165 ....178,165 ...L [ 12/06/2013.
92553P 20 1 |VIACOM INC CLASS B......ovrviieeieieieieicieisssese s ssssssssessessssssssssssesssssns | vnsenes 899,652 812,928 | 5,840 | 023,360 | e | s 307,672 432,940 (125,268) ...L [ 08/27/2015.
D18190 89 8 |DEUTSCHE BANK AG-REGISTERED 240,653 ....195,020 35,854 ...L | 03/30/2017.
G30401 10 6 |ENDO INTERNATIONAL PLC........ooiiiiiimiiieiiniisiissiciseissiesissesensssssissienes | conniees 244,125 288125 | [ s 272,124 (274,680) ...L | 05/06/2016.
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Dividends Change in Book/Adjusted Carrying Value 17 18
3 (4 8 10 11 13 1 15 16
F NAIC
or Unrealized Total Change in Total Foreign Market
ei Book/Adjusted Amount Received Valuation Increase B./A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares |  Carrying Value Fair Value Declared but Unpaid During Year (Decrease) (13-14) inB.JA.C.V. (a) Acquired
G5785G 10 7 |MALLINCKRODT PLC......iiuuiiiuiissiessiisenssesessessssisssis s issssssnssssnsssssasssas | sesnees D[ . 21,550.000 486,168 et | e | s ssesnnes | seesssessni 330,051 (587,453) | ..vocvereririeriseissiiens | s L | 12/28/2016.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ) I 25,466,121 25,466,121 | ............20,947,734 | ..ccoovvvrnn. 204,698 | ....cccoone 1721441 [0 | e 2,695,204 694,321 .0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
63655%# 10 2 |NATIONAL INTERSTATE INS CO OF HAWAIL......ovviviniirersrieinninsisninerisnsseienns | vverene | oo | cererns 500,000.000 | ... 12,691,671 12,691,671 | overeeeenn8,641,936 | oo | v 1,300,000 | .oovevvrerceiirieieienees | e (541,317) (G 14 1 AR BN K'| 01/01/1999.
89684# 10 2 | TRIUMPHE CASUALTY CO...cvvrvmrrmirierireereesnsessrsssssessssensssesssssssssssnsessssssnne | avennes | ooe | eeveneees 75,000.000 | ...ccooneene 19,087,466 19,087,466 | ..........12,990,027 | .....covrrerirvreriririninne 1,900,000 [ ...eouvemremerierieeens [ e (872,231) (872,231) 01/01/2006.
89391# 10 6 | TRANSPROTECTION SVCS CO......cocouiiiiiniisniiciiciissisississsiesisisssissies | cevies 300.000 539,589 ..500,000 | ...oooviinriciinriiciin [ e 272,898 272,898 ...K | 07/30/2013.
92206@ 10 7 [VANLINERINS CO...cooviviiriririiiisiinniienississsnsssisssisssnsssnssenesssesssnsssssssssssnssseses | vnrene | one | wovnsvonnns 3,000.000 | ..ccoveneee 140,398,773 140,398,773 | ..o 145,346,750 | oo | i 14,000,000 [ ...oovviininniinniininns | i (7,762,902) (7,762,902) | ..oovvovrirnniiniriininnins | o K| 07/30/2013.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates...... 172,717,498 .. 172,717,498 .17,700,000 .(8,903,552) .(8,903,552) | . XXX XXX
9799999. Total - COmMMON StOCK.............cverveeereiireiiieiiercieesieiereinenns ] ..198,183,620 ...198,183,620 204,698 | ... 19,421,441 .(6,208,348) .(8,209,231) | . XXX XXX
9899999. Total Common and Preferred Stock. N 213,713,705 214,286,164 318,295 | ........... 20,246,410 | ..ooovvvvriniinnnn0 | i (5,732,738) (UALYA:)] F— 0 XXX XXX

XAXE

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues
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SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

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
Bonds - U.S. Government

38373A D9 4 |GNR 2009-69 PV PAC 4.00 08/20/2039, 12/19/2017........ INtercompany Sale...........cviireriiriniieniesesseeeneens 2,848

912828 A4 2 |US TREASURY N/B 2.00 11/30/2020.........crvvemrereerirerreiriirerinsieereesesaenenenes 12/13/2017........| GOLDMAN SACHS .1,003,125

912828  F6 2 |U.S. TREASURY NOTES 1.50 10/31/2019.......0uirueiiiiieriiisisnni s ssenssnnses 11/14/2016 GOLDMAN SACHS

0599999. Total - BONAS = U.S. GOVEIMMENE........c.uuiiuuriecisierserisisiss st ssss s sas st s 808008008208 0088008400800 £EE8 40884008 £E 080 E 80810840840 E 88208 £EE 80840084080 E £ 8084008400808 E 1008080840820 4084084080080 E bR es eobensssnas bttt snsnstans | censiens 1,005,973 | oo 1,002,726 | ..ooovvieniiniinnisnissssisssnis 778
Bonds - U.S. States, Territories and P

68609T DM 7 | OREGON STV 4.00 12/01/2048.........coinrvimrinrniiierinsirsnnnenes | 12/14/2017........ JP MORGAN SECURITIES INC.....oooiiiiiririsrienssseessssssesssssssssssssenssssssnsenssssssssssssssssnssssnns | oorsssessssonssssassessasssssessosssssossessansns | sensenes 1,076,650 | i 1,000,000 | ..ooivniiriniineiennes

1799999. Total - Bonds - U.S. States, TEIMIHOMES & POSSESSIONS.........uu.ruuurisurisieriiirisieris st sres s ssss s se00 oobs oot eresses 8080800808088 0800808080080 4E08 4080880808408 8080808084080 E 8080840080840 8400800080800 E 8080 dendseab sttt st | nisinnes 1,076,650 | oo 1,000,000 | ..o s 0

Bonds - U.S. Special e and Special A

19647P  BW 2 | CO HSG FIN AUTH 11 3.75 10/01/2057..........covoverernrieieirieeieicinines 08/04/2017........ JEFFERIES & CO....iiii et | esssssessessenss e ssess e essanssessesssnins | eosessenes 2,350,000 | coovvorernie 2,350,000 | ...oooorvrireriircirninnes

20775C  TU 8 | CONNECTICUT ST HSG C-1 3.40 11/15/2032.......... 04/26/2017........ JP MORGAN SECURITIES INC.....cooviuevrrirriiineierissitiesisesessseese e sesseessssaes .1,000,000 ..1,000,000

3128P7 QN 6 [FGTW PL CO1361 4 03/01/31......couiirririeiiieiienieeienissesssisse et 02/14/2017........ RAYMOND JAMES & ASSOCIATES.........covvirrrnriernrieeresssissneenns 1,414,989 .1,324,741 2,355

3130A8  3W 1 |FED HOME LN BANK 1 05/25/21.......couiviireriririeriseeeeeieeiesiessseesienees 09/13/2017........ Payment on INtercompany BalanCe.............cvuieiiiriniiicisieie s sissiesie | eseesesisseessess st enses | ereesieni e 248,835 | ..o 250,000

31331G  NX 3 |FED FARM CREDIT 4.125 03/04/2019.........ccocnsvvmiiirriniiieiinnisesississiisiiis 09/13/2017........ Payment on Intercompany BalanCe..............c.ciiiiiiiiiiicisiesiississiessssieniss | st | i 161,105 155,000

3133XP  CT 9 | FED HOME LN BANK 4.25 03/09/2018..........cooeierieiirniieierisiseiessesssesssiesisssssssessssesesse s 12/19/2017........ Intercompany Sale...........ccvveriinieineees 4,025 4,000 47

3136AT  JR 6 | FNR 2016-49 PA PAC 3.00 09/25/45..........ccmvumiririiieiintieriseissisei e 05/24/2017........ ANCORA ADVISORS LLC......cooiirirriiiciintieriesiseiesieisssesisisssssse s esssssssssessesssessesssenes. | avimssssssssssessessnseessssssssssssessesssessessnees | soeseenes 1,515,848 | e TATTT50 | o 3,571

3136AT U8 5 |FNR 2016-77 BA PAC 2.50 01/25/2045 09/13/2017........ Payment on Intercompany Balance... 95,232 95128 | oo 79

3136AV V9 7 |FNR 2017-22 BE SEQ AD 3.50 08/25/40.........cccovveererernirinrirererircinne 04/26/2017........ ANCORA ADVISORS LLC......cooiiririiiineieirerissiseesie et 11,439,939 1,385,389 | ..o 3,637

3136AW  JZ 1 |FNR 2017-31 QA PAC 3.50 11/25/45..........ooveeiieiiicririsneissise e 05/24/2017........ RAYMOND JAMES & ASSOCIATES.........coiiiririieiniieiesississisissssssiesssssesssssssssssesnns. | sessessesssssessssssssssssessessssssessssssssonsss | sorerees 1,595,527 | v 1,534,621

3137AT KB 7 |FHR 4097 GJ 2.50 10/15/2031........ 09/13/2017........ Payment on INtercompany BalanCe..............cciueiiiiiiiciseisssisesiesssssese e | cerseiesi et | ereesien e 196,533 .195,769

3137BN  Z8 0 |FHR 4569 A 2.50 11/15/2040........ 09/13/2017........ Payment on INtercompPany BalaNCE.............cuiuiiuciuiiririiiiiieiseiieisseesisss e nissiesis | oeseesssssse s sb bbbt | etbses e 307,298 .307,514

3138ER VP 2 | FNCT PL AL9621 PT 4.00 01/01/37.....ccoomiviririeiiieirierieriseissiiesisessesessssssssssssessssessesssssssnsiens 03/27/2017........ RAYMOND JAMES & ASSOCIATES.......couivirirriririiieriisiiesies s sissssesssessssssssssisnes | steessssssssesssessssssessssessesssessssssssssns | sosesesmsssssssessesssesssesessssen 887,853 | .o 832,932

3138ES B8 0 | FNCT PL AL9962 PT 3.50 01/01/36........ccomvemrierriereiirirerierisesesiesssesesiessssseeesssseesssesessessenesnene 04/26/2017........ RAYMOND JAMES & ASSOCIATES.........ccooveimrirernrieeeireeienirenes .1,013,439 .968,061

31418A  F2 9 [FN MA1084 3.50 06/01/2032...........ccervverreerireiierirrirniieiiseienes 09/13/2017........ Payment on Intercompany BalancCe..............ccciiiiiiiiniiiininns [ s | s 110,510 .105,483

31418A SN 9 |FN MA1424 3.50 04/01/2033.........ocovomvmrerieriereeneererieeseses e 09/13/2017........ Payment on INtercompany BalanCe.............cvuiuiiiriiiirieieiseieiesissesesie e sisssesis | coessesiesssseessessses e essenies | eresesiess e 264,297 | oo 252,209

31419D  NW 7 |FNCIAE3104 PT 3.50 09/01/2025.........cocvveevmiieieriernririeerisiissins 12/19/2017........ Intercompany Sale....... ...58,140

45201Y N2 9 |IL HSG DEV AUTH A 3.125 02/01/2047........... 01/25/2017........ CITIGROUP.........ccouvunec. .2,000,000 ,000,000

45203L  CL 5 |ILHSG DEV AUTH A 4.05 03/01/2059..........coovvererrmrerieeririnns 02/03/2017........ JEFFERIES & CO....iiiiiiici ettt | esbssesent bbbttt nienines | cesesiaees 21,000,000 | cooverereerieinee 1,000,000 | ..coocvrreeireriereiineines

54627D  BX 8 | LOUISIANA ST HSG CORP 2.875 11/01/2038.........c0oermririririeinnieiesississsesssissssssessssiessessenes 04/18/2017........ JP MORGAN SECURITIES INC.....cooririrriisireierisieiesse s esse s ssessssesessssenes .2,000,000 ..2,000,000

57419R 89 7 |MD DEPT HSG CMNTY G 3.35 09/15/2034..........oovrireriniireriiiseineiesiseiessesissisesesssessssssessesissenes 07/27/2017........ BANC OF AMERICA SECURITIES .2,000,000 ..2,000,000

59465H  UA 2 |MIHOSP FIN AUTH F-52.40 11/15/2047........... 02/23/2017........ JP MORGAN SECURITIES INC.....coorvuiirrirniieierissieiesie s essssenes .1,000,000

60416Q GQ 1 |MN HSGFIN AGY A 2.93 03/01/2047 02/10/2017........ | RBC CAPITAL MARKETS........ovutireiiiiriirsiieisisssessesssisessesssssssssessessssssesssssssssessssssssssssessnes | sesssssessossssssesssessesssssessossssssesssessnssns | sssesssessessesssssessssssssssessns 500,000

60416S WD 8 |MN HSG FIN AGY E 4.00 01/01/2048.................... 12/05/2017 RBC CAPITAL MARKETS .1,075,470

60637B  PZ 7 |MO HSG DEV COMM D 4.00 05/01/2047..........coovvvemreririirineiieninerienes 12/01/2017 GEORGE K BAUM & COMPANY...... .1,071,180

647200 5U 4 |NEW MEXICO MTGE A-2 2.98 08/01/2038 05/03/2017........ | RBC CAPITAL MARKETS .2,000,000

658207  TX 3 |NC HSG FIN 38-B 3.85 07/01/2037 .........covoriiirieririiiseissiisiiesiesissississsisssisssienes 05/17/2017 RBC CAPITAL MARKETS .1,000,000

658207  TZ 8 |NC HSG FIN 38-B 4.00 07/01/2047 .......oovvoirreiniierreireieeisriesise s sessiessssesssseeenes 05/17/2017 RBC CAPITAL MARKETS .1,086,240 .

658909 MA 1 |ND HSG FIN AGY A 4.00 07/01/2047..... 04/05/2017........ | RBC CAPITAL MARKETS .1,080,380 ,000,000

658909  PF 7 |ND HSG FIN AGY F 4.00 07/01/2048...........cccovreerimriiririirineiiieninenienes 12/01/2017........ RBC CAPITAL MARKETS .1,073,160 ..1,000,000

67756Q UZ 8 |OHHSG FIN AGY B 4.50 03/01/2047........covverrerererireeeinrierinereeienienes 03/14/2017........ GEORGE K BAUM & COMPANY...... .1,086,720 ..1,000,000

686087 VE 4 |ORHSG & CMNTY A 4.00 07/01/2047........vvvvveiernivrrinrinnns 05/03/2017........ JP MORGAN SECURITIES INC.....cooivuirrirniieierisieiesie s essssnes .2,167,500 ..2,000,000

708796 4R 5 |PAHSG FIN AGY 122 4.00 10/01/2046.............. 01/11/2017........ RBC CAPITAL MARKETS.......cooiiiiiiietisieeieieissiese st ssesssnsses | soesssesssssssessssnssssssessessssssesssssnssenses | cereenines 2,127,620 | o 2,000,000 |...ooovrevvireriirirninnes

762217 KB 4 |RIHSG & MTG 4-B 3.80 10/01/2037........uvvvrerreierrieiieieierssiesesinsine 11/30/2017........ JP MORGAN SECURITIES INC.....coouriurirriiriiiiierissiseesieiesses e sssses .1,000,000 ..1,000,000

83756C QK 4 |SD HSG DEV REF B 3.70 11/01/2036.......c.cvvvvverrrveirnnieinrinsieninnes 05/16/2017........ CITIGROUP.....oovvrirriersirierssisiesiss s sseen .1,000,000 ..1,000,000

880461 ER 5 |TNHSGDEV AGY 2C 3.55 07/01/2039............. 03/22/12017........ RBC CAPITAL MARKETS........cooviiieeieireiisiceietieesesie st ssessenses | ssessessessstesessesssssesssessessss e sssnsessensns | onisesssssnesesssessesssessessnsssenenn 958,750 | .vovverreerieieeeieriria 1,000,000 | ..o 8,481

880461  NL 8 | TN HSG FIN AGY 4.00 07/01/2042........ccoveiririrrirniierniisciesississssiesssssesesissens 02/23/2017........ RBC CAPITAL MARKETS 1,077,270 ..1,000,000

880461 NP 9 | TN HSG FIN AGY 2A 4.00 01/01/2042.........covvmrererreirerernrreenerceiseienes 05/18/2017........ CITIGROUP.......ccoovvvrnnee .1,084,100 ..1,000,000
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880461 PS 1 | TN HSG FIN AGY B2 3.70 07/01/2036. 05/18/2017........ CITIGROUP.....oviiirirertinieteis e .1,000,000

88275F  PA 1 | TX ST DEPT OF HSG & CMNTY C 3.10 9/1/47 ... 06/08/2017........ RAMIREZ AND COMPANY .....ovvrirmiiriirerisissssssessssiesssssssesessssssssssssse s ssessessssssssssessesssenes .1,000,000

896221 AD 0 | TRIMBLE CNTY KY A 3.75 06/01/2033 05/18/2017........ JP MORGAN SECURITIES INC.....coovvuiiiirriniiiireriseisesesieriseiesessssisessessesssessessssesessssenes. | eessesssessesssssessesssssssssessesssssessesnnsons | sooessnnenes .1,000,000

924190 MD 0 |VTHSGFIN AGY A4.00 11/01/2047.......vvvvvvrirereiniinns 03/09/2017........ RAYMOND JAMES & ASSOCIATES........ocvuietieriirieieieiiseisesisis s essessssssesiesnns. | oestssisssstssesssssssses s ssss e ssssiessenias | esisessesssssessessssssessesssssenens 532,880

92812V MA 1 [VAHSG DEV AUTH A 3.125 11/25/2039........ouovurieeeirieneieieisieiseeseseie e 05/24/2017........ WELLS FARGO BROKERAGE SERVICES 2,000,000 | coovvorrerrereneiienennennn2,000,000 | e 2,083
93978T ZD 4 |WAHSG FIN COMMN 3N 3.60 12/01/2037........c.cvuriruriiereririisiiesieresiseeesiseissssesesssseessssssesenens 12/13/2017........ RBC CAPITAL MARKETS......c.oviiiiierinnieeesseiesissiceeenenenes 1,750,000 | oo 1,750,000 | e
97689Q EF 9 |WISCONSIN ST HSG D 3.30 09/01/2036............... 03/09/2017........ RBC CAPITAL MARKETS......cooituiiurirniseiisiesiesis s s essssssssessssssssss e sssssssesssssssnsans | oessssssssssssessssssssessssssessssssessasssessossas | sasssessosssssesssessossessessnssonson 918,680 | ...vceireecrecee 1,000,000 | .cooveieereieieniecee 1,192
97712D  E2 8 |WIHLTH & EDU FACS 3.375 08/15/2035 11/30/2017........ JP MORGAN SECURITIES INC.....oouvvuiirireriiieiresieiresesierissisessesisiesssesssssessesssssessenenes. | oesssssessesssnssesssessnssssssessssssssesssessnnsnes | sesessesssessnsssssessssssssessessns 970,730 ....1,000,000

98322Q MK 0 | WY CMNTY DEV HSG 3.45 12/01/2032.......c0uiuiiiiiiinisiiisisssssesssssee st 04/26/2017........ BANC OF AMERICA SECURITIES.......ooiiiiiiiitiieniiiinsssisensssessesersssssessssssesensssnssssssessssssnns | onssssssessssssessessssssensssssssssssenssnssssenses | seesensnees .1,000,000 | .. ....1,000,000

3199999. Total - Bonds - U.S. Special Revenue and Special A 1L OO SO O OO PP P PTOR ST OT OOy P PP PRRRRN 50,226,215 | oo 49,046,737 | .o 32,939

Bonds - Industrial and Mi:

000366  AA 2 | AASET 2017-1A A ABS SNR 3.967 05/16/2042...........cooovvvireririeinrinerieiinesiesississiessessiesesesens 05/25/2017........ GOLDMAN SACHS.......ouvirriiiiariastisesii it sb st | stbesesbse st as bbb nssniias | sosnesnsseness et 999,995 | ... 1,000,000 | ....ooovrivirnieiniinnines
000823  AA 2 |ABPCI 2017-1A A1 CLO SSNR FLT 07/20/2029....... 06/02/2017........ NATIXIS ..o .2,000,000 ....2,000,000

00085U  AA 9 | ABPCI 2017-2A A1A CLO SSNR FLT 01/20/30........ccvrmrverireireriiineiesieissiessesssseeessssissssssnses [ 12/20/2017........ NATIXIS ..ot .1,000,000 ....1,000,000

00085U  AJ 0 |ABPCI 2017-2A A1B CLO SSNR 3.8 01/20/30.........ceuururrirerinnieiniisieniserssiseeesssisssesesssseeniees [ 12/20/2017........ NATIXIS ... .1,000,000 ....1,000,000

00191L  AS 1 |ARES 2013-3A B2R CLO MEZ 3.65 10/17/2024...........oveeveiiierninienrieissineseresiseeesissienienesis 03/16/2017........ BANC OF AMERICA SECURITIES .1,000,000 ....1,000,000

00206R  DP 4 |AT&T INC 3.80 03/01/2024........ccovveuireeririrreriirinsiierienerirenes 01/31/2017........ CITIGROUP......coouiiiirie it bbbt | Shbesb sttt s | etbeee bbbt 999,360

00206R  ER 9 | AT&T INC 4.10 02/15/28..........ccoemrererrriniiernrirereiieseerinennes 12/01/2017 Exchanged 00206RAZ2. ......766,360

01749P AU 2 |ALLEG 2015-1A B2R CLO MEZ 3.84 07/25/27........cooovemriieiieieisiissiesisissisissssssssiessssisssssssssns C 12/22/2017........ MORGAN STANLEY ...ttt sttt ssssssenss | foesssssssssssessassnssesseessessssssessasssessessas | esssessossssssesssesssssessesssssonson 500,000
02665W  BP 5 | AMERICAN HONDA F MTN 2.90 02/16/2024.......... 02/13/2017........ JP MORGAN SECURITIES INC......coviriiiiriieirerissiriesie i ssseesesssnenes .1,490,595

037833  CG 3 | APPLE INC 3.00 02/09/2024............crvvereriirirmiisierinerssissiesissisese s ssssssseenes 02/02/2017........ GOLDMAN SACHS.......cooviritieieineiessiessiesesissen .2,998,680

037833  CU 2 | APPLE INC 2.85 05/11/2024..........cccovvureririnirierirerineeiseissiesiessiesisssissssssnens 05/04/2017........ GOLDMAN SACHS.......oovirriiriieiiieriessieniesissiissienes .2,997,150

04685A 2B 6 | ATHENE GLOBAL FUNDING 4.00 01/25/2022..........cevveureviirriinrirerissieeiessessssessisersssesessesssesenene 01/18/2017 DEUTSCHE BANK.......couiiirieireiieenieeersenieeenienes .1,999,380

05352N  AA 0 |AVNT 2017-A A ABS SSNR 2.41 03/15/2021........ 04/26/2017........ JP MORGAN SECURITIES INC.....cooririrriiniseirerissisiesieissssise st ssssssessessssisessssanes .1,999,899

05377R  CQ 5 |AESOP 2017-1A A ABS SSNR 3.07 09/20/23....... 03/08/2017........ BANC OF AMERICA SECURITIES........coooiiieiieisicetetetetete st sssesssss e sessaens | sessesessssssesssssesessssssesssesesssssesassssesens | soesesiesens 1,484,763 ....1,485,000

05579H  AE 2 | BNZ INTL FUNDING/LONDON 2.90 02/21/2022.........ccvurivriiniieineireriesisinsierssieessisesesiesesnis [ 02/13/2017........ MORGAN STANLEY ...ttt | £oentebeessste sttt bbb en s | etbsessesb s st 998,240 ....1,000,000

05584A  AA 8 |HGVGI 2017-1A A ABS SNR 2.94 05/25/2029..........c0ermmrreimirisirerisisesssiessssesssesssssssssessssssssenes 04/04/2017........ BANC OF AMERICA SECURITIES.......ocviiieieciiciciciesie et sssesssssesesssssssssssennssns | sestssesssssesssssasesssssssssssssessssssssssesssens | oooesesessssssissssssossssssesnsessssnen 499,873

05616M  AG 1 |BABSN 2015-2A COMB CLO MEZ 07/20/2027 10/20/2017 Exchange 05616MAGT...... .1,393,798

05682Q  AE 6 |BCC 2017-1A A2 CLO SNR FLT 07/20/30........00ermriiermrieiririerissiseresseisssssesssssessesssssssssssssssas 06/13/2017........ CITIGROUP......otiritse ittt | ersssses s s b s st b s bbb nntes | ebbseisesteessns s s bbb 500,000

07330N  AQ 8 |BRANCH BKG & TR 5YR 2.625 01/15/2022 01/23/2017........ MORGAN STANLEY ...ttt seses | soesssesssssnsssessss s s st essessensas | enssessessanesessesssssessesssesenenn 999,310

07384M  S7 8 | BSARM 2004-5 2A SEQ SNR FLT 07/25/2034. 01/27/2017........ CS FIRST BOSTON......couituiiuiiutiriistierisessesssessisessssis st sssss st bees | esssssessesbs s st bbbt ssessnntes | erbessesssssessssssesssssssssssnssnd 667,975

08179C  AE 1 |BSP 2017-11A A2A CLO MEZ FLT 04/15/2029.........ccitumirinirieriereresississssiesiesesesssesessssssssens 03/27/2017........ JP MORGAN SECURITIES INC......ocvuuiiirrirririeiiiensiiesiesesesississsseessessssessessssssssssnns | stiesssessssssssssssssssesssessssssssssssssssesssnns | oesssessssesssesssessssssssessensssnens 400,000

08179C  AG 6 |BSP 2017-11A A2B CLO MEZ 3.89 04/15/2029..........ccomrueuririrerieiinieerieissiesesississeesissienisesssis 03/27/2017........ JP MORGAN SECURITIES INC.....cooieuiirireriiiiirerinsiseiesiesiesiseiessssisesssessesiesssssssssesssssenes. | eevsssssessesssesessesssssnsssessesssssesssessessnns | sooesensenes .1,000,000 | ..

08180K AR 1 |BSP 2014-VA B1R CLO MEZ FLT 10/20/2026...........cccomrvriririrerisieernsisisnssessessssseesssessssssssssas 02/23/2017........ DEUTSCHE BANK ..ottt sttt enses | frenssssessasssessasssssesssessessssssessassestensas | asssessosssnssesssesssssessessnnssensod 440,000 | oo 440,000 | .oovoereriieeieis
095560 AW 8 | BHILL 2013-1A C1R CLO MEZ FLT 01/15/2026.........coevevererierreireierineiererissisesesisesssseesiesinsenes 02/10/2017........ MORGAN STANLEY ...t .1,000,000 ....1,000,000

09626Q AQ 0 |BLUEM 2014-2A B2R CLO MEZ 3.14 07/20/26...........ooorivererieririreiseieieiseisiesississssiesssseensnes 06/26/2017........ JP MORGAN SECURITIES INC.....cooriuiirrirniieierisisiesie st ensessanes .1,000,000 ....1,000,000

11134L  AE 9 |BROADCOM CRP / FIN 3.625 01/15/2024........ 01/11/2017........ CS FIRST BOSTON......ouviuiiuiiiireiiiinisesiesises ittt ss s sssnes | esssisessessnasess b asss st ssesssnsens | sessessessesinssssssessssssssseesenssns 998,960 1,000,000

12479R  AD 9 |CAUTO 2017-1A A1 ABS SNR 3.87 04/15/2047........cccvoerereiererirereniesesnseseee s esiesesesseesaees 03/30/2017........ CS FIRST BOSTON.......ouctuiiuiiuiiriiiitesesiersees et ess st bsens | ebbesesessesb s es bbb entes | etbsessesteseess et nies 139,959 | .. ...140,000

12480V AG 0 | CBAM 2017-1A B CLO MEZ FLT 07/20/30.......00uueerrererrirersnsisisessseeseesssssssssssesesssssessssssssssssenes 06/08/2017........ CITIGROUP......o ittt | oessasssessesb s en bbb sessnntns | sesessanines 1,000,000 | .o 1,000,000 | ..ovverieerciriirieienns
12528A AL 9 | CFIP 2013-1A AR CLO SSNR FLT 04/20/29.........cooooreeireeeiniieisereinsissieeseisese s issssssessessesssenseens 04/11/2017........ WELLS FARGO BROKERAGE SERVICES........cociirieiiiiierireienieeesissiesisenssessseessssisens | revsesesessesssssessesssssssssessssssssesssesssnsnes | sosessessessessnsesessnsssessessessns 900,000 ...900,000

12669F V8 3 | CWHL 2004-HYB4 3A SEQ SNR FLT 09/20/2034............ovueverriririniieeniiseissiessersssssessssissssnenes 01/27/2017........ CS FIRST BOSTON......ccouiiuiiiuiiiiiiiiis i | chisesssess s tas bbb | ntbassbs s 633,566 ..632,590

12673P  AH 8 | CAINC 3.60 08/15/2022..........ocevvirrereireririciereseieeiessie e 03/15/2017........ JP MORGAN SECURITIES INC......coviriiiiriiisiiresieiriesie s sississsesssssessesssssesssssanes. | oevsssssessessnssesssesssssssssessssnssesssessnnsens | sessesessessnssnsssesssssnssssnssns 499,550 500,000

13875E AN 4 | CANYC 2014-2A AJ CLO SNR FLT 04/15/29........covvuriemiriiieniiciirireiesinsen 04/07/2017........ JP MORGAN SECURITIES INC.....cooivuiiiiriiiiieerinsiseesiessssies s esss s essessssssesssssenes. | oersstssessssisesesssessssssssessesssssessssssnssnns | suoessssenes .1,000,000 ....1,000,000

143150 AE 9 |CGMS 2017-2A A2A CLO MEZ FLT 07/20/37....cvvuevevireirerisirseieissisisessssisssesssssssssssessssessessanes 05/18/2017........ CITIGROUP.....oovvrirriersirierssisiesiss s sseen .1,300,000 1,300,000

14315J AN 9 |CGMS 2017-2A A2B CLO MEZ 3.90 07/20/31 05/18/2017 CITIGROUP. .1,000,000 1,000,000

15136W  AX 2 | CECLO 2013-20A B2R CLO MEZ FLT 01/25/26....... 04/17/2017........ BANC OF AMERICA SECURITIES .1,000,000 ....1,000,000
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15673G  AA 6 |CERB 2017-2A A1 CLO SSNR FLT 07/15/29........ccmviierirereriniererineissineieseseseesissisessesssessenesenes 05/17/2017........ WELLS FARGO BROKERAGE SERVICES .1,000,000
166764 BN 9 | CHEVRON CORP 2.498 03/03/2022..........cevuerrrieererisisernsierssssessessssesessssenes 02/28/2017........ BANC OF AMERICA SECURITIES .2,000,000
166764 BT 6 | CHEVRON CORP 2.895 03/03/2024............oooeremriiererieireineierisniresiesissesensennenes 02/28/2017........ BARCLAYS CAPITAL.....ooviireriiiiereeiseiseie et ssssesessessssssssse s sssssssssessssisessenss. | soesssessssssssessesanssesssessessssssessssnssnnsse | rerserenes .2,455,000
233851  CS 1 |DAIMLER FINANCE 2.85 01/06/2022............coovueeernriiriririierineiersnenees 05/02/2017........ CITIGROUP......o ettt | etbebses bbbttt nsnines | ceresianes 2,324,270 21,715
25755T  AG 5 |DPABS 2017-1A A2Il ABS SNR 3.082 07/47.......... 06/12/2017........ GUGGENHEIM CAPITAL MARKET ...ttt ssesessssissssssssssssessessnsss | soemssessssssssessssnssssssessessssssessssssssnsse | oeveerees .2,000,000
263534  CL 1 |DUPONT EI NEMOURS 2.20 05/01/2020............cccomvvecvrrerene 04/27/2017........ CS FIRST BOSTON......coutuuiuiiiireiiiierissie ittt siebsens | esistesestessesssessessesi st sebe st nsanines | cesessanes .3,016,678
28851Q°  AA 1 |ECLO 2017-1A A CLO SSNR FLT O7/15/27.....couviieieierineierisiseinsiessecsssiessssisssesssssssssessssssenes 05/17/2017........ CITIGROUP......o ittt sttt | esbsssentesbnss bbbt nsansnes | ceressanes .2,000,000 | oo 2,000,000 | ...oooereerriiriirieiencins
28852E  AA 7 |ECLO 2017-2A A CLO SSNR FLT 02/15/2029.........covurrvrernrirerinrisiernieeessniesierssiseeesisessesssenensens 12/18/2017........ CITIGROUP.....o ittt | essteses s s st neanins | cesessanes .2,000,000 ....2,000,000
34961P  AE 0 |FCBSL 2017-2A B2 CLO MEZ 3.95 07/11/2030. 12/18/2017........ MITSUBISHL. ...ttt entnns | shesisessess st en bbb nnsenine | oersesines .1,500,000 ....1,500,000
36242D FS 7 |GSR 2004-11 2A1 SEQ SNR FLT 09/25/2034............ 01/27/2017........ CS FIRST BOSTON......ociuiiuiiiiriiiinisesie st sssens | essesssessessesssessesssssssssesssssnssesssessnnsens | sossessessessnssesssessssssssssssnssnd 649,440
37254B  AA 8 | GENPACT LUX SARL 3.70 04/01/2022. 03/21/2017........ WELLS FARGO BROKERAGE SERVICES........coociiieiiiiieriienieietissiesisesessssseesissisens | cersetesessesisssessesssssssssessnsssssessesssssnes | stssessessessessnsssesssssessssessses 499,885
38172X  AG 4 |GOCAP 2013-16A A1R CLO SSNR FLT 07/25/29.. 06/23/2017........ WELLS FARGO BROKERAGE SERVICES.........cciiiiiiiieiieriieisiaisessiessessssssssises | sriesisesssssessssssssiesssesessssssssssssssesssnns | oessesssssesssesssessssssssessensssnens 250,000
38172X  AJ 8 | GOCAP 2013-16A A2R CLO SNR FLT 07/25/29........ccovviirrriniierieineiseieeseseeiesssisesssesessenesenes 06/23/2017........ WELLS FARGO BROKERAGE SERVICES........cooieieeeeeeeeieieeetsessessessesessssessessssssssssessns | sesessssssssssssssssssssssssssssssssssssssssssssssns | sosssessesssosssssssssssssssasssssssans 700,000
38174V AA 9 | GOCAP 2017-34A A1 CLO SSNR FLT 03/08/29........ccevureririieriieinrieresisseesiseissssessssssesensssenes 02/16/2017........ INATIXIS ..o | stbb bbb | b 300,000
38175  AA 5 |GOCAP 2013-17A A1R CLO SSNR FLT 10/25/30.. 08/07/2017........ Greensledge Capital Market bRt b ettt tes | etesee s et s ettt nas | eeesenrensen ettt ne s 500,000
38175L  AC 6 | GOCAP 2014-18A BR CLO MEZ FLT 10/25/2029... 09/29/2017........ WELLS FARGO BROKERAGE SERVICES........coociiiiriiiiiierieienieiesissiesisesessssssesissisens | cerestesessesssssessesssssssssessssssssesssesssssnes | sessessessessnssnsssessnsssesssssessnd 600,000
390556 AL 2 | GRTLK 2014-1A AR CLO SSNR FLT 10/15/2029.........ccocmruemerieririerinissiiesieriesesssisssiseseesssenens 10/06/2017........ CITIGROUP......coouiiiririe it bbbt | Shbest sttt | bbbt s 440,000
40139L  AD 5 | GUARDIAN LIFE 2.50 05/08/2022...........cccoveerermrierrrinrirerinsireeresissiesiescesenenenes 05/03/2017 DEUTSCHE BANK....... 2,446,913
40537Y  AJ 2 |HLA2013-2A C CLO MEZ FLT 08/01/2025........... 02/10/2017........ NOMURA SECURITIES INTL.....coutiriiuiiiirrirerissieisesssssssesessssssssessssssssessessssssessessssssssssesss | resssssssssssesssssssessessssssssessasssessessas | sasssessosssssesssesssssessesssssonsed 498,750
40538C AU 4 |HLA2014-1A B2R CLO MEZ 3.4109 04/18/26....... 06/16/2017........ MIZUHO SEC USA.....oiiiitiiiieicerie st snsssnses. | soesssessnsssssesssssnssssssesssssesssessssannsennse | oeveesines .1,000,000
41161P  EZ 2 |HVMLT 2004-5 3A SEQ SNR FLT 06/19/2034....... 01/27/2017........ CS FIRST BOSTON.......ouituituiiuiireiisiiatesestsessess ettt bens | ebbetbs s s st es bbbt bbb entes | etbsetsesb bbbt 505,384
42806D AH 2 |HERTZ 2015-3A A ABS SSNR 2.67 09/25/2021.. 03/15/2017........ CS FIRST BOSTON......couiiuiiumiirrirresieissisesiesssssssessssessssss s ess s sssssssssessesssessssens | sooessensssnesssensssesnsssssssesssenssnssssssssnnes | eveseeeons .1,977,500
42806D BC 2 |HERTZ 2016-4A A ABS SSNR 2.65 07/25/2022.. 05/16/2017. CS FIRST BOSTON......couvuuiuiiiireiiiistesesiessss ettt ss s ss s bsens | essesssessesssasess b sss s s sse st ssenssntes | eessessessessessnsssessssssensesaesses 976,563
43283A  AA 3 |HGVT 2017-AA A ABS SNR 2.66 12/27/2028......... 02/22/2017........ DEUTSCHE BANK ...ttt ettt esses | frenssessessasssessessnss st s st ssassestensns | sesssessesssnssesssessnssessessnssenson 999,861
44891A  AM 9 | HYUNDAI CAPITAL AMERICA 3.10 04/05/2022..........ccovoeeeeerereeneeneniseneerenseseenenseeeeessesssseseeseenees 03/29/2017........ BANC OF AMERICA SECURITIES.........cuitiiieirrereicireieiseeeereseeeessesssesssessesessssessessssssessssses | ressssessesssssssesssssessssassesssssesssssessssanss | seseesessesssssessssassesssssessssssesso 499,470 500,000 | ..covvrrieirreierenieenes
44929F  AQ 5 |ICG 2014-3A A1BR CLO SSNR 2.97 01/25/27 BT 04/27/2017........ CITIGROUP......o ittt | erbtbses bbbt nisnins | ceiesiaees .1,000,000 21,000,000 | ..o 3,189
451102  BG 1 |ICAHN ENTERPRISES 6.25 02/01/2022..........c.ccocvorvernnene 12/01/2017........ JEFFERIES & €Ottt sssesens | shisestsesssss bbbt ntns | esieessisesssenesensssn s 618,000
46617Y AP 8 | JFIN 2015-1A A2R CLO SSNR 2.817 03/15/26....... 12/01/2017 JEFFERIES & CO. .2,000,000
46617Y AT 0 |JFIN 2015-1A B2R CLO MEZ 3.591 03/15/26.........ocmvvermeirerisisisieinssiessssisissesesssissssessesssenes 12/01/2017........ JEFFERIES & CO .1,000,000
466190  AB 5 | JFIN 2017-1A AF CLO SSNR 3.603 04/24/29.........c.covuermrriierirerneiriiesseeesise e sessesesseenenes 01/27/2017........ JEFFERIES & CO....ii ettt nines | esssssessesssnssessessesssssenssesasssesssessanines | cesessenes .2,000,000
46627M  CY 1 |JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36......... 04/06/2017........ AMHERST SECURITIES CORP........coiiiiiiiieiieiisisesierssssesessssisessssssssssessssiessesssssass. | aoiesssssesssssssssssessssssssessssssssssssessnsss | siossesssssesssssnsssssessassessses 211,335
46849L  SS 1 | JACKSON NATL LIFE 3.25 01/30/2024..........ccoorverieirieiiienierissesssieseiiessiesiesssssessssee s sesenes 01/24/2017........ CS FIRST BOSTON......coutiiuiiumrirrirresieissisesiesssesssessssesssss st esessssssssssessesssessssens | sooessessssnesssensssesnsssssssesssessssessssssnnes | eveseseons .1,998,500
478160 CD 4 | JOHNSON & JOHNSON 2.25 03/03/2022...........ccureverenierrierinniieerissiessesisessesssessessssesessesssesenens 02/28/2017........ JP MORGAN SECURITIES INC.....coouivuierireriiinrierineiseiesieriesieessiseisenssessssiessssssssessnesenss. | oesessesessnssssssssssessesssesesssssssssessessassnes | conssees .1,396,192 s
48274L  AG 6 |KVK 2014-1A A2R CLO SSNR 3.00 05/15/2026..........ccoevuremmiereririrnnisisisssiersnsisssessssssssessssssenes 02/10/2017........ GOLDMAN SACHS.......couiieireriisisssieissie s esssbsss bbb entsses | ssesssessesssssessosssssasssessassssssesssssnsenses | sersessnes 1,000,000 | oo 1,000,000 | .cooveievrreieieinieceei 1,631
48274T  AK 0 |KVK 2015-1A BR CLO MEZ FLT 05/20/2027............. 05/10/2017........ GOLDMAN SACHS.......cooiiieirieieeieeie sttt sssntenes | ssesssessessstssesseesasssessessessesesesssenasnsennse | rereerenes .1,000,000
532457  BQ 0 |ELILILLY & CO 2.35 05/15/2022.........cccmrurrererierneicierississsserssssiesssiessessssssssenes 05/04/2017........ JP MORGAN SECURITIES INC.....coivuiriirriiiseiresieisesssiesisssessessse s ssssessssesssssssssssesnns. | resssesessssssssssssessesssssessssssssessessansnes | soinssees .3,050,387
54303P AQ 8 |LONGF 2013-1A ARR CLO SSNR FLT 04/15/29 04/07/2017........ CITIGROUP.....oiie st | esseses st sb st b bbbt es | eesseesess e st 970,000
543190 AB 8 |LTRAN 2015-1A A2 ABS SSNR 4.06 01/15/45.......... 01/19/2017........ CS FIRST BOSTON.......outtuiiuiiuiiriiniitesesisers ettt ess st bsens | ebsesesessesb s st bbbt sentes | etbsessesteseess et 476,719
55280H AL 1 |MCFCL 2014-1A AR CLO SSNR FLT 10/20/2029..........ccocvurmiinrirerieiniinsiensssiessessssissssessssssssenes 09/26/2017........ WELLS FARGO BROKERAGE SERVICES........cciiiiiiiiinirnieissieissisissssessssssssesssssnns | sessssesessessssssssesssssssssesssssssssssessasses | sensenes .2,000,000
55818Y  BE 0 |MDPK2015-17AB1R CLO MEZ FLT 07/21/2030.........cccivuereiererirereenieierinsesseresissiesssessesssneensnes 05/23/2017........ MORGAN STANLEY ...ttt | soenisessessstssesssssessssssessesissssesssensnnsnnnes | ressesines .1,000,000
59020U TC 9 |MLCC 2005-A A2 SEQ SNR FLT 03/25/2030..........c0mruermiereriirreinsiersssiesserississsesssessssesesssenes 05/02/2017........ BANC OF AMERICA SECURITIES.......coiioiieiieiiieiiiesieieieiseseietsssssse s sssssssessessesssssssessssses | essessessesssssssessesssssssessesssssssessessesssanse | sesessessessesssssssessessssssssssassesss 402,769
59801W  AC 0 |MIDO 2017-7A A2 CLO SNR FLT 07/15/2029.........ccovvmeviiireriniiiriniiieiseireesesesissesesiseissessesse s 06/02/2017........ GOLDMAN SACHS.......cooiiiiiiieiieiseie st | coenssessessssssess e bsss e ssnsennee | cevienines .1,000,000
61748H AW 1 | MSM 2004-5AR 4A SEQ SNR FLT 07/25/2034........ 01/27/2017........ CS FIRST BOSTON......ottuiiuiiuieriiniiatesestessess sttt bens | erbtbsess st s st bbbt sentes | etbsetses bbbt 533,828
62946U AL 4 |NRART 2017-T1 AT1 ABS SSNR 3.2143 02/51......... 02/01/2017........ BARCLAYS CAPITAL. .....ctvvrirriiieiresisisesssis st sbssss st ssss st s sssasssssesss | esssssssssssessssssssessosssesssssessasssnssessas | asssessossnssesssessassessessnssenson 999,995
631707  AJ 5 |NCC 2017-1A A1B CLO SSNR 3.2781 10/15/29.......coeveerereririrreiniierinsiesinsissisesesisesissesessesssesenene 07/26/2017 NATIXIS ..t .1,000,000
637432  NL 5 |NATLRURAL UTIL COOP 2.95 02/07/2024......... 01/31/2017........ MITSUBISHI ...t sbiens | stibeesbiess bbb | sbinisnsbss bbb 998,050 ....1,000,000
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640270  AS 3 |NGCLO 2014-1A AFR CLO SSNR 3.00 08/28/26...........ccruverenrererirerreineierisrierinennes 02/08/2017........ JEFFERIES & CO .2,000,000
640270 AW 4 |NGCLO 2014-1A BR CLO MEZ FLT 08/28/26.......... 02/08/2017........ JEFFERIES & CO .1,000,000
654740 AV 1 |NISSAN MOTOR ACCEPT 2.80 01/13/2022.........cccovvvrrerreirirniisniniisciineeas 01/10/2017........ BANC OF AMERICA SECURITIES........cocveceeeeeeeieeeeeectesseceseeesssesss e sessssassssssssssssssssssssans | evsesssssssassssssssssssssssssssssssssssssssssssannss | soseessens .1,998,800
66859Q  AF 2 | WOODS 2014-12A BR CLO MEZ FLT 09/15/2025...........ccoiiiirniieirerieiisineississeseeesiseessssssnas 02/23/2017........ GOLDMAN SACHS.......ccoieirieitietie ettt ettt sttt ssa st et nsanss | £essessessssassessessesesansessebsssnsessessesnsante | sebessessessessnsssassessnssnssssassenss 500,000
67091C  AS 1 |NXTC 2014-1A B1R CLO MEZ FLT 04/23/2026..........c.ccorvvrrerrririirerriiieineieissies e 06/23/2017........ WELLS FARGO BROKERAGE SERVICES..........ccoiuiieeeieeeieiereece s sesssssssasssesensns | svessssssssssssssssessssssssssssssssssssssssesans | orserenes .1,000,000
67091R AP 4 | OCP 2015-8A A2BR CLO MEZ 3.434 04/17/27...... 10/16/2017........ CS FIRST BOSTON......outtuituiiuiireiiiintesesiersees st ess sttt bsens | ebbetesessesb s st bbbt sentes | eebsessentes st et 500,000
67097L  AB 2 |OCP 2017-13A A1B CLO SNR FLT 07/15/30.......... 06/16/2017........ INATIXIS ..ot | £renb bt s et s bbbt | enbien sttt 995,500 | ..ovvvrernrrrerrireiriinienenn 1,000,000 | i
67097L  AF 3 |OCP 2017-13A A2B CLO MEZ 3.7982 07/30.......... 06/16/2017........ INATIXIS .ottt | chenesessess e st enee | erienines .1,000,000 ....1,000,000
67103Q  AY 3 | OFSBS 2013-5A A2FR CLO MEZ 3.415 04/25..........coviiireririeiineisnieesissi s ssssienses 01/25/2017........ NOMURA SECURITIES INTL. ..ottt sssssssesssssesssssssssssssssssssssenss | sesssessesssssessssnssssssessessssssessssssssenses | reresees .1,250,000 ....1,250,000
67103Q BC 0 | OFSBS 2013-5A A3FR CLO MEZ 4.311 04/25.........coviieieiiriiveiseieeee e 01/25/2017........ NOMURA SECURITIES INTL....outiuiiriiiiiierisiireee s ssssssessesssssensenss | soesssesssssssssessssnesessesssssssssesssssssssesses | ovesessossonsssssessnssessessnssesson 500,000
67104C  AB 3 | OAKC 2013-8A B CLO MEZ FLT 04/20/2025...... 01/24/2017........ SANDLER & O'NEIL PARTNERS........ouciuiiiiitireiieiisiseiesissees s siessesssessesiesesissssessees. | oeseetesessesissssessesssssssssessssssssesssesssnsnes | stsessessessessnsssessnsssessesensses 500,200
67107F  AQ 0 |OZLM 2014-8A A1BR CLO SSNR 2.74 10/17/26....... 05/16/2017........ BANC OF AMERICA SECURITIES.......coovoieiieieeieieisce st ssssssssesessans | evsssssssssessesssssssssesssssssssessesssssssssnss | sosssessas .1,000,000
67107K AR 7 |OCP 2014-7A A1BR CLO SSNR 2.66 10/20/26....... 09/15/2017........ INATIXIS ot | coenesesses et enee | erienires .1,000,000
67107K AT 3 |OCP 2014-7A A2BR CLO MEZ 3.29 10/20/2026............covrerireriernnicirerissesessesssssesssiessssssessssenes 09/15/2017........ INATIXIS ..t | stbb bbb | b 500,000
67108L  AQ 6 |OZLM 2014-6A A2BR CLO MEZ 3.61 04/17/26 01/06/2017........ MORGAN STANLEY ...ttt ssenes | soenisessessssssesssessss e ssessssesesssesnssennes | ceveesines .1,000,000
67389Y  AF 2 | OAKCL 2015-1A COMB CLO MEZ 0 10/20/2027....... 12/27/2017........ EXChANGE B73BIYAF2........ocouiiiiirieeicie ittt | coettsenie sttt | erienines .1,892,700
67590A BB 7 |OCT14 2012-1A A1BR CLO SSNR FLT 07/15/29.......cvumirieririeririniriesieessesesseissisessesssenisenens 05/09/2017........ CITIGROUP......coouiiiirie it bbbt | Shbesb sttt s | etbeee bbbt 985,000
67590 AS 2 |0OCT18 2013-1A A2BR CLO MEZ 3.45 12/16/24..... 02/21/2017 NOMURA SECURITIES INTL.......ccorvverireree .2,000,000
68268H AA 4 | OMFIT 2016-3A A ABS SSNR 3.83 06/18/2031........ 01/24/2017........ BANC OF AMERICA SECURITIES.......c.ovoieieiiieiiisiie sttt sesssessesssssns | evsessssssessessessssssesssssessssessessssssssssense | sossssssas .1,010,000
713448 DT 2 | PEPSICO INC 2.25 05/02/2022..........cccovvrvrernrireieinrierinnnes 04/27/2017........ JP MORGAN SECURITIES INC......coviriiiiriieirerissiriesie i ssseesesssnenes .3,902,102 3,910,000
71424#  AA 3 | PERMIAN HOLDCO 2 14.00 10/15/2021............... 03/31/2017........ Capitalized Interest 2,512 2,512
71424#  AA 3 |PERMIAN HOLDCO 2 14.00 10/15/2021.... 06/30/2017........ Capitalized Interest 2,600 2,600
71424#  AA 3 | PERMIAN HOLDCO 2 14.00 10/15/2021 09/30/2017. Capitalized Interest, 2,691 2,691
71424#  AA 3 | PERMIAN HOLDCO 2 14.00 10/15/2021.... 12/31/2017........ Capitalized Interest.........covvrvrvrrvriviricirnenenns 2,785 | o 2,785
714244 ZZ 6 | PERMIAN DD 14.00 10/15/2021........ocovviirreiiirerniireeerneseiseneessireneesineenes 11/10/2017........ Private PIACEMENL...........coeiiriiceicce et enesssnies | cestseresssneesssssssenssensssessenssnsessenis | rensensenesensennnssnsenennseneen 28,001 | ovirerierinein 28,051
714244 ZZ 6 | PERMIAN DD 14.00 10/15/2021........ccovviririeiriireiniicirerisesensieissieseesissin 12/31/2017........ Capitalized Interest.........cocoervrrrrvrnirrcineinenns
75620R  AC 6 |RCTTE 2015-1A CLO SUB 0.00 10/20/27.........cvveuervmiririrriiinineiie i sissssessesesseees 10/20/2017........ EXChanged 75620RAE2...........c.ccuiiiiiiiiiieiisisiie st essenss | coesssbsss st ss bbbt | eneiesi e 249,449
78012K  ZG 5 |ROYAL BK CANADA MTN 2.75 02/01/2022...... 01/25/2017 RBC CAPITAL MARKETS......c.eviiieirierinieeerineiesisesceeenenenes .1,999,540
78410T  AA 4 |SCFET 2017-1A A ABS SSNR 3.77 01/20/2023.........ccervrrerrrieirerieisnisisssssssiesssissssssssssessnenes 02/15/2017........ CS FIRST BOSTON.......cviiirirrierniseirerisisesesssssssssssesssssessesssenes .1,499,683
81881L AN 7 | SHACK 2014-6A B2R CLO MEZ 3.46 07/17/26.........cccovurerriierireeirereeireeiseieeesiseiseseseseseensees 04/07/2017........ MORGAN STANLEY ...ttt sss st senes | soesssesssssssssessssnes st s sess e esssessensas | entsessessenesessesssssessessnesenenn 500,000
81881V AU 9 | SHACK 2014-5A B2R3 CLO MEZ 3.50 05/07/26...... 04/26/2017........ MORGAN STANLEY ...ttt sinss | stibessbis bbb | sbisisnssess bbb 500,000
82620K AS 2 |SIEMENS FINANCIAL 3.125 03/16/2024.............. 03/07/2017........ DEUTSCHE BANK ...ttt | soesisesssssssssessssssss s essssssssisssnses | cesseniies .1,997,880
82652K  AA 2 | SRFC 2017-1A A ABS SNR 2.91 03/20/34.........coovvmererireriniiniinierssieee et ssseeneees 03/13/2017........ CS FIRST BOSTON......ottuiiuiiuiireiiniitesesisessess st esss s sttt bens | ebbesesessess s st bbb sentes | etbsessesies st st 999,932
832248  AY 4 |SMITHFIELD FOODS 3.35 02/01/2022 01/25/2017........ MORGAN STANLEY ...ttt sssss st sss s sssessssssssssssesss | ssessnessessssssessosssssasssessassssssesssssssssonsss | sersesees 1,997,440 | oo 2,000,000 | ..o
83405A  AA 2 |SCLP 2017-1 A ABS SSNR 3.28 01/26/2026...........c..cverevirrrernrierineieeseiissessesesisessessessesesseesseenenes 01/20/2017........ DEUTSCHE BANK ...ttt sssssenses | soenisesssssssesssesanssssssessessssssesssessnnsensss | sereesenes .1,399,880 ...1,400,000 | oo
85022W  AA 2 | SCFT 2016-AA A ABS SSNR 3.05 04/25/2029.......... 05/11/2017........ BANC OF AMERICA SECURITIES........cooiiiiiiiiciisieierissessiesssissssssssssssessssssssessssssnns | sossessesssssesssssssssssessessssssesssssnssnsses | rersesies 2,148,328 2,136,311 | s 3,801
85816B CQ 1 |STCR 2015-1ABR CLO MEZ FLT 05/22/2029.........cccoveerurieinrieiiiiriesieisesseeesessiesseessssssesenes 05/12/2017........ MIZUHO SEC USA......oiiiiiiiiiceeie st snsssenes. | soesssessesssssesssssnssssssessessesssessssnnsennse | cereenines .1,000,000 1,000,000
87240P  AA 9 |TCP 2017-1A A1 CLO SSNR FLT 08/20/2029...... 08/01/2017........ INATIXIS ..t | Hhettren st n ettt | erienines .2,000,000 2,000,000
872487  AB 1 |TICP 2017-7A AJ CLO SNR FLT 07/15/29............. 06/12/2017........ BANC OF AMERICA SECURITIES........oooiiiitieriiinnieiesississiesssisssssssssssssesssssssssesssssnns | sresssessesssssessssssssasssessossssssesssssssssonsss | sorsenees 1,000,000 | .o 1,000,000 | ..ovverieerciriirieienns
881561 VY 7 |TMTS 2005-12AL AF4 MEZ SEQ 5.385 07/36.........ccrvrerenrereriiiieineierinsieiserissisesesiessesesessesissenes 03/08/2017........ AMHERST SECURITIES CORP........ooiiiiireiirierieiitiesiseriesiseeesissesesssessssssseessssisessessessens. | cosessstssessessessasesessessssssesssesssssssssessnses | steessesssssesssssnssesssessasssessnes 240,441 247,718
882508 BB 9 | TEXAS INSTRUMENTS INC 2.625 05/15/2024..... 04/27/2017........ MORGAN STANLEY ...ttt ssianies | sobisissssss s sss s ssssssns | ensiaenes 2,604,814 2,625,000
88432M  AC 8 |WINDR 2017-1A B CLO MEZ FLT 04/18/2029..... 02/02/2017........ MORGAN STANLEY ...ttt sessenes | coesssessessssssesssessss e ssessesesesssesanssnnes | ceveenines .1,000,000 ....1,000,000
88606W  AA 0 | TBOLT 2017-A A ABS SSNR 4.212 05/17/2032.......ccovvurereriierniireiesirerssissierississiessessssiesissisen 04/25/2017........ BANC OF AMERICA SECURITIES.......o oottt ssssssessessessssssessssses | esssssessssssssssessssssssssessessssssessessessssanss | sesessessessesssssssessessssssssssassennn 999,958 ....1,000,000
89531F  AE 7 |TREST 2017-1A A2 CLO MEZ FLT 07/25/29........ 06/14/2017........ INATIXIS ..ottt bbbt | £rente bt s b s bbbttt | enbien sttt 500,000
89690E  AF 4 | TRMF 2017-1A A1 ABS SNR 2.709 08/15/2047 ... 07/21/2017 CS FIRST BOSTON.. bbb | Sebei bbb | feeb s 999,986
904764  AX 5 |UNILEVER CAPITAL CORP 2.60 05/05/2024......... 05/02/2017........ MORGAN STANLEY........ 4,009,784
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913017  CN 7 |UNITED TECH CORP 2.80 05/04/2024 05/01/2017........ CITIGROUP. s 4,520,578 4,530,000 | ..cooverevreriiierinis
92257L  AB 6 |VCC 2017-1 AFX ABS SSNR 3.00 05/25/2047.......... 05/08/2017........ CITIGROUP. bbb bbbttt ebes | Shetbena bbbttt entens | detbetb et ns 991,384 991,649 | i 3,333
92329X AM 0 |VENTR 2014-16A A2RF CLO MEZ 3.403 04/26...... 03/27/2017........ RBC CAPITAL MARKETS.........cotieierireireiseieieisisesseseesesssseeseesseesesssesessssessesssssesssssssesssssssesss | esseesesnessssessesssssesnsssesnsssssessesessssnnse | seseeneen .1,000,000 +.1,000,000 | .o
92343V DW 1 |VERIZON COMM INC 3.125 03/16/2022 s 03/13/2017........ BANC OF AMERICA SECURITIES.......o oottt sssssssssessessssssessssses | essessessssssssssessssssssssessessssssessessesnsanss | sesessessessessmssssessessssssssssassennn 994,870 21,000,000 | ..oooiiiiiiniiiniis
92915Q  AE 3 |VOYA 2017-3A A1B CLO SNR FLT 07/20/30............ 06/13/2017........ CITIGROUP.....otitiittise sttt | esstesesses bbb sienias | cesessenes .1,000,000 1,000,000 | ..ooovvvrrerrrininens
94945P  AA 3 | WLKRG 2017-AA A ABS SNR 2.82 06/15/33........cooivueririreriirieieierisseseiesissisesssie s sesenene 06/15/2017........ BANC OF AMERICA SECURITIES........couiiiitieiitieeineisiintissiesissiesse s sissessssesssessens | soessesssssstesessesssssesssessesssssessssssessesins | esssessssssssesssessnssessesssssenens 999,899 | .. 1,000,000 | .ooverevrririrciinirns
94945P  AA 3 |WLKRG 2017-AA A ABS SNR 2.82 06/15/33........c0uiuerieireriiisirsierississiesssssssssssesssssessesssssenens 07/20/2017........ BANC OF AMERICA SECURITIES........coiiiiieeriiinsieiesissessiesssissssssssssssesssssssssesssssnns | sesssessesssssessssssssssssessossssssasssssnssonsss | sersereies 1,709,485 | s 1,710,019 | oo 1,340
95058X  AA 6 | WEN 2015-1A A2l ABS SNR 3.371 06/15/2045...........covvereierniieriniieiseieisrissiseeeniseesssenenis 01/11/2017........ GUGGENHEIM CAPITAL MARKET ...ttt ssssssessessssssssesssssssses | soesssessssssesessssssssessessessssssesssssssssessas | orssessessersssssessnssessessnssessnd 493,701 493,750 | oo 1,479
95168Q AR 1 |WSTC 2013-1A A2BR CLO MEZ 3.393 11/07/25......cccviririreiiirerinsieensisissiessssiessesieessssenes 04/28/2017........ NOMURA SECURITIES INTL. ..ottt sssssssesssssesssssssssssssssssssssenss | sesssessesssssessssnssssssessessssssessssssssenses | reresees .1,000,000 21,000,000 | .o
95168W AR 8 |WSTC 2014-2A A1BR CLO SSNR 2.724 01/27......ooiieriirriieeicienieiesiesisse e 10/24/2017........ NOMURA SECURITIES INTL.....coutviiiriiiniiiieriiiniserssiseeesie s sessesssssesssssessssnssenss. | soesssesssssssessssnssssssessesssnssessssnssonsss | cereerees .1,000,000 1,000,000 | ..o
960330 AA 8 |WESTR 2017-1A A ABS SSNR 3.05 12/20/2030.........covvereerereerrenieeirereiseeesieeseiesseisesssessessesssesnenes 03/30/2017........ AMHERST SECURITIES CORP........coiiiiiriicierieiireesiseresisssesissisesssesss s seessssssessesssessess | cosessstesessessessssesesssssstesesssessessssssessnses | stosssesssssessnsssnssesssessesesessnes 499,395 | .. +.500,000 | oo
98886M  AC 8 | ZAIS1 2014-1A A2 CLO MEZ FLT 04/15/2026..........cccovvrrrrnrinrererinsisisssiessssiessessesissssesssssssssessenes 01/13/2017........ BINP PARIBAS........ooiiitiiieii ittt bttt | atbisesbse st s as bbb | serenes bt 999,500 | .o 1,000,000 | ..o 160
98886Y AR 9 [ ZAIS2 2014-2A A1BR CLO SSNR 2.92 07/26..........ovueereeeerririeneneeeineineieiseeiseeseseessssesesseeeesssssseens 04/10/2017........ GOLDMAN SACHS........ceeeeeeeeeteeee et ses s s ssas s ss s sssssessssssssssssssssanes | sevsessssssassesssssssssssasssesasssssessssnsssannse | seessssen .1,000,000 +.1,000,000 | .o
98954R  AK 6 |ZIGG 2014-1A B2R CLO MEZ 3.88 04/17/2029........ 04/12/2017........ BANC OF AMERICA SECURITIES.......c.ooiieiieiiieiriieie sttt sssssssssessesessssssessssses | evsesssssssassessessssssesssssessssessesssssssssense | sesessssns .1,000,000 21,000,000 |..ooovriiiniirciis
P48877  AD 9 | SEACO 2014-1X A1 ABS SNR 3.19 07/17/2029 12/20/2017........ CS FIRST BOSTON......ciiiiuiiiiserssiisissss st sns st sns st enssnssens | oosssnssessensenssenssesssnssnssensenssnssenssssssnssns | snsssssensosmsssssnsonssssssnssnssnssan 653,373 658,333 ....583
3899999. Total - BONAS - INAUSEHAI GNA MISCEIANEOUS..............o.cveviecteiiecteieicteieicete ettt et e et eveeetetess tevasuesessssetesessesesassesesesssaeses s sseesessesesessssseessesetetsessesansesesesssseses e sesesesseseses e seees e setesessesesessesetessssetesans et et s sntetessesesessssetebanessesansnse  absesetessssesasamsssesessssesasssesassnsesesansssens | ereres .164,485,682 6,869
8399997, TOtal - BONGS - Pt 3.t h 08+ e8E e EEE R R f R E SRS E LR e fenb ettt .216,794,520 100,586
8399998. Total - Bonds - Summary Item from Part 5 .5,867,149
8399999, TOIAI = BONGS. ...tttk h 68848 E 848 EE 8 E e E e EeE 88 eh e EeEEeE e eheeEeeEeeE e eEeE Lo EeeE L eeR oL E RS E oL oL EeE L E L E R e E e E L EeLE R 8 E oL £ E R ELEeE oL E 8 E L h oL e LE e E L EeE e E L E L LEEeE e E LS feE e h e f e E b b E ek en e h e eEieteh ettt er bttt enes | erebnes .222,661,669

Common Stocks -

ial and Mi:

10922N 10 3 |BRIGHTHOUSE FINANCIAL INC-WL......ouiimririierieiieeireeissseiieeisesesseeseeenas 08/07/2017........ SPIN Off 5ITEBRI0B. ...ttt ssssenias | coessssssesss st eees s 818.000 XXX e
19625W 10 4 | COLONY NORTHSTAR INC-CLASS A......ccvvomiiirierierineiesisisesiesiieninenes 01/11/2017........ EXChanged 19624R10B...........c..evumrermririieeiieeiiesi st 41,056.000 XXX e
19625W 10 4 | COLONY NORTHSTAR INC-CLASS A......covommriirmerinrineeresiseisessesssenssenes 03/28/2017 FRIEDMAN BILLINGS RAMSEY .......ooiiimrireeririnirierieesineesesssseisessssssessenes ..3,817.000 XXX

29278N 10 3 |ENERGY TRANSFER PARTNERS LP 04/28/2017........ Stock MErger 29273RT09... ..ot sssnsnes | evsesssssessesssssessessssssenees 54,000.000 XXX
29278N 10 3 |ENERGY TRANSFER PARTNERS LP 08/18/2017........ ISIGROUP........tieaiiaeiierierisees ittt sesssninnns | cvssessaes ..5,000.000 XXX e
29278N 10 3 |ENERGY TRANSFER PARTNERS LP 08/21/2017........ ISI GROUP... OO OO OO OO OPPPTOPEPPIUUPURPOOPRURRY (SRR ..1,450.000 XXX e
38741L 10 7 | GRANITE POINT MORTGAGE TRUST 11/02/2017........ SPIN Off G0T87BT0T......euriieeireirriiriesiiei st 17,721.000 . XXX e
46187TW 10 7 |INVITATION HOMES INC......oouiirmiiriireiiniiiesieeineesssissisessesss s ssesssssssssssenes 11/16/2017 Stock Merger 85572F 105 ..4,842.000 ..112,286 XXX

58503F 10 6 [MEDLEY CAPITAL CORP........ccovvrrireriiisirnieissieiessssiensenines 10/19/2017........ CORNERSTONE MACRO.......couimiiiiieiisiesssisissssssssssseessssssssesssssssssssessssssessessssssensons | sonssseses L1185.000 | e 6,841 XXX e
D18190 89 8 | DEUTSCHE BANK AG-REGISTERED......c.iiuuiiiiiiiimsirisssnssssssssssssnssessssessssssssnssens s ssnsssesssseans D 03/30/2017........ EXChaNGed DIT7B9565...........oeveriieivisiiesiiessessi s ssssssss st esssssssssssnns | cvsesssaens ..4,215.000 XXX

9099999. Total - COMMON StOCKS - INAUSHTIAI BNA MISCEIANEOUS.............cv.eveiveiiieiiseieie ittt ettt ettt ste e et et sessees | ebsesssessessessssessessessessasessessesassessesseesesessessesses et esseesessesensessesseseesesses et s s essessee et eesessebsee e s eeses et et entesses s sesessessebssensessessetensensesns | absessssestessessssnsan .2,567,832 XXX

9799997, Total - COMMON SEOCKS = PAT 3.tttk 8L E 0L EEE L E LR EE L EEE L E £ EEE LR E £ L0 E bk h bbb ehbemb bbbttt | cisniiens .2,567,832 XXX

9799998. Total - CommON StOCKS = SUMMATY IHEM fIOM P 5..........ouie ettt sttt ettt se st et eesesnies | fetsesssessesseesesaesessesassseseeses et aeseeseeseeseseeseeseEaeeseEeeseeseEseeeeseeseeeeeeseeseEseEaeeeeseEseEseteeEeeteEseE et eeseEseE et eeEeeseeeEseteesee e b aeEeeseeset et antentetns | 4esetsntastessessessssassessnsansensessesnsansentesnns | sessssseas .1,080,813 XXX

9799999, TOLAI = COMMON STOCKS.........covovveeeveiereieeeeeeesieseeseeeesseeeve s etes s eeses e easseesasseseesessassesesesesssssssesesesasssssesesessans  etovesssssaseseaesaassesasesasssaessesssessessssasasesassssssss e esaseseessee et sesesesss s e s senees s e s e sasssesetn s et es e s e s aaesssesenessassesesetansassnssassasssnsntans  auveossassssassasessasssssssessssnsesasessssnnsane | ceorisans .3,648,645 XXX

9899999,  Total - Preferred aNd COMMON SHOCKS. .. ... . ruieietuuiieiireissteiers st ses s ees s st ens s ees st ser e seE e e88eeE e oEE e eEE R0 E o8 £EE SRR £EEEEf £ E S8 £0E S8 EE 108 EE 4L HEE 080 SRR E L Ef£EE S0 E SRR E R nee fedbenesenteesen et sen ettt senssnies | enssnises .3,648,645 XXX

9999999. Total - Bonds, Preferred AN COMIMON SEOCKS..........c.iueiiiiiieiieiiieisiieiie ettt ssesse st sss st s s sssssessesse febsssssessessessssassessessessesessesseseesessebees et es s st e b e s e s s s s s E a8 enE b se s s a8 e s e S 1o b e S e a8 e b s s e s a8 e s b st b s E s b b ee b b s b se s s s st et s s b s s et s s essebns | eesessnsantessessssssessessesensessessesnsensansesans | snsnes .226,310,314 XXX 105,326
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Annual Statement for the year 2017 ofthe N@tional Interstate Insurance Company

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

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.JA.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
36241L  S7 2 |GNJO PL 783242 PT 3.00 02/15/2026 .| 12/15/2017. | MBS Paydown...........cccewwwwvssesevrvvnvessnnc | 106,844 | .......... 106,844 | ........ 112,528 | woovveee. 109,203 | covvvecevecceenns | eeerrreeecns(846) | oo (846) | ...... 106,844 02/15/2026.
38373A D9 4 | GNR 2009-69 PV PAC 4.00 08/20/2039.. .. 12/20/2017. | MBS Paydown.. 13,117 L3117 13,674 45 | ... 13,117 08/20/2039.
38375C 6N 5 [GNR2012-116 PG PAC 2.00 10/20/2040.... .. 12/20/2017. | MBS Paydown 199,717 ..101,362 (584) | ...... 99,717 10/20/2040.
38375G 2G5 |GNR 2012-102 DN SEQ 1.50 09/20/2040..... .. [ 12/120/2017. | MBS Paydown...........cooevvvevvvvemviivsnniiaen | 453216 | 153216 | 153121 | 153410 | oo BOV B (:10) ) o 153,216 09/20/2040.
38376E  VJ 1 |GNR 2009-110 AB SEQ 4.00 04/16/2039.... .. 12/16/2017. | MBS Paydown corr(55) [ oo 62,803 04/16/2039.
38376X L5 0 |GNR2010-31 AP PAC 4.00 08/20/38.. .. | 12/20/2017. | MBS Paydown (1,197) | ....... 199,932 08/20/2038.
38377E NN 0 |GNR 2010-42 NH PAC 4.00 04/20/39.. .. [ 12/20/2017. | MBS Paydown..........coocvvesmmevvossnssniiissne | o T | 17,114 (KT40] 117,114 04/20/2039.
38377K  FN 5 |GNR 2010-115 NW PAC 3.50 01/20/38... .. [ 12/20/2017. | MBS Paydown..........cccccovvvemmvvvvissmmnicinens | L 4167.095 | . 1,167,095 | .....1,244.916 | oo AATAATE | oo | oo B A43) | | e (95 N N R 1,167,095 01/20/2038.
38377L ZD 3 |GNR 2010-127 NH PAC 3.00 02/20/39.... .. [ 12/20/2017. | MBS Paydown..........coccvvemsmmvvessssserisssne | L 203,505 | 203,505 (362) | ....... 203,505 02/20/2039.
38378T AF 7 |GNR 2013-71 GA PAC 2.50 07/20/2041.. .| 1212012017 | MBS Paydown 196,449 (126)] ... 96,449 07/20/2041.
38379X KD 1 |GNR2016-83 AP 3.00 10/20/2045 .| 12/20/2017. | MBS Paydown.. 158,535 . 2586 |.... 158,535 10/20/2045.
742651 DE 9 | PRIVATE EXPT FDG X 5.45 09/15/2017. [+ [ OABI20T7. | MUY oo | 1,660,000 | .. 1,660,000 | ......1,976,276 | ..cc...... 1,695,258 | cocvvvrvrerrrcns | oo (35,258) (35,258) | ovvvvrrrcrernis | wevssien 1,660,000 09/15/2017.
742651 DK 5 |PRIVATE EXPT FDG CC 2.25 12/15/2017............ o | 1211512017, [ MBHUFIY. .o | 800,000 | ......... 800,000 (158) ] ....... 800,000 | eeevvererereeee oo | eoevrrenesn0 [ oo 18,000 | 12/15/2017.
912828 HA 1 |U.S. TREASURY NOTES 4.75 08/15/2017........... .. | 08/15/2017. | Maturity. 70,000 ...70,000 (1,037) 70,000 3,325 | 08/15/2017.
0599999. Total - Bonds - U.S. GOVEIMMENL......coomiiisinnisissinmisissnssssssmnissiiss s | 4,908,328 908,328 ..(41,855) ..4908328 | .0 |0 | 0 | 151,695 XXX
Bonds - U.S. States, Territories and Possessions
419787 DU 7 |HAWAII STATE SER DO 5.00 08/01/2017........... 0810172017, [Maturity oo | | 500,000 | ... 500,000 (2,228 ] ..... 500,000 | covovreeersns | oo | corersiireensnO | o 25,000 | 08/01/2017.
939748 VC 3 |WAST-REF-R-A 5.00 01/01/2020........................ .| 02123/2017. | Call @ 100.00.....vvcveveccervvcrvveeessssssiii | 1,000,000 | ...... 1,000,000 A,011,190 | 11,000,000 [ oo | eeveeeeeeeesesesenees | eesessssssssssnens | eerseesesseseeeeeee () P 1,000,000 | .oooeeeecececeiee o | v [ s 32,222 | 01/01/2020.
1799999. Total - Bonds - U.S. States, TEMONIES & POSSESSIONS............cuuuuiviviiivins woimimiiiiiiiiiiisiiisisisisisisisssssissssssssssssssssssssssssssssssssssssssssssssssssnsnenes | 1,500,000 | ....... 1,500,000 | ...... 1,539,115 | oo 1,502,224 | oo 0] e (2,224) | oo 0 [ (2,224) | ccooovrerrrnd (I I 1,500,000 |.ooorvver0 e 0 s 57,222 XXX
Bonds - U.S. Political Subdivisions of States
365604 QL 4 |GARDNER MAS5.00 11/01/2017 o [ TO2017 MBI | 250,000 | .......... 250,000 | ......... 273,025 | oo 250,000 | ooooveveeeeereeee | coveeeeeeeeeeesii | e 0 ... 250,000 | eovvvveeeereeeee | oo | cervereneeesn0) [ e 12,500 | 11/01/2017.
494890 WW 2 |KING CNTY SD #210 4.25 12/01/2021.... - [ 1200172017, Call @ 100.00....oessvvvesveesvenssvessseens | 1,000,000 | ....... 1,000,000 1,065,500 (31,083) | coocvoccceenrer | cereei, 1,000,000 | ..ooooovveeeereeee | covevecreeeeenns | oo [ 42,500 | 12/01/2021.
567423 KJ 6 |MARICOPA USD #89 B 5.00 07/01/2019............. - [ 0710172017 Call @ 100.00....oovovevsversveesvmsiees | 250,000 | ......... 250,000 ....269,505 (1,386) | ...... PIOK LT R N BN | B B 12,500 | 07/01/2019.
602245 UN 0 |MILWAUKEE WIBABS TXB C 4.20 10/01/2017.... | .. | 10/01/2017. | Maturity.........cco.ovvveeemrememriemrvemsiianns | ] 500,000 | .......... 500,000 | ......... 500,000 | ..ovooovenenn. 500,003 | ..ooorrrrrrrinnns B)] e 500,000 | .ovovveververenes | eerervrereniees | eeeeeerereneenna0 [ e 21,000 | 10/01/2017.
604280 CD 7 |MINOCQUA WISD 1TXB 5.40 03/01/2025.......... ..103/01/2017. | Sinking Fund Redemption. 55000 | . 55000 56,100 55733 (733)] ....... 55,000 03/01/2025.
718814 XR 2 |PHOENIXAZ VAR PURP A 5.00 07/01/2019....... .| 07/01/2017. | Call @ 100.00.....ovccvvcevvesvrssimssess | | 900,000 | ......... 900,000 | ......... 995,822 (25,543) | ..... 900,000 07/01/2019.
800722 FM 7 |SANGAMON & CHRISTIAN CTY 5.00 12/15/18.... | ... | 12/15/2017. | Call @ 100.00.....c.covvrsrsvmsesvsvieies | | 190,000 | oo 190,000 ..193.353 (1,812)]....... 190,000 12/15/2018.
2499999, Total - Bonds - U.S. Political SUbIVISIONS O StAES........ccvvvsivvsivnsiis svvmsisvssisssissssssssisssssssssssssssssssssssssssssssssssssssssss || 3,145,000 | ... 3,145,000 | .......3,353,305 [GUEKI)) I— [ 3,145,000 XXX
Bonds - U.S. Special R and Special A t
18610R AD 6 | CLEVE-CUYAHOGA 6.625 2/15/2021................. [ 02/15/2017. Sinking Fund Redemption.....c.ovrvr | | 100,000 | oo 100,000 | oo 100400 | oo 100,042 | o @] 100,000 02115/2021.
196479 TZ 2 |COHSG SF PR IAAS5.0011/01/2028 .. | 05/01/2017. | Sinking Fund Redemption...........ccccocoeee | 25,000 25,000 27,074 | ....... 26,177 (885) | ....... 25,000 11/01/2028.
196479 TZ 2 |COHSG SF PR IAAS5.0011/01/2028 .. [ 11/09/2017. | Partial Call @100.00.........cooovvvverrvviieens | 25,000 25,000 27,074 | ....... 26,177 (1,218) | ....... 25,000 11/01/2028.
19647P BA 0 |CO ST HSG FIN AUTH MF | 3.20 02/01/2044....... .| 12/01/2017. | MBS Paydown.......cccocoovvvcvvsvmvmiinen | | 198,004 | ........ 198,004 | ... 198,004 | oo 198,008 [ oo . 0o 198,004 02/01/2044.
20774W G9 6 |CT HSG FIN 4.00 11/15/2040.. .| 12121/2017. | Partial Call @100.00....oc.cccovcrviee | | 300,000 B ). (5,993) | ... 300,000 11/15/2040.
207758 N8 5 |CT STHSG FIN AUTH B-2 4.00 11/15/2032 .| 12/2112017. | Partial Call @100.00......cccovvvvovevees | L 135,000 135,000 : 933)| .. (5,933)]...... 135,000 11/15/2032.
30769Q AA 8 | FARMER MAC GTD 5.125 04/19/2017 o | 4972017 | MBI | 3,620,000 | .. 3,620,000 | ... 3,928,638 | .......... 3,635,438 | .ovvvocvveesis | oo (15,438) | covvcvveeres | orrrsn (15,438) | covccvverereions | v 3,620,000 04/19/2017.
3128M1  CK 3 |FGCI G11974 PT 5.50 05/01/2021 .. 12/15/2017. | MBS Paydown.. 24,408 )| .. (69) ] v 24,408 05/01/2021.
3128MB DN 4 [FGCI G12609 PT 5.50 04/01/2022.. .| 12/15/2017. | MBS Paydown .24,069 289 |...... 24,069 04/01/2022.
3128MM UM 3 |FG G18587 PT 3.00 02/01/2031 o | [ 12115/2017. | MBS Paydown.....ccccoevmcssviesinens || 256,560 (2,183)|....... 256,560 02/01/2031.
3128P7 5B 5 |FG C91742 PT 3.50 01/01/2034.........cocccccemrcee.. .| 12/15/2017. | MBS Paydown........cccccowcevecommvcsvicimeeneees | 333,313 (430) | ...... 333,313 01/01/2034.
3128P7 7L 1 |FG C91799 3.50 11/01/2034.........covvvvvrrrrirrirens .. [ 12/15/2017. | MBS Paydown..........cocevvemmsmvveesmmmnsninsas | 302,155 3,110 | ....... 302,155 11/01/2034.
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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 | in B./A.C.V. Change in | 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
3128P7 Q6 3 |FG CO1377 4.50 06/01/203T s 1271572017 | MBS Paydown..cooovsre | | 367,050 | ........367.050 | ......396,873 | oo 396,594 | oo | (9,593) | . (9,593)...... KA1 0 FOTSTSTE FOTOITN IO | B SO 7,591 | 06/01/2031.
3128P7 QN 6 |FGTW PL C91361 4 03/01/31 .. [ 12/15/2017. | MBS Paydown..........ccoccovveemmvvvvvvsmmnnrcenns | 201,298 | .e0eei201,298 | oo 215,011 | oo [ e | evieeeen (3,333) | .. (3,333) | ....... 201,298 03/01/2031.
3128P7 W5 8 |FG C91568 PT 3.00 10/01/2032.. .| 12115/2017. | MBS Paydown........co.oovovvmvcsnnn | [ 235,362 1175 [, 235,362 10/01/2032.
3128P7 XX 6 |FG C91594 3.00 01/01/2033 | 12115/2017. | MBS Paydown.......c...ooovcovvvcsvmvenens | [ 217,855 ) B 3011 | 217,855 01/01/2033.
3128PV  BS 8 |FG J15449 PT 4.00 05/01/2026... .. [ 12/15/2017. | MBS Paydown.........c..coevvvvevvvvenviissiiianns | 188,295 | .......... 188,295 | .......... 200,887 (1,403) | ....... 188,295 05/01/2026.
31294L 6V 0 |FGCIE02684 PT 4.50 03/01/25... | 12115/2017. | MBS PaYdOWN....o.covcovrcvrecsvrrrcnres | 88749 | . 88.749 93,020 (821) [ 88,749 03/01/2025.
313204 H3 6 FG G30949 PT 3.50 08/01/2036 - [ 12/15/2017. | MBS PaydOWN.....occccvsvesvvsvvssvesene | 353,409 | ..o 353,409 | ..oo..o 372,405 TCRTCEE:) ) S 353,409 08/01/2036.
31331V ZB 5 |FED FARM CREDIT 5.625 05/10/201 <[ 0511072017 | MAUIIY....ooeeeereeeseesseeen | 1,000,000 | ....... 1,000,000 1,165,650 | ..ccc.....1,009,465 | ..oooovvvvvrrecccies | coreenn(9,465) | oo [ (9,465) ....1,000,000 05/10/2017.
31331X  4F 6 |FED FARM CREDIT 5.0509/21/2017 o [ 002172017 | MBHUIRY...oeeenssessens | 810,000 | ......... 810,000 | ..........916,442 ..(11,677) 810,000 09/21/2017.
31331X NQ 1 |FED FARM CREDIT 5.30 02/06/2017. .. 1 02/06/2017. | MALUFtY........ooooevecrieeriscisecisssiiaen | 435,000 | .........435,000 | .......... 491,541 | oo 835977 | oo | oo OTT) | o, 977) [ oo 435,000 02/06/2017.
31331X ZB 1 |FED FARM CREDIT 5.05 05/18/2017. - | 05/18/2017. 1,000,000 1,117,316 1,007,626 | oo | eereeeeeT626) | o | oo TEACL:) | T I 1,000,000 05/18/2017.
31331Y HQ 6 |FED FARM CREDIT 4.625 12/15/2017... .| 12/15/2017. .99, ...115,006 101,645 (2,645) | ....... 99,000 12/15/2017.
313370 8Z 2 |FED HOME LN BANK 2.25 09/08/2017.. | 09082017 | MAUIIY....ooreoeeseesseessreeess | 2,998,000 | ...... 2,998,000 2,906,133 2,987,446 | oo | 10000 10.558 | i | e 10,554 | .oovvveereresscci | oo 2,998,000 09/08/2017.
3133EE  FR 6 |FED FARM CREDIT 2.48 12/22/2021.................. - [12122/2017. | Call @ 100.00.....ccccoovvcvvcvrivciiiiis | | 365,000 | ........ 365,000 | .........365,000 365,000 12/22/2021.
3133EF KM 8 |FED FARM CREDIT 0.71 10/20/2017. o[ 1012012017 | MAHUIIY.....oreceeveeeoveeesemeeeesscieneeses | 2,700,000 | ... 2,700,000 | ... 2,695,275 2,700,000 10/20/2017.
3133EF L6 2 |FFCB-CALL02/17 0.98 12/14/2017 .| 02115/2017. 1,120,000 | .......1,120,000 12/114/2017.
3133EF TR 8 |FFCB-CALLO5/17 2.45 12/21/2022 .| 05/125/2017. | Call @ 100.00.....ccosvcsvsvmiviiiiens | | 1,000,000 | ....... 1,000,000 12/21/2022.
3133XL  F8 1 |FED HOME LN BANK 5.625 06/09/2017.... .| 06109/2017. | MatUFity.....oooroocrecrens | | 150,000 150,000 150,000 06/09/2017.
3133XM  CL 3 |FED HOME LN BANK 4.875 09/08/2017.............. . | 09/08/2017. | MBHUFHtY.....vsvoevevrcessresesirisinees | | 470,000 470,000 470,000 0o 22,913 | 09/08/2017.
3133XN 5N 5 |FED HOME LN BANK 5.00 12/08/2017.. | 12/08/2017. | MaLUFHY.....oooovecrissiien || 640,000 | ......... 640,000 640,000 0| 32,000 | 12/08/2017.
3134G8 L4 9 |FREDDIE MAC 0.80 08/25/2017 .| 08/25/2017. | Maturity. 1,750,000 | .....1,750,000 1,750,000 0| .....14,000 | 08/25/2017.
3134G8 M8 9 |FREDDIEMACO 02/26/18 .| 02/26/2017. | Call @ 100.00.....cocooocrr | | 2150000 | ...... 2,150,000 2,150,000 02/26/2018.
313468 MJ 5 |FHLMC-CALL02/17 0000 0.75 02/26/2018.. .| 02/27/2017. | Call @ 100.00... 1,550,000 1,550,000 02/26/2018.
31350A BR 8 |FHLMC VAR M034 CL A 4.15 04/15/2025... .| 11/15/2017. | Partial Call @ 100.00 30,000 30,000 04/15/2025.
31350M EL 3 |FANNIE MAE 0 06/01/17..... .| 06101/2017. [ MatUTiY...o..ooeoorrss || 1,975,000 | . 1,975,000 06/01/2017.
313560 PQ 0 |FANNIE MAE 0.875 10/26/2017 . | 10/26/2017. | Maturity. 1150,000 | ......1,150,000 10/26/2017.
3136A1 N8 4 |FNR2011-114 VA SEQ 3.50 07/25/26. . [ 12125/2017. | MBS Paydown......ccccvvvvvsvcmsssmmsnesn | | 225458 | ......... 225,458 225,458 07/25/2026.
3136A4 VH 9 |FNR 2012-14 HA PAC 2.00 07/25/40... .| 12125/2017. | MBS PaYdOWN....occovcvcrecvrrrcnres | 55002 55,002 54,280 55,002 07/25/2040.
3136A5 BB 1 |FNR 2012-40 PAC 2.00 09/25/40.... .| 12/25/2017. | MBS Paydown.......cccccoovvvovcsvcmvimmmeene || 66,285 | ..o 66285 | ..o 66,595 66,285 09/25/2040.
3136A5 P6 7 |FNR2012-53 PB PAC 2.25 02/25/41... .. | 12/25/2017. | MBS Paydown.. 222218 | ... 222,218 228.190 (531 | ....... 222,218 02/25/2041.
3136A6 4N 1 |FNR2012-72 QE SEQ 3.00 01/25/38 .| 12/25/2017. | MBS Paydown.......ccc.coovcovmvcsvmvsncns | L 302336 | oo 302,336 | o 317.264 (2,373) | . 302,336 01/25/2038.
3136A7 5E 8 |FNR 2012-96 PD PAC 2.00 07/25/2041... .| 12/25/2017. | MBS Paydown.......ccccocvvvvvmvcmsnenc || A7 | oo AT | o 112,647 (130) | . 111,197 07/25/2041.
3136A8 XC 9 |FNR2012-99 AB SEQ 1.75 05/25/2039... .| 12125/2017. | MBS Paydown.......c..coovcmvvvimces| | 131,842 252 | ... 131,842 05/25/2039.
3136AA  MJ 1 |FNR 2012-139 BH PAC 2.00 02/25/2042 .| 12/25/2017. | MBS Paydown.......cccccovvvovvsvmvimminen || 117,328 27 | 117,328 02/25/2042.
3136AA Y7 4 |FNR2012-145 TA PAC 1.25 11/25/2042. .. | 12/25/2017. | MBS Paydown.. 118 | ... 133,355 11/25/2042.
3136AA YL 3 |FNR2012-133 GE PAC 1.50 08/25/2041 .. | 12/25/2017. | MBS Paydown NC)] — 24,733 08/25/2041.
3136AB  H7 1 |FNR2013-5BD SEQ 2.00 03/25/2040 .. | 12/25/2017. | MBS Paydown 59 ... 90,515 03/25/2040.
3136AC A5 0 |FNR 2013-18 PA PAC 2.00 11/25/2041... .| 12/25/2017. | MBS Paydown.......c...ooooovmvcsvsvsncns | L 103,695 (163)]...... 103,695 11/25/2041.
3136AC EK 3 |FNR 2013-10 NE PAC 2.00 01/25/42 .| 12/25/2017. | MBS Paydown.......cc..cooocovvvvvmvmncns | [ 187,454 (325) [ ... 187,454 01/25/2042.
3136AC  JY 8 |FNR2013-17 PC SEQ 2.00 03/25/2039... .| 12/2512017. | MBS Paydown........co..oovoocvonsernn | 38710 (182)] ... 38,710 03/25/2039.
3136AD  2H 1 |FNR 2013-43 XP PAC 1.50 08/25/2041................ [ 12025/2017. | MBS Paydown.........cccccoeeeescccmssvimmeec | 95,004 31| 95,094 08/25/2041.
3136AD P9 4 |FNR 2013-41 AE SEQ SSUP 2.00 07/25/2037...... [ 12125/2017. | MBS Paydown......cccovvvvsrmssmmssinesn | | 236,831 3,032 | ... 236,831 07/25/2037.
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3136AE 6N 2 |FNR2013-74 HA SEQ 3.00 10/25/2037.............. .. [ 12125/2017. 83,622 (482) 83,622 | .ovooevvvrenri | cervvienriiennis | covnnrisnnninesn0 | i 1,326 | 10/25/2037.
3136AE  EZ 6 |FNR2013-53 WG PAC 2.00 06/25/2042.. .. | 12/25/2017. .86,799 335 86,799 | oo | e | ceeerrceenniceenn0 | e, 928 | 06/25/2042.
3136AE  S7 3 |FNR2013-53 WL PAC 1.50 01/25/2042.. .. | 1212512017. 233,029 1,036 233,029 [ .oovvvierviiens [ e | e | s 1,870 | 01/25/2042.
3136AE  Z4 2 |FNR 2013-70 VA PAC 3.00 08/25/2026 . | 12/25/2017. 128,326 B . 847 128,326 0 2,095 | 08/25/2026.
3136AF  NE 0 |FNR2013-75 VG PAC AD 3.25 08/25/2026. o [ 1212572017, MBS PaYdOWN.....cvvsvvessvsessssessssssne | 50,680 | ............ 50,680 | .vvvrrei52,058 | covviciirenrnn 51,695 | oo | o104 |, 1,104 50,680 08/25/2026.
3136AG LA 8 |FNR2013-93 VA SEQ 3.00 01/25/25 .. | 12125/2017. 83444 | ... 83444 701 83,444 01/25/2025.
3136AK  MN 0 |FNR 2014-39 VA SEQ 3.00 08/25/2027 ... .. | 12/25/2017. 119,635 | oo 119,635 5,271 119,635 08/25/2027.
3136AL  YX 3 |FNR2014-81 CA 3.00 03/25/2041... .. | 121252017. 316,738 1,353 316,738 03/25/2041.
3136AR R4 2 |FNR 2016-25 A 3.00 11/25/2042 . | 12/25/2017. 271,805 (3,954) 271,805 11/25/2042.
3136AT CK 8 |FNR 2016-50 BN 3.00 02/25/2046 .. | 12/25/2017. 182,712 | 1 182,712 | 100 190,820 | oo 190,472 | oo, 5,961 182,712 02/25/2046.
3136AT JR 6 |FNR 2016-49 PA PAC 3.00 09/25/45... .. | 12125/2017. 86,002 177 86,092 09/25/2045.
3136AT U8 5 |FNR2016-77 BA PAC 2.50 01/25/2045.. .. | 12/25/2017. 71491 | o 71491 | 73,932 | o 71991 | 2,438 71,491 01/25/2045.
3136AU RZ 6 |FNR2016-92 DA 3.00 02/25/2034. .. | 12125/2017. 154,828 | .........154,828 | ......... 158,239 | ..o 158,196 | oo, (366) 154,828 02/25/2034.
3136AV V9 7 |FNR 2017-22 BE SEQ AD 3.50 08/25/400............ . | 12/25/2017. 123,578 (1,527) 123,578 08/25/2040.
3136AW JZ 1 |FNR2017-31 QA PAC 3.50 11/25/45.. .. | 12/25/2017. 940 49,417 11/25/2045.
3136FP  MH 7 |FANNIE MAE 2.50 09/29/2017 .. | 09/29/2017. | Maturity............. 785 205,000 09/29/2017.
3136FP  TQ 0 |FANNIE MAE 2.20 10/27/2017.... .. [ 10/27/2017. (121) 15,000 10/27/2017.
3136FP  YB 7 |FANNIE MAE 2.05 05/23/2017.... .. | 05/23/2017. 235,000 130 235,000 05/23/2017.
3136G3 DB 8 |FNMA-CALL03/17 0000 0.75 03/22/2019............ .. | 03/22/2017. 905,000 (0) 905,000 03/22/2019.
3137A1 X9 9 |FHR 3719 LE SEQ 4.00 08/15/2028.... .. | 01/15/2017. 5,922 M) 5,922 08/15/2028.
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20 .| 12115/2017. 204,923 (655) 204,923 11/15/2020.
3137A2 W9 8 |FHR 3752 PD PAC 2.75 09/15/2040.... .. | 12/15/2017. (339) 83,979 09/15/2040.
3137A6 DT 6 |FHR 3815 GD SEQ 4.00 09/15/2025... .. [ 12/15/2017. 141,275 (546) 141,275 09/15/2025.
3137A6 FB 3 |FHR 3809 GA PAC 4.50 10/15/39... .. | 12/15/2017. 374,582 657 374,582 10/15/2039.
3137A9 J7 2 |FHR 3843 GJ PAC 3.50 10/15/39.... .. | 12/15/2017. 55,773 113 55,773 10/15/2039.
3137A9 VR 4 |FHR 3835 BA SEQ 4.00 08/15/2038.... .| 12115/2017. 200,300 (1,647) 200,300 08/15/2038.
3137AE LS 2 |FHR3910JC SEQ 2.00 12/15/2037. .. | 12/15/2017. .(163) 94,929 12/15/2037.
3137AJ  6F 6 |FHR 3955 BG 2.50 02/15/2041 .. | 12/15/2017. 138,494 (356) 138,494 02/15/2041.
3137AJ HW 7 |FHR 3960 YH SEQ 2.00 08/15/2040 .| 12115/2017. 200,426 (639) 200,426 08/15/2040.
3137AP  BF 6 |FHR 4033 ED SEQ 2.50 10/15/36 .. | 12/15/2017. 55.226 ...(55) 55,226 10/15/2036.
3137AP  GN 4 |FHR 4029 NE PAC 2.50 03/15/2041 .. | 12/15/2017. 195 75,921 03/15/2041.
3137AQ ZE 1 |FHR 4059 BC SEQ 2.50 04/15/39... .. | 1215/2017. | MBS Paydown............ccoovswsvevvvvvevecssssssnns | ol 303545 | 393545 | 334061 | 331239 | L (3,039 | (3,039) 323,545 04/15/2039.
3137AR  RT 5 |FHR 4080 DA PAC 2.00 03/15/2041 .. | 12/15/2017. 24 66,208 03/15/2041.
3137AR 76 6 |FHR 4083 CA SEQ 2.00 12/15/2038 .. | 12/15/2017. 1,699 164,931 12/15/2038.
3137AS BZ 6 |FHR 4077 MA2.00 08/15/2040... .. | 12/15/2017. 1,619 302,896 08/15/2040.
3137AS Q8 0 |FHR 4088 PA PAC 3.00 12/15/40 .. | 12/15/2017. (654) 54,807 12/15/2040.
3137AT KB 7 |FHR 4097 GJ 2.50 10/15/2031 .. [ 12/15/2017. | MBS Paydown.........c..coevvvvevvvvennvenniienn | 83031 | 83031 | 85159 | o 71099 | 838 | .(438) 83,031 10/15/2031.
3137AT Q5 4 |FHR 4097 TG SEQ 2.00 05/15/2039.... .. | 12/15/2017. 186,008 1,488 186,008 05/15/2039.
3137AT W5 7 |FHR 4106 EC PAC 1.75 04/15/41.... .. | 12/15/2017. 187,451 29 187,451 04/15/2041.
3137AU ML 0 |FHR 4102 LA PAC 1.75 01/15/2040 o | [ 12/15/2017. | MBS Paydown.........cccocvvvevmmervvevnnenniienns | 30,150 164 30,150 01/15/2040.
3137AU  VJ 5 |FHR4119PAPAC 1.50 09/15/41......ccccooee. .| 12/15/2017. | MBS Paydown..........cccvevevevevevevevevevevevenennn | 128,312 | oo 128,312 | 128,794 | oo, 128,668 | ..eorevrrrrereenns .(50) 128,312 09/15/2041.
3137AU X8 7 |FHR 4123 AE SEQ 2.00 09/15/2039................... .| 12115/2017. | MBS Paydown...........coovvvvevmnmvveosasnnninns | 163,390 | ......... 163,390 | ... 163,951 | covvvvveennne. 163,793 | covvveveerceeenrces | ceverreeeenece(34) | e .(34) 163,390 09/15/2039.
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3137AW VA 0 |[FHR 4145 UC PT 1.50 12/15/2027.......covvverrrreenn. .. [ 12/15/2017. | MBS Paydown 39,232 | . 39.232 39.054 | .. 39,085 83 ..., 39,232 12/15/2027.
3137AY NZ 0 |FHR 4161 TB PAC 2.50 11/15/2039...........c0000.0.... - | 12152017 | MBS Paydown........cccccoveevcvvvsssvcmeenncec | 111,580 | ..o 111,580 | oo 111,885 | oo M1T767 | s ee(59) [ oo 111,580 11/15/2039.
3137AY UE 9 |FHR 4163 YA PAC 2.50 10/15/2041... - | 121512017, MBS Paydown....oooccccveeeveesssvveeesce | 99,081 | coove... 99,081 | .oooo... 101,403 | voovve..n. LTI ToRer (0 — (82)| o 99,081 10/15/2041.
3137B0 DW 1 |FHR 4183 ME 2.00 02/15/2042 .. 12/15/2017. | MBS Paydown... ...80,049 80,789 | ....... 80,772 220 |....... 80,049 02/15/2042.
3137B0 TR 5 |FHR 4186 MC PT 1.50 03/15/2028...........0coovvvevnnee .. | 12/15/2017. | MBS Paydown 606 |....... 117,972 03/15/2028.
3137B4 4F 0 |FHR 4236 WC PAC EXCH 3.00 05/15/42... .. | 12/15/2017. | MBS Paydown... 187 |, 79,734 05/15/2042.
3137B7 3L 1 |FHR 4289 WE SEQ 3.00 08/15/2031 .. | 12/15/2017. | MBS Paydown... (428)]....... 68,686 .0 08/15/2031.
3137B7 WH 8 |FHR 4311 EAPAC 2.00 09/15/43........coccverivrrernne .. | 12/15/2017. | MBS Paydown (3,765) | ....... 113,760 .0 09/15/2043.
3137BA  HX 3 |FHR 4345 AB SEQ 3.00 02/15/40. .. 12/15/2017. | MBS Paydown... nr(30) [ oo 105,114 .0 02/15/2040.
3137BA XY 3 |FHR 4342 BD PAC 2.50 12/15/2043... .. | 12/15/2017. | MBS Paydown... (2,397) 87,571 0 12/15/2043.
3137BA  ZV 7 |FHR 4336 WV SEQ 3.00 10/15/2025.. .. | 12/15/2017. | MBS Paydown... 376 |....... 50,323 0 10/15/2025.
3137BB FW 5 |FHR 4349 CD PAC 2.50 03/15/2044 . | 12/15/2017. | MBS Paydowi . (1,780) | ....... 64,445 .0 03/15/2044.
3137BC  GX 0 |FHR 4360 KA 3.00 05/15/2040 .. | 12/15/2017. | MBS Paydown... .386,773 4,501 386,773 0 05/15/2040.
3137BD 4U 7 |FHR 4378 AC PAC 2.00 02/15/2044 .. 12/15/2017. | MBS Paydown... 107,526 (203)] ....... 107,526 .0 02/15/2044.
3137BH FN 2 |FHR 4463 CA 3.00 08/15/2039 . | 12/15/2017. | MBS Paydowi 314,817 3,258 ... 314,817 .0 08/15/2039.
3137BN 78 0 |FHR 4569 A 2.50 11/15/2040 .. | 12/15/2017. | MBS Paydown... 202,757 (178) 202,757 .0 11/15/2040.
3137BR 6T 7 |FHR 4608 HA 2.50 06/15/2041.... .. | 12/15/2017. | MBS Paydown... 1,208 | ....... 156,215 0 06/15/2041.
3137BS GS 6 |FHR 4621 KA 2.50 04/15/2046 .. | 12/15/2017. | MBS Paydow (1,023) | ...... 150,697 .0 04/15/2046.
3137BS  YX 5 |FHR4631AC 3.50 08/15/2043.... .. | 12/15/2017. | MBS Paydown... (694) 50,208 0 08/15/2043.
3137EA DV 8 |FREDDIE MAC 0.7507/14/2017 .. | 07/14/2017. | Maturity.. .874,000 19 ... 874,000 .0 07/14/2017.
3137EA DX 4 |FREDDIE MAC REF 1.00 12/15/2017. o | 1211512017, | MBLUFItY.....oocvevvrcreresvnsnsseenee | L opeegag | 2,085,000 (2,651 ...... 2,085,000 ) 12/15/2017.
3137GA LA 3 |FHR 3736 QB PAC 4.00 05/15/37......ccoovrvrrrnnenns .. | 04/15/2017. | MBS Paydown............oovvveeevvenvvvssiiianns | 228,762 | .......... 228,762 370 | 228,762 .0 05/15/2037.
3138EQ 6P 2 |FNAL8077 PT 3.50 12/01/2029 o [ 1202572017, | MBS PaydowN....ovveveesvvessvvessssessn | s 254,726 | ......... 254,726 | ......... 271,203 | oo, 270,179 | oo (6,598) | ...... 254,726 | oo | o | oo 0 12/01/2029.
3138ER VP 2 |FNCT PLAL9621 PT 4.00 01/01/37 .| 12/25/2017. | MBS Paydown... ..90,918 ..90,918 TR EC N I (3,815)| ....... 90,918 01/01/2037.
3138ES B8 0 |FNCT PL AL9962 PT 3.50 01/01/36.......cccorrrernnees .. | 12/25/2017. | MBS Paydown 119,283 119,283 | ... 124,875 | oo (4,048) | ....... 119,283 01/01/2036.
3138W9 DC 1 |FN AS0098 3.50 08/01/2033 < | 12/25/2017.| MBS Paydown.........ccccvveevcvvmsssivmnnsscec | L 289,153 | .......... 289,153 | .......... 301,351 | wovrererrs 301,231 | oo (T94) | oo 289,153 08/01/2033.
31393W W8 8 |FHR 2641 WE PAC 4.50 01/15/2033.. .. | 12/15/2017. | MBS Paydown... 22836 | . 29 836 22930 | ... 22 681 12)] e 22,836 01/15/2033.
31394N 5L 8 |FHR2713H SEQ4.00 12/15/2018....ccvvvvrcscrsvece - | 121512017, | MBS Paydown.......ccccceevvccvvvmsssiivcesscc | 46,439 | ............ 46,439 | ............ 47,687 | oo 46,575 | covvcerrrrene 173 |, 46,439 12/15/2018.
31395A 4M 4 |FHR 2809 DC SEQ 4.50 06/15/2019... - 12115/2017. | MBS Paydown..........cccccwwwvevcvmnccvcnscsees | 50,138 | ............ 50,138 | oo 51,070 | wooovevererenens 50,186 | ...ooovevevererennns 27 |....... 50,138 06/15/2019.
31395 MW 3 |FHR 2892 DB SEQ 4.50 11/15/2019... wo | | 12/15/2017. | MBS Paydown... ..69,017 69,017 | ............ 69,707 | wovvvvvrvererend 69,052 | ..oovovererererennns 54 .. 69,017 11/115/2019.
31396A FH 2 |FHR 3028 ME PAC 5.00 02/15/2034...........ccccouenu. .. | 02/15/2017. | MBS Paydown ..58,580 ..58,580 59,804 | ....... 58,725 (145)| ....... 58,580 02/15/2034.
31396E TN 6 |FHR 3075 PD PAC 5.50 01/15/2035. .. [ 08/15/2017. | MBS Paydown..........coccvveeemmmvveevmnenniiiens | 79,528 | oo 79,528 | oo 82,088 (562) | ....... 79,528 01/15/2035.
31397S XM 1 |FNR 2011-40 KA SEQ 3.50 03/25/2026.. .. | 12/25/2017. | MBS Paydown... 34| 34 35 (2,790) | ....... 34 03/25/2026.
313970 RJ 0 [FNR2011-63 MV SEQ 3.50 07/25/24............ccveenn. .. | 12125/2017. | MBS Paydown.............cccooomseevvvvvvvvvsssssnns | 155,124 | .......... 155,124 | ......... 160,141 2,056 |...... 155,124 07/25/2024.
31398N  BS 2 |FNR 2010-102 DE NAS 3.00 06/25/29.... .. | 12/125/2017. | MBS Paydown... 50,579 50,579 52,140 50,579 06/25/2029.
31398R  E7 6 |FNR 2010-57 DP PAC 4.00 08/25/2039.. .| 01/25/2017. | MBS Paydown.........cccevevevevevevevevevevevsvernnnn | 400 822 | 436 422 08/25/2039.
313985 TN 3 |FNR 2010-146 PC PAC 4.00 09-25-2036............... .. | 07/25/2017. | MBS Paydown 030,245 | ... 1,057,288 1,030,763 [ v | eeveeeeeeens(518) | oo | eeverereernd(518) | oveeeresseseeenns | eeveerienes 1,030,245 09/25/2036.
31402D 7J 3 |FNCI 726397 PT 4.00 07/01/2018... .. [ 12125/2017. | MBS Paydown.............cccoommmmmemvvvvccceiienenc | L 64212 | 64212 | oo 66,018 | .ovvvvvrernnd 64,368 64,212 07/01/2018.
31403D JE 0 |FNCI 745561 PT 5.00 08/01/2020... .. [ 12125/2017. | MBS Paydown..............coooemsmmvvvvvvvvvisissssns | L 54026 | o, 54,026 | ............ 54,237 ...53,881 54,026 08/01/2020.
31403D KD 0 |FNCI 745592 PT 5.00 01/01/2021 .. | 12/125/2017. | MBS Paydown... 39,230 | . 39,230 39,586 ..39,207 39,230 01/01/2021.
31412Q SE 0 |FNCIPL 932117 PT 4.00 11/01/2024.. [ 12/25/2017. | MBS Paydown.........ccccoeevmcevmssimeee | | 127,421 | . 127421 | o 131796 | oo 129437 127,421 11/01/2024.
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31416W ZA 3 |FNCT PLAB1636 PT 3.50 10/01/2030.................. .. [ 12/25/2017. | MBS Paydown..........coocvveemmevvisssniniiians | 88.108 | . 88.108 90,347 (178)]...... 88,108 | .ovvvoeveereees | cevveevenricisnni | covnreeinnnieenn0 | e 1,762 | 10/01/2030.
31417Y GK 7 |FNCIPL MA0201 PT 4.00 10/01/24. .. [ 12/25/2017. | MBS Paydown..........ccocovevmvevvvvimmmncviinens | L 133354 | 133,354 | ..oooo... 137,727 (378)]....... 133,354 10/01/2024.
31417Y SD 0 |FNCIPT 3.50 09/01/2025.... .. | 12/25/2017. | MBS Paydown.. 138,667 143,578 264) ] ....... 138,667 09/01/2025.
31417Y  SK 4 |FNCN MA0521 PT 3.50 09/01/2020. .. | 12/25/2017. | MBS Paydown . ..18,279 19,031 | ... (110)] ... 18,279 09/01/2020.
31418A  AJ 7 |FN MAOQ908 4.00 11/01/2031... - | 12125/2017. | MBS Paydown...........ooceeevvesccvcvvvnvenenncnc | 215971 | ..e..... 215971 | .......... 228,389 | ccococvnene 228,375 (3,679) | ....... 215,971 11/01/2031.
31418A  F2 9 |FN MA1084 3.50 06/01/2032... .. | 12125/2017. | MBS Paydown.............ccccoommmmemevvvveiiiesanns | 383,601 | oo 383,601 | ... 410,343 | oo 404,462 (2,345) | ....... 383,601 06/01/2032.
31418A HQ 4 |FN MA1138 3.50 08/01/2032... .. | 12/25/2017. | MBS Paydown 23,711 23,711 25312 | ... 25,280 70 ... 23,711 08/01/2032.
31418A SN 9 |FN MA1424 3.50 04/01/2033... .. | 12125/2017. | MBS Paydown.............cccccoeumeevvvvcciiiveennns | | 153,864 (1,663) | ....... 153,864 04/01/2033.
314188 7E 0 |FN MA2692 PT 3.50 07/01/2036.. .| 12/25/2017. | MBS Paydown........ccocoovvvovmsvcmvimmsieen | 135,756 (2,433)]....... 135,756 07/01/2036.
314188 HY 5 |FN MA2046 3.50 10/01/2034... | 04125/2017. | MBS Paydown...........cocoevvvescevcvvvvmvcnennen | L 104,575 | .......... 104,575 | ......... 108,267 78 | ... 104,575 10/01/2034.
314188 HY 5 |FN MA2046 3.50 10/01/2034... .. | 05/24/2017. | Factor Based Paydown |, 20,247 20,247 20,962 0o 20,247 10/01/2034.
314188 HY 5 |FN MA2046 3.50 10/01/2034 .. | 06/24/2017. | RAYMOND JAMES & ASSOCIATES...... | | .. 1,498,780 TCX<T:5)) [ IR 1,488,474 10/01/2034.
31418V T5 1 |FNCIAD7771 PT 4.00 07/01/2025.. .. | .. [ 12/25/2017. | MBS Paydown 487 ....... 76,304 07/01/2025.
31419D MQ 1 [FNCIAE3066 PT 3.50 09/01/2025...........ccoovvernnnne .. | 12/25/2017. | MBS Paydown (233)] ... 118,424 09/01/2025.
31419D NW 7 |FNCI AE3104 PT 3.50 09/01/2025 .| 12/25/2017. | MBS Paydown............ooevvvvvvvvvvvvvvvvssvvnnnnnnns |k 44013 | o ABO13 | 45,635 (575) | ..cee. 44,013 09/01/2025.
373539 5F 8 |GAHSG &FIN AUTH B-2 3.50 06/01/2039. .. | .. | 11/01/2017. | Partial Call @ 100.00.... 63.941 (3,769) | ....... 60,000 06/01/2039.
373541 W4 9 |GA ST MUNIELEC AUTH A 4.43 1/01/2022......... .. | 05/01/2017. | ROBERT W BAIRD CO 677 ....... 3,010,262 01/01/2022.
396321 CT 6 |GREENVILLE NC UTIL TX B 5.78 11/01/2018...... .. | 11/01/2017. | Sinking Fund Redemption.......cccccoeewuweew | | 210,000 (3,005) ] ...... 210,000 11/01/2018.
45129W MB 3 |ID ST HSG 7 FIN HOME A G2 3.50 5/21/2044...... .. [ 1212172017, | MBS Paydown..............ccccouwmmevvvvvvvcciciiiinnns | | 178,414 (4,552) ] ...... 178,414 05/21/2044.
45129Y F4 3 |ID HSG SFM A-214.00 07/01/2034 .. |07/01/2017. | Partial Call @ 100.00........cooococccciiivmmueenne | 125,000 (6,308) | ...... 125,000 07/01/2034.
45201L  WF 8 |IL ST HSG DEV AUTH C 3.875 12/01/2043. .. 12/01/2017. | MBS Paydown 0. 125,552 12/01/2043.
45201Y N2 9 |ILHSG DEV AUTH A 3.125 02/01/2047.. .. | 12/01/2017. | MBS Paydown @), 55,250 02/01/2047.
45201Y YK 7 |ILHSG DEV AUTH A 2.45 06/01/2043.... .. | 12/01/2017. | MBS Paydown 5,346 |....... 175,325 06/01/2043.
45506A BL 4 [IN ST HSG & CMNTY DEV 4.50 06/01/2028 .. 1 12/01/2017. | Sinking Fund Redemption . 2,721) | ....... 95,000 06/01/2028.
462467 MP 3 |IOWA FIN SFH 4.50 01/01/2029.. .. [ 1112712017, | Partial Call @ 100.00..........coocormmmmvvciisanne | L 110,000 | 110,000 | vooov..... 118,649 (4,296) | ..... 110,000 01/01/2029.
49130T NP 7 |KYHSG CORP SER B 4.25 7/01/2027 .. |..109/22/2017. | Partial Call @ 100.00.... 65,000 68.366 (830)] ....... 65,000 07/01/2027.
54627A CD 7 |LASFMHMOWNR ZONE B-1 5.70 12/01/2038... | .. | 06/01/2017. | Call @ 100.00..........cccccoommmmmmmmmerccireiieenns | k26000 | o 75,000 407)] oo 75,000 12/01/2038.
54627A CD 7 |LASFMHMOWNR ZONE B-1 5.70 12/01/2038... | .. | 06/01/2017. | Sinking Fund Redemption...............cc | 25,000 (136) ] ....... 25,000 12/01/2038.
54627D BX 8 [LOUISIANA ST HSG CORP 2.875 11/01/2038...... .. 12/01/2017. | MBS Paydown 0. 0o, 190,364 11/01/2038.
56052F BR 5 |MAINE ST HSG AUTH MTG D 4.00 11/15/2045.... | .. | 11/03/2017. | Partial Call @ 100.00 )| .. (4,965) | ....... 75,000 11/15/2045.
56052F CE 3 |MEHSGAUTH E-13.50 11/15/2035...........cccc00..n. .. | 11/117/2017. | Partial Call @ 100.00.... ) .. (11,050) [ covevereverecerecec | o 255,000 11/15/2035.
56879E FQ 7 |MARION CNTY FL SCH BRD 5.00 06/01/2025..... .. | 06/01/2017. | Call @ 100.00, ) (4,453) | ....... 2,000,000 06/01/2025.
57419R  YB 5 |MD CMNTY DEV ADMIN A 3.50 09/01/2045......... .. | 12/04/2017. | Partial Call @ 100.00.... .80,000 )] .. (3,828) ] ....... 80,000 09/01/2045.
57586P 8H 2 |MAHSG FIN AGY 167 4.00 12/01/2043................ .. | 09/01/2017. | Partial Call @ 100.00.... 210,000 ). (10,576) | cccevvvrrerrrerereee | eevvereeeicens 210,000 12/01/2043.
57587A  HY 7 |MAHSG FIN AGY REF 177 4.00 06/01/2039.. .. | 09/01/2017. | Partial Call @ 100.00........cooococccciivvmmmeenne | | 125,000 | ..o, 125,000 876) | .. (5,876) | ...... 125,000 . 06/01/2039.
59334D CE 2 |MIAMI-DADE CNTY FL WTR 5.00 10/01/2023...... | .. | 10/01/2017. | Call @ 100.00.......cccccoererererererevevevevvviiiins [ 1,925,000 | ....... 1,925,000 1 e 1,987,984 | oo | (62,984) | .. (62,984) | cooovevevereeereiin | oo 1,925,000 | eovveverereemnnnns | corersrsrsessssiin | coresrsssssesinnd 0 ... 96,250 | 10/01/2023.
594653 6J 1 |MICHIGAN ST HSG DEV A4.00 06/01/2046......... - [ 1200172017. | Partial Call @ 100.00......ovsvvvssvvesvese |, 190,000 | ..ooo.... 190,000 | ...ooo.. 204,999 | ..ooovvee. 201,615 | coovveesevene | e (11,615) | oo | o (11,615) | oo | oo 190,000 06/01/2046.
60416Q CD 4 |MN HFA-NON AMT-MTG 4.50 01/01/2031........... .. | 12/01/2017. | Partial Call @ 100.00.... 55000 55.000 | i 58.085 | oo 56528 | oo (1,528)] .. (1,528) | ....... 55,000 01/01/2031.
60416Q DL 5 |[MNHSGFIN MTG SRS D 4.50 07/01/2034. .. [ 12/01/2017. | Partial Call @ 100.00..........cooveeemmvrvciieene | L 50,000 | coooeoere050,000 | ooverr 53,978 | oo 51972 | s | oo (1,972)] .. (1,972) | ...... 50,000 07/01/2034.
60416Q FT 6 |MNHSG FIN AGY-A 2.60 09/01/2042 .. | .. [ 12/01/2017. | Partial Call @ 100.00..........coccommmuvmmmrc | | 126,394 )| .. 78| o 126,394 09/01/2042.
60416Q FY 5 |MN HSG FIN AGY A3.00 07/01/2044................... o [ 1210172017 | MBS PaYAOWN.....cooovevesvvsvvssvnsscns | 178,337 . 0 ... 178,337 07/01/2044.
60416Q GB 4 |MNHSGFIN AGY D 2.875 11/01/2044................. .. [ 12/01/2017. | MBS Paydown..........ccoovvveemmmmvvvervmmmmniceens | 112,844 | o 112,844 | o 112,888 | o 112,844 | o s | e, 0 o 112,844 11/01/2044.
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60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045....... .| 12/01/2017. | MBS Paydown . 0 o 108,321 | evvevveeveerens | eeeereseerercnns | eeverereriinnend0 | e, 2,102 | 02/01/2045.
60416Q GQ 1 |MNHSG FIN AGY A 2.93 03/01/2047 .| 12/01/2017. | MBS Paydown )| .. K] 10,855 03/01/2047.
60416S HX 1 |MN HSG FIN AGY C AMT 4.00 1/1/2045. .| 12/01/2017. | Partial Call @ 100.00 ). (7,252) | ....... 130,000 01/01/2045.
60416S TC 4 |MINNESOTA HSG FIN E 4.00 01/01/2047............ | .. | 12/01/2017. | Partial Call @ 100.00.... .95, | 100, 599) | . (5,599) | ....... 95,000 01/01/2047.
60534Q VH 1 |MS ST DEV BK SRS A5.00 07/01/2017................ o [ 071012017 | MAMUIRY..oeeeeesseessneees | 1,500,000 | ....... 1,500,000 | ....... 1,632,270 | ........... 1,510,240 | oo | v (10,240) | .oovvvercrriens [ v (10,240) | oo | e 1,500,000 07/01/2017.
605356 AX 0 |MS STHOME CORP SR A4.50 12/01/2031........ .| 11/01/2017. | Partial Call @ 100.00 180,000 86,215 | ....... 82,519 | oo | e (2,523) | .. (2,523) | ....... 80,000 12/01/2031.
605356 AX 0 |MS ST HOME CORP SR A4.50 12/01/2031........ .| 12/01/2017. | Sinking Fund Redemption 130,000 ). (886)]....... 30,000 12/01/2031.
60535Q FD 7 |MS HOME CORP 5.4 06/01/2038.... .. | 04/01/2017. | Partial Call @ 100.00.... | 1 : (132)] .. (132)|....... 45,000 06/01/2038.
60535Q FD 7 |MS HOME CORP 5.4 06/01/2038.... ..| 06/01/2017. | Sinking Fund Redemption 5,000 L — 4,904 (15)] .. o (15)] . 5,000 06/01/2038.
60535Q FD 7 |MS HOME CORP 5.4 06/01/2038..........ccccrvrvrnncne .. | 06/14/2017. | Call @ 100.00 ) (908)]....... 310,001 06/01/2038.
60535Q LY 4 |MS STHOME CORP SF MTGE 2.75 12/01/2032.. | .. | 12/01/2017. | MBS Paydown 0. 80,703 12/01/2032.
60535Q ND 8 | MISSISSIPPI HOME CORP C 3.50 12/01/2038..... | .. | 06/01/2017. | Paydown (A7) | . 30,000 12/01/2038.
60535Q ND 8 |MISSISSIPPI HOME CORP C 3.50 12/01/2038..... | .. | 12/01/2017. | Partial Call @ 100.00 (4,054) | ....... 65,000 12/01/2038.
60636X 8E 6 |MO STHSG SFH SR E-2 4.50 11/01/2027........... .. 12/01/2017. | Partial Call @ 100.00 (4,286) | ....... 130,000 11/01/2027.
60637B BD 1 |MISSOURI ST 4.625 05/01/2028............coccrevennce. .| 12/01/2017. | Partial Call @ 100.00.... (2,429) | ....... 80,000 05/01/2028.
60637B CK 4 |MO SF HSG DEV SFM E4 4.25 11/01/2030.......... .| 12/01/2017. | Partial Call @ 100.00.... (3,464) | .. 95,000 11/01/2030.
60637B GM 6 |MO HSG DEV B-14.00 11/01/2045 .| 12/01/2017. | Partial Call @ 100.00.... [GECT774 ) [ IR 230,000 11/01/2045.
61212R 4G 8 |MT ST BRD OF HSG B-13.50 12/01/44.. ..| 12/01/2017. | Partial Call @ 100.00.... (2,753) | ..ouc 140,000 12/01/2044.
63968M NY 1 |NEBRASKA ST INVESTMENT C 3.50 09/01/2046 | .. | 12/01/2017. | Partial Call @ 100.00 (3,616) ] ....... 50,000 09/01/2046.
647200 5T 7 |NMMTGE FIN AUTH | C-2 3.50 03/01/2045......... .. | 09/01/2017. | Partial Call @ 100.00.... (3,713) | ....... 55,000 03/01/2045.
647200 5U 4 |NEW MEXICO MTGE A-2 2.98 08/01/2038........... .. 12/01/2017. | MBS Paydown R(0) ] 215,918 08/01/2038.
647200 M8 4 |NM MTGE FIN AUTH SFM 4.625 09/01/2025........ .| 09/01/2017. | Sinking Fund Redemption (1,169) | ....... 60,000 09/01/2025.
647200 N5 9 |NM MTG FIN SFM 5.00 09/01/2030...........cevvrnecn .. | 01/01/2017. | Partial Call @ 100.00.............ooovcireremeeeene | (741)] ... 20,000 09/01/2030.
647200 N5 9 |NM MTG FIN SFM 5.00 09/01/2030...................... .| 09/01/2017. | Sinking Fund Redemption.......cccowccvieee | | 40,000 | ............ (1,385) | ..coc 40,000 09/01/2030.
647200 V3 5 |NEW MEXICO SF MTGE B-1 3.75 03/01/2043 .. [ 12/01/2017. | Partial Call @ 100.00.........ovvveeecmmmvrcieene | 160,000 | ... 160,000 (5,561) ] ...... 160,000 03/01/2043.
647200 X6 6 |NMMTGE FIN SFM C |4.50 10/01/2043............... .. 12/01/2017. | MBS Paydown 66,371 66.371 96,968 |....... 66,371 10/01/2043.
64972C BD 4 |NYC HSG DEV A TXBL 3.05 06/15/2036 .. [ 12/16/2017. | MBS Paydown..........ccocvvvveemmmvvvervssmnnrceens | 370,245 . 0 o 370,245 06/15/2036.
658207 MZ 5 |NC STHSG FIN SRS 2 4.25 01/01/2028 .. 07/01/2017. | Sinking Fund Redemption 180,000 ). (1,861) ] ....... 80,000 01/01/2028.
658207 MZ 5 |NC STHSG FIN SRS 2 4.25 01/01/2028 .| 12/01/2017. | Partial Call @ 100.00 45,000 ). (1,118) | ....... 45,000 01/01/2028.
658207 SL 0 |NCHSG FIN AGY 37-A 3.50 07/01/2039. ..| 07/01/2017. | Paydown 180,000 (536)| .. (536) ] ....... 80,000 07/01/2039.
658877 DZ 5 |N DAKOTA ST HSG 4.50 01/01/2028 ..| 07/01/2017. | Partial Call @ 100.00 130,000 ) .. (934)] ... 30,000 01/01/2028.
658909 CL 8 |NORTH DAKOTA ST HSG F 4.50 01/01/2035. .. | 07/01/2017. | Sinking Fund Redemption..........cccoccovmwen | f 85,000 ) (1,121) | ....... 85,000 01/01/2035.
658909 HW 9 |ND HSGFIN AGY B 4.00 01/01/2036 ..| 07/01/2017. | Partial Call @ 100.00 20,000 )| .. (1,183) ] ....... 20,000 01/01/2036.
677377 U9 2 |OHIO HSG 4.80 11/01/2028 .. [ 11/01/2017. | Partial Call @ 100.00..........coovevvvmmvrciieene | L 60,000 )| .. (2,388) ] ...... 60,000 11/01/2028.
677555 Q4 9 |OH ST ECON DEV REV 4.215 06/01/2027.. .| 12/01/2017. | Sinking Fund Redemption. 20,000 20,000 20,019 | .. 20.016 (15)].. (15) [ . 20,000 06/01/2027.
677555 YF 5 |OHECON TXB OH ENT BD 6.125 09/01/2019...... | .. | 08/01/2017. | Sinking Fund Redemption.......c.cocowvece | | 100,000 1. @) 100,000 09/01/2019.
67756Q NQ 6 |OH HSG FIN AGY A 2.80 03/01/2046. .. [ 12/01/2017. | MBS Paydown.........co.oevvveemvveeeeiissniianns | 78,015 0| 78,015 03/01/2046.
67756Q TQ 0 |OHIO ST HSG FIN AGY K 2.80 09/01/2031 .. [ 09/01/2017. | Partial Call @ 100.00............oorvemrvrvcrienns | 35000 0. 35,000 09/01/2031.
67756Q UZ 8 |OH HSG FIN AGY B 4.50 03/01/2047 .. [ 09/01/2017. | Paydown.........coevvvvvmnrvveirinnssviissneniins | 20,000 (156) | ....... 20,000 03/01/2047.
677581 DD 9 |OH ST INFRA SRS 2008-1 6.00 06/15/201 coo |+ | 0671572017, | MARUFitY.......ooovveveeernvivsceniicssssssiiissenn | 200,000 (801) ] ....... 200,000 06/15/2017.
686087 NS 2 |ORHSG & CMNTY SVCS B 2.50 07/01/2034....... .. | 10/05/2017. | Partial Call @ 100.00.........ccoccoovvivissmsmeene [ 125,000 0. 125,001 07/01/2034.
686087 PG 6 |ORHSG & CMNTY SVC 4.00 07/01/2043............. .. 1 10/05/2017. | Partial Call @ 100.00.........ccooovvvivmmrieann | 285,000 | ........285,000 | ..ccc0...304,137 | v 294,850 | oo | e (15,193) | oo [, (15,193) | cooevvvvvvrrenrrins | o 285,000 07/01/2043.
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686087 SU 2 |OREGON HSG & CMNTY A 3.50 07/01/2036........ .. | 10/05/2017. | Partial Call @ 100.00 100,000 | ..........105,809 | ..o 104,390 | oo )| .. (4,390) | ....... 100,000 07/01/2036.
686087 VE 4 |ORHSG & CMNTY A4.00 07/01/2047.................. .| 10/05/2017. | Partial Call @ 100.00.... 70,000 .863) | .. (5,863) | ....... 70,000 07/01/2047.
702528 EG 1 |PASCO FL SCH BRD SER A 5.00 08/01/2021 .108/01/2017. | Call @ 100.00.........coooevveeeerveeevisecceean | L 9000.000 | oo 2,000,000 | .......2,094,185 | ......... 2,010,031 | eovvecermverrciers | corerres (10,031) | .. (10,031) | orvvevreeeenns | o 2,000,000 08/01/2021.
708796 4R 5 |PAHSG FIN AGY 1224.00 10/01/2046................. .| 09/28/2017. | Partial Call @ 100.00.......ccccccvmmmciceees | | yegng | 115,000 ). (7,338) ] ...... 115,000 10/01/2046.
708796 T8 0 |PASTHSG FIN 2015-117A 3.50 04/01/2040........ .| 09/28/2017. | Partial Call @ 100.00.......ccccoccommecriccreeees | | agno00 | 150,000 ) (5,379 ...... 150,000 04/01/2040.
708796 YR 2 |PAHSGFIN AG 5.00 04/01/2028...........crvvvrvcenne ..109/28/2017. | Partial Call @ 100.00.... )| .. (1,356) | ....... 155,000 04/01/2028.
76221R  RB 1 [RIHSG & MTG 63A 4.00 10/01/2040.................... .. | 10/01/2017. | Partial Call @ 100.00.... . . ). (3,727) | ....... 110,000 10/01/2040.
837120 UH 7 |SOUTH CAROLINA HSG A-2 4.00 07/01/2037...... .. | 10/01/2017. | Partial Call @ 100.00..........coovvvvevvcscccccc | L 130,000 | .......... 130,000 | .......... 134,905 | voovve.... 134,048 )| .. (4,048) ] ....... 130,000 07/01/2037.
83712T BZ 3 |SC ST HSG FIN/DEV SR 2 5.00 07/01/2027......... .. | 08/01/2017. | Partial Call @ 100.00...........ccooevermvvriiiens | 25000 | ... 25.000 27,015 | ....... 25828 )| .. (828) | ....... 25,000 | eeovoeeeeeeees Lo | e (1 - 1,018 | 07/01/2027.
83755N EZ 1 |SDHSGDEV TXBL 1350 11/01/2041............... | 12/0712017. | Partial Call @ 100.00...vvvosvvsvssvssvses | 470,000 | ... 470,000 | ........ 487,489 | ..o 486,776 | ..ocvcrvvrcr | o (16,776) | ovcvvccrrs | coerren (16,776) | v | v 279 (0 1/ OIS PUSVRPRITS IR 0 e 11,219 | 11/01/2041.
84552Y MZ 1 |SWSTRN IL DEV AUTH UNREF 5.00 02/01/2021. | .. | 07/08/2017. | Call @ 100.00 ..784,934 ). (9,934 | ...... 775,000 0 [ 36,274 | 02/01/2021.
880461 BP 2 | TN HSG DEV AGY 2A 4.00 07/01/2043... . | 12/01/2017. | Partial Call @ 100.00.... ...208,826 )| .. (8,826) | ....... 200,000 07/01/2043.
880461 ER 5 |TNHSGDEV AGY 2C 3.55 07/01/2039.. «..| .. [ 10/01/2017. | Partial Call @ 100.00........ccoovvvmmmcivemceaae | k45000 | e 45000 | oo A3ABA | o . 1,856 |...... 45,000 07/01/2039.
880461 EU 8 | TN HSG DEV AGY 1A AMT 4.00 07/01/2045........ .. | 11/01/2017. | Partial Call @ 100.00 145205 | 142,407 ). (7,407) | ....... 135,000 07/01/2045.
880461 KB 3 | TN HSG DEV AGY 2A 3.50 01/01/2047 . [ 12/01/2017. | Partial Call @ 100.00..........covvvvmevrcivemeeee | k435000 | oo 435,000 | o 144,831 | oo, 144,444 ). (9,444) | ...... 135,000 01/01/2047.
880461 NL 8 | TN HSG FIN AGY 4.00 07/01/2042 .1 07/01/2017. | Paydown 5386 )| .. (19) ] o 5,000 07/01/2042.
880461 NL 8 | TN HSGFIN AGY 4.00 07/01/2042 . | 11/01/2017. | Partial Call @ 100.00 )| .. (1,553) | ....... 20,000 07/01/2042.
880591 CU 4 |TENN VALLEY AUTH E 6.25 12/15/2017 || 1211512017, [ Maturity..oooooocn | [ 925,000 ). (33,039) | ....... 925,000 12/15/2017.
880591 EA 6 |TENN VALLEY AUTH 5.50 07/18/2017................ | OTHM812017. [ AU | [ 660,000 ). (6,595) | ...... 660,000 07/18/2017.
88059F AZ 4 |TVAPRIN STRIP 0 12/15/17....coverveerreieierinianes . [ 121512017 | M@tUrity.......covoevecveceecesecvvecieen | L 679.000 | o 679.000 | 600304 | 666250 | o 12750 | 12,750 | oo | e 679,000 12/15/2017.
88271H EP 0 |[TEXAS ST HSG MTGE REV B 4.45 09/01/2028.... | .. | 09/01/2017. | Sinking Fund Redemption. (1,414) | ....... 40,000 09/01/2028.
88271H EP 0 |TEXAS ST HSG MTGE REV B 4.45 09/01/2028.... | .. | 12/01/2017. | Partial Call @ 100.00.... (1,714) | ....... 45,000 09/01/2028.
88275F PA 1 |TX ST DEPT OF HSG & CMNTY C 3.10 9/1/47.... | .. | 12/01/2017. | MBS Paydown 0 ... 8,536 09/01/2047.
914325 EW 1 |UNIV OF IL BRD PREF B 5.00 10/01/2020.. .| 10/01/2017. | Call @ 100.00... 525,000 | ... 545,625 | ....ovvv 541,340 | oo, [CLR10) ) I R 525,000 10/01/2020.
915137 4Q 3 |UNIV OF TX UNREF 5.00 08/15/2021..... -102/15/2017.1 Call @ 100.00.......ovesevveersvevesseenses |, 180,000 | .......... 180,000 | ........ 202,437 (664) | ... 180,000 08/15/2021.
917436 X7 7 |UTAH ST HSG CORP SF 4.00 07/01/2024............ | . | 07/01/2017. | Sinking Fund Redemption 30,000 | .........30,000 30,027 10) [ 07/01/2024.
91743 AH 8 |UTAH HSG CORP D G24.00 06/21/2044............ .| 122112017, | MBS Paydown......cccocoovsvvvmmssiimemeee || gogye | gopyg | 89,120 (1,491 ] ...... 06/21/2044.
91754R LW 5 |UT STBRD RGTS STUD FEE 5.00 04/01/2017.... | .. | 04/01/2017. | MaHUFitY.....cvsevovcvsrsrssoscmcnes | | 407000 | 1075000 | ... 1167117 1077793 i oo 2793 o (2,793) 04/01/2017.
917565 GU 1 |UTAH ST TRANSIT 0.00 6/15/2020. .| 06/15/2017. | Call @ 86.99.........coovvvvvvevvrvisssnvviiiennn | k4561471 | .. 1.795.000 | .o 1,256,321 | ...........1,535,064 |. . ...26,407 06/15/2020.
924190 HG 9 |VERMONT ST HSG FIN B 3.75 11/01/2045 .| 11/01/2017. | Partial Call @ 100.00.........cooovvvvmvmmvvcisaa | o 435.000 | 135,000 | oo 142,756 | o 141,051 | oo (6,051 | ....... 135,000 11/01/2045.
92812V MA 1 |VAHSG DEV AUTH A 3.125 11/25/2039. o |+ | 121252017, | MBS Paydown..............cooeevvvvvmmmvvriissnnn | 176,381 | 476380 | o ATOBA | o . (131)] ....... 176,341 11/25/2039.
93978T MA 4 | WA ST HSG FIN SF 4.50 06/01/2032.................... .. [ 12/01/2017. | Partial Call @ 100.00.........ccocoovvrvvmcciean | L 80.000 | 80,000 | i 83437 | 76,986 | oo | eorerere(TABT) oo, (1,467) | ....... 80,000 06/01/2032.
93978T VD 8 |WA HSG FIN COMM 2A-R 3.50 12/01/2046.......... .| 09/01/2017. | Partial Call @ 100.00.... e 50,000 | .........50,000 | ........52.878 | .. 52,818 2914 | ... 50,000 12/01/2046.
93978T VD 8 |WAHSG FIN COMM 2A-R 3.50 12/01/2046.......... .. [ 12/01/2017. | Paydown v T B 100,000 | ......... 100,000 | .......... 105,755 | voveoerereenn. 105,636 | .ovvoorvren. (890) | ....... 100,000 12/01/2046.
96154N  DC 2 |WESTVIEW IN EL SCHBLDG 5.00 01/15/2017... | .. | 01/15/2017. | MAMUIIRY........oooovevecrveeesscssssin | 1,000,000 | ....... 1,000,000 1,085,270 | 1000000 ,000,443 | oooovvveeerecccces | veveeeeesns(843) | e | oo (U5 R 1,000,000 01/15/2017.
98322Q HV 2 |WYOMING ST CMNTY DEV 3 3.00 12/01/2044.... | .. [ 09/01/2017. | Partial Call @ 100.00....oocrsvrvcwvien | | 145,000 | ... 145,000 | ... (4,007) ] ...... 145,000 12/01/2044.
988516 AP 5 | YUMAAZ UTIL SYS REV 5.00 07/01/2021. < 0710172017 Call @ 100.00. .o | 1,000,000 | ....... 1,000,000 | ....... 1,070,320 | 1,008,242 | oo | coeeeen(8,242) [ s [ (G127 OIS I 1,000,000 07/01/2021.
988516 AQ 3 |YUMA UTIL SYS REV 5.00 07/01/2022 « || 07/01/2017. | Call @ 100.00........covvvvvvsccvvvveccvssceas | 2,000,000 | ...... 2,000,000 | ...... 2,122,840 07/01/2022.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS............ ccvvvrvrviinniviiecssisscssisssssssessssssssssssssssssssssennes | 79,203,717 | ..... 79,233,188 | .... 81,159,252 0f... 143,863 | ....... 143,863 | ..1,775,894 XXX
Bonds - Industrial and Miscellaneous
000366 AA 2 |AASET 2017-1A A ABS SNR 3.967 05/16/2042..... [ .. | 12/16/2017. MBS Paydown.....ccovccovmvvimsimeinens| | 45500 | oo 45,500 | oo 45,500 | oo O 0 [ 45,500 | covoeoeeeeeer | eeeeesreeseen | eeeeeeeeesssid [ — 577 | 05/16/2042.
00084G AL 7 |ACASC 2014-2A A2 CLO SSNR 3.634 01/15/27... | ... | 03/28/2017. | Call @ 100.00..........oovvomvvvccvcimmvmvmeescsecns [ 2,500,000 | ... 2,500,000 | ...... 2,499,430 | ........... 2,499,668 | ..ovvvvovececces | coeererrin LI D A8 | 2,499,686 | ..ovvvvoccccces | e 314 | e 314 | ... 40,630 | 01/15/2027.
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00084Q AA 9 |ACASC 2013-1A A1 CLO FLT 04/20/25................. .. | 10/20/2017. | MBS Paydown..............ccooumsrmevevvvvvisissenns | 450,000 450,000 ...450,000 0 o 450,000 | ovveeeveereenes | eveeeeeeeeceeens | eveeeereciinnneens0 | e, 9,199 | 04/20/2025.
00084Q AE 1 |ACASC 2013-1A B2 CLO 3.36 04/20/25................ .. [ 10/20/2017. | MBS Paydown...........ccccovvememvvvvvvsmmnnrcenns | 500,000 500,000 ..498,495 1505 |....... 500,000 04/20/2025.
00084U AJ 1 |ACASC 2014-1AB2 CLO MEZ SEQ 4.22 07/26.... | .. | 03/01/2017. | Call @ 100.00..........crrvvvveveeeeecvivsemscemn | | 500,000 | .......... 500,000 498,309 57 |, 498,366 07/18/2026.
00090V AC 6 |ACASC 2015-1A A2 CLO SEQ SSNR 3.0104/27.. | . | 12/28/2017. | Call @ 100.00......coocccccvmvsccvcvvmsscivvemncens | 1,500,000 | ....... 1,500,000 s 1,500,000 | oo [ [ | e (0 I 1,500,000 04/18/2027.
001406 AA 5 |DCAL 2015-1A A1 ABS SEQ SNR 4.213 02/40..... | .. | 12/15/2017. | MBS Paydown.........cccccocoovevevevevovcvevcvenenac | 0 64,060 | ............ 64,060 | ..........64,060 | ..ooooveveed 84,060 | .oooovveeereeerernns | cmenrnnmnmnnnnnnnns | e 0. 64,060 02/15/2040.
00191L  AE 2 |ARES 2013-3A B2 CLO MEZ 4.07 10/17/2024...... .. | 04/06/2017. | Paydown e etereetsty DN I 1,500,000 | ....... 1,500,000 OO =TT N T SO IS (0} SN I 1,500,000 10/17/2024.
00206R AZ 5 |AT&TINC 3.87508/15/2021.........cccvvrmrvrerrrrirncnens .. [ 12/01/2017. | Exchanged 00206RER...........ccoovvemmcres | | 766,360 (1,388) | ....... 736,097 08/15/2021.
00249E  AA 8 |AA AIRCRAFT FIN 2013-1 3.596 11/01/2017.. .. | 10/01/2017. | Sinking Fund Redemption........cccccocoeuweww | | 122,052 0. 122,052 11/01/2017.
00249E  AA 8 |AAAIRCRAFT FIN 2013-13.596 11/01/2017........ o | 10172017, | MBEUY. s | 389,738 0 ... 389,738 11/01/2017.
007036 GS 9 |ARMT 2005-2 2A1 SEQ CSTR 06/25/2035.. .. | 12125/2017. | MBS Paydown..............cccoocumuvmmvvvvciiieisens | 64,749 2,531 | .. 64,749 06/25/2035.
009088 AB 1 |AIR CANADA 2015-2A 4.125 12/15/2027.... .. .. 12/15/2017. | Sinking Fund Redemption 0 o 24,111 12/15/2027.
009503 AB 9 |AIRSP 2007-1A G2 ABS SNR FLT 06/15/2032...... C| 12/15/2017. | MBS Paydown 5788 |... 139,311 06/15/2032.
01448Q AA 8 |ALESC 4A A1CDO SSNR FLT 07/30/2034........... .. 1 10/30/2017. | MBS Paydown (6,369) | ...... 18,794 07/30/2034.
02149M AB 5 |CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037........... .. | 12/25/2017. | MBS Paydown (5,274) | ....... 112,272 03/25/2037.
02149M AB 5 |CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037........... .. | 12125/2017. | Pass-Through LOSS............ccccoweurevvvvvecccns | 0 o 03/25/2037.
02364W AN 5 |AMERICA MOVIL SA 5.625 11/15/2017................ C| 11/15/2017. | Maturity................. 500,000 (8,234) | ....... 500,000 11/15/2017.
023770 AB 0 |AMER AIRLINES 2013-24.95 01/15/2023............. .. | 07/15/2017. | Sinking Fund Redemption 0 fo 69,634 01/15/2023.
02666B AA 4 |AH4R 2015-SFR2 A ABS SSNR 3.732 10/17/45.... | .. | 12/17/2017. | MBS Paydown M| 16,755 10/17/2045.
03235T 5 |ACEF 2014-1A A ABS 8.00 12/20/24..................... .. [12/20/2017. | MBS Paydown............ccccouumviinnciiinniis 0 . 22,955 12/20/2024.
03765D AJ 9 |APID 2014-18A A2B CLO SEQ 4.2 07/22/2026..... .. | 04/22/2017. | MBS Paydown.........cccoevveeemmmmvvemvmnmviieens | 1,000,000 | .......1,000,000 | .......1,000,000 | ..........1,000,000 | ..ocovvvermmrrernne | errimmmrimmmrirnns [ v | cvvrrinerrinnnn0 e | s 1,000,000 07/22/2026.
03766K 1 | AASET 2016-1A A ABS SNR 4.875 03/17/2036..... | .. | 12/15/2017. | MBS Paydown 50,000 50,000 03/17/2036.
038779 AA 2 |ARBYS 2015-1A A2 ABS SEQ SNR 4.969 10/45... | .. | 10/30/2017. | MBS Paydown...........cccovvvvveveevcvsvsmmnenn | | 5,000 5,000 10/30/2045.
04280P AC 1 |AWPT 2014-2A A1F CLO SEQ SSNR 3.53 03/26.. | .. | 10/19/2017. | Call @ 100.00...........coovvevvevvevevevevmriririrs | | 500,000 . 500,000 03/12/2026.
04544N  AD 6 | ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036.. | .. | 12/25/2017. | MBS Paydown.............ccccoowummervvvvvccciciminans | | 169,219 169,219 | .. 169,219 11/25/2036.
046353 AB 4 |ASTRAZENECAPLC 5.90 09/15/2017... C| 09/15/2017. | Maturity..........ccoooeereeemreemrisecsivecsiienns | 2,000,000 | ... 2,000,000 | ....... 2,308,340 09/15/2017.
05352N  AA 0 |AVNT 2017-A A ABS SSNR 2.41 03/15/2021........ .| 12/15/2017. | MBS Paydown.. 1,290,607 290,607 290,542 03/15/2021.
05584A AA 8 |HGVGI 2017-1A A ABS SNR 2.94 05/25/2029....... .. | 12/25/2017. | MBS Paydown ...81,570 81,550 [ ..o 05/25/2029.
05605G  AA 0 |B2R2015-2 A ABS SEQ SSNR 3.336 11/48.......... .. [ 12/15/2017. | MBS Paydown..........ccccovvemmmvvvissserniiiens | 56,609 56,609 56,608 | ovvveerreiin56,593 | oo | eveeeeeeeee(B2) | | e (B2) | | 56,609 | e | e | o0 | s 1,151 | 11/15/2048.
05616M AG 1 |BABSN 2015-2A COMB CLO MEZ 07/20/2027...... | . | 10/20/2017. | Exchange 05616MAGT...cc.coovvimsiees | | 1382,600 | ...... 1,500,000 | ...... 1,806,758 | oo | oo Lo oo | [\ I 1,405,251 07/20/2027.
059475 AG 8 |BOAA2007-2 2A2 NAS SSNR 6.00 06/25/37........ | .. | 12/25/2017. | MBS Paydown.......cccovvcoccvovccvvvvmncsscscnc | 131,818 | oo, 131,818 | .....ooo. 103,797 | coovecvcee 95,603 [ .o | ereeeec(12,569) [ v [ eereeiece(12,569) | oo | e 131,818 |. 06/25/2037.
059475 AG 8 |BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37........ .. [ 12/25/2017. | Pass-Through LoSS.............cooevevvvvmmncnnns | 29,973 (178)]. 06/25/2037.
05950M AJ 9 |BAFC 2006-G 3A3 PT SSUP FLT 07/20/2036....... .. [ 12/120/2017. | MBS Paydown............oovvveeevvvenniisniriianns | 205,968 | .......... 205,968 2,699 |...... 205,968 07/20/2036.
059522 AA 0 |BAFC 2007-C 6A1 SEQ SSNR FLT 05/20/2047.... | .. | 12/20/2017. | MBS Paydown.......cccooesveevvvvvvvisssvssmnennn | | 165,676 165,676 298,548 |....... 165,676 05/20/2047.
059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036....... .. [ 12/20/2017. | MBS Paydown...........coccovveemmvvvvvvsmmnnrcenns | 188,853 188,853 | 170,029 | 1o 167,813 | oo | 12,338 | i P27 TS 188,853 05/20/2036.
059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036..... .. | 12/120/2017. | Pass-Through Los 9375 | o e 0 o 05/20/2036.
07384M S7 8 |BSARM 2004-5 2A SEQ SNR FLT 07/25/2034. .. | 12/25/2017. | MBS Paydown 141,626 141,626 | oo 142,244 8)] .. 141,626 07/25/2034.
07386H QZ 7 |BALTA2005-2 2A3 SEQ PT SNR FLT 04/25/35.... | .. | 12/25/2017. | MBS Paydown.............cccccocuweevvevcccicvmceane | | 209,313 | ..o.ooue 209,313 | oo 177,393 3,508 |....... 209,313 04/25/2035.
073879 M5 4 |BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020... | .. | 12/25/2017. | MBS Paydown 53,739 53,739 54,377 217 | .. 53,739 09/25/2020.
08180R  AJ 4 |BSP 2015-VIIAA1B CLO SEQ SSNR 3.36 7/27.... | .. | 11116/2017. | Call @ 100.00..c..oesovvsovssvesvmsovnsene | 1,500,000 | ....... 1,500,000 | ....... 1,500,000 | wrerrsec 1,500,000 [ covvrevrrerrins | v [eonsinniensins | e (01N PO IO 1,500,000 07/18/2027.
09626Q AJ 6 |BLUEM 2014-2A B2 CLO MEZ 4.085 07/20/26...... .. [ 07/20/2017. | MBS Paydown.........cccocvweevmmemvvvcivmmcnicieens | 1,000,000 | ....... 1,000,000 | .......1,000,000 | .....c.....1,000,000 | .ovoouvrermmmiernne | errirrmmrimnrnirnns [ e | e (V1 [OURPPURTIOROION IR 1,000,000 07/20/2026.
09627D AJ 4 |BLUEM 2013-4A B2 CLO MEZ 4.39 04/15/2025.... | . | 04/15/2017. | MBS Paydown........cccccevevesvimssimerimecc | | 500,000 | ........ 500,000 0o 500,000 04/15/2025.
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11042B  AA 0 |BRITISH AIRWAYS 5.625 06/20/2020................... .| 12/20/2017. | Sinking Fund Redemption 0 87,608 | .ovovveereeer | eeeerreenrienens | ceenrieeriienend0 | s 3,080 | 06/20/2020.
12479L  AA 8 |CAI 2012-1A A ABS 3.47 10/25/2027.. 12/25/2017. 158 250,000 10/25/2027.
12479L AC 4 |CAI2013-1A A ABS 3.35 03/27/2028.. 12/25/2017. 206 150,000 03/27/2028.
12479R  AD 9 |CAUTO 2017-1A A1 ABS SNR 3.87 04/15/2047.... | .. | 12/15/2017. | MBS Paydown.......c.coceveevrsvrssvssvrmsins | 933 | . 033 | 933 0 933 04/15/2047.
1248ME  AG 4 |CBASS 2007-CB4 A2D SEQ STEP 04/37.............. .. [ 1212512017, | MBS Paydown.........c..oovvvemvvvenniissiiianns | 403,554 | ... 403,554 | .........330,914 | v 336,055 9,309 403,554 04/25/2037.
12549F AE 9 |CIFC 2013-4A A2 CLO SSNR 3.31 11/27/2024..... .. | 02127/2017. | MBS Paydown.............cccooommmmevevvvveiiiiesenns | 2,000,000 | ...... 2,000,000 1,996,462 3,538 2,000,000 11/27/2024.
125634 AG 0 |CLIF 2013-1A ABS 2.83 03/18/2028.... .. [ 12/18/2017. | MBS Paydown............coovvvevvvsvvisssiniianns | 100,000 100,000 03/18/2028.
125634 AL 9 |CLIF 2013-3A A ABS 3.67 11/18/2028. .. | 12/18/2017. 57,882 57,882 11/18/2028.
125634 AN 5 [CLIF 2014-1A A ABS PT SNR 3.29 06/18/2 |- ] 12/18/2017. 49,025 49,025 06/18/2029.
125634 AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029.......... .. [ 12/18/2017. | MBS Paydown..........ccocvvveeemmmvveervssmnnrceens | 109,091 109,091 10/18/2029.
12563L  AA 5 |CLIF 2016-1A A ABS SNR 4.21 02/18/41.............. .. [ 12/18/2017. | MBS Paydown...........ccccovvemmevvvovsmmnssisas | 156,460 156,460 02/18/2041.
12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35... | .. | 12/25/2017. | MBS Paydown...............ccouewmvvemmmvcvvcviennn | | 118,285 118,285 04/25/2035.
12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35... | .. | 12/25/2017. . 04/25/2035.
12669F V8 3 |CWHL 2004-HYB4 3A SEQ SNR FLT 09/20/2034. | .. | 12/20/2017. 200,241 200,241 209,241 09/20/2034.
141781 AX 2 |CARGILL INC 6.00 11/27/2017 .. | 05/08/2017. 1,000,000 | ....... 1,000,000 1,010,141 11/27/2017.
14754D AG 5 |CASH AMER INTL 5.75 05/15/2018, . |.. [ 01/13/2017. 172,720 .| 05/15/2018.
14955A AJ 2 |CAVY 2014-4A B2 CLO MEZ 4.548 10/15/2026.... | .. | 10/15/2017. 750,000 749,851 750,000 10/15/2026.
150323 AC 7 |CEDF 2014-4A AF CLO SSNR 3.491 10/23/26...... | .. | 04/23/2017. 1,000,000 | ....... 1,000,000 1,000,000 | oo | oo | ovveeeeeessseien | oo (03 RS B 1,000,000 10/23/2026.
15136W AG 9 |CECLO 2013-20A B1 CLO MEZ FLT 01/25/2026.. | .. | 04/25/2017. | MBS Paydown.............ccooevvvevemmmvvvcivsnnnnec | | 775,000 | .......... 775,000 775,000 0 775,000 [ .ooovveeeeeceens e | e | s 11,593 | 01/25/2026.
15136W AJ 3 |CECLO 2013-20A B2 CLO MEZ 4.33 01/25/26...... .. | 04/25/2017. 1,250,000 | ....... 1,250,000 201,250,000 | oo [ e [ | e [ | 1,250,000 | [ [0 | 27,063 | 01/25/2026.
15137 AC 6 |CECLO 2015-23A A2B CLO MEZ 3.9 04/17/26..... .. | 06/15/2017. 1,000,000 | .......1,000,000 1,000,000 [ cvvooovvveeeeeceens | oo Lo | o0 oo | 1,000,000 | oo | e | o0 |, 25,783 | 04/17/2026.
15189T AN 7 |CENTERPOINT ENERGY 5.95 02/01/2017........... .| 02/01/2017. 1,509,000 | ....... 1,509,000 001,509,986 | oo | eevrreeessnn(986) | oo | eerreeernens(986) [ oo | eerereeen,509,000 | oo | oo | ceveesenreieersns0 [ e 44,893 | 02/01/2017.
17178X AL 1 |CIFC 2007-2A B CLO MEZ SEQ FLT 04/15/21...... .. | 04/15/2017. 1,000,000 | ....... 1,000,000 021,000,000 | ovvvoreeeeeenices | eeeeeereeeeeeesens | eeveieeenineenn | eereeererenneirene | eeerereeeieennns | errereen 1,000,000 | oo Lo | eerreeeenieinnn0 | s 8,644 | 04/15/2021.
17275R  AK 8 |CISCO SYSTEMS 3.15 03/14/17 .| 03/14/2017. 1750,000 | ...... 1,750,000 oA 750670 | | oo C1B70) | e | 1870) | | 1,750,000 | o e |0 | 27,563 | 03/14/2017.
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36 .. | 12/25/2017. .37,642 37,642 | ........34,804 | ..o 31,567 37,642 1,262 | 04/25/2036.
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36.... .| 12/25/2017. . | 04/25/2036.
20267U AA 7 |CBSLT 2016-B A1 ABS SNR 2.73 10/25/2040. .. | 12/25/2017. 31 229872 10/25/2040.
20825C AR 5 |CONOCOPHILLIPS 5.75 02/01/19 ..| 06/21/2017. | Partial Make Whole Call @ 100.00 (3,407) 290,988 02/01/2019.
20825C AR 5 |CONOCOPHILLIPS 5.75 02/01/19 .| 08/01/2017. | Make Whole Call @ 100.00... (1,515) 102,551 02/01/2019.
21050A AA 0 |CCOLT 2015-1 A ABS SNR 2.82 03/15/2021.. .. | 04/15/2017. 4) 39,979 03/15/2021.
224044 BS 5 | COX COMMUNICATIONS INC 6.25 06/01/2018... | .. | 09/06/2017. | Make Whole Call @ 100.00..........ccoowwreers | | 450,000 | oo 450,000 (2,476) 452,883 06/01/2018.
228452 AB 4 |CRNPT 2012-1A A1LB CLO FLT 11/21/2022.. - | 1112072017, | MBS Paydown.............ooosuvsvevvvevevecvssssssns | 371,512 | o 371,512 0 371,512 11/21/2022.
23341B AC 9 |DRB 2016-B A2 ABS SNR 2.89 06/25/2040. .| . [ 12/25/2017. 13 103,349 06/25/2040.
24422E SN 0 | JOHN DEERE CAP MTN 1.125 06/12/2017.......... .| 06/12/2017. (129) 700,000 06/12/2017.
24736X AA 6 |DELTA AIR LINES 15-1AA 3.625 07/30/2027... .| 07/30/2017. | Sinking Fund Redemption. 43,831 0 43,831 07/30/2027.
24736Y AA 4 |DELTA AIR LINES 15-1A 3.875 07/30/2027.......... .| 07/30/2017. | Sinking Fund Redemption 21916 0 21,916 07/30/2027.
251510 DP 5 |DBALT 2005-2 1A7 NAS SNR CSTR 04/25/35...... .. [ 1212512017, | MBS Paydown.........co.eveveemvvenevissniianns | 81,739 .(462) 81,739 04/25/2035.
25755T AD 2 |DPABS 2015-1A A2l ABS SNR 3.484 10/25/45..... .. | 10/25/2017. 0 10,000 10/25/2045.
25755T AG 5 |DPABS 2017-1A A2Il ABS SNR 3.082 07/47......... .| 10/25/2017. 0 5,000 07/25/2047.
26827E AC 9 |ECAF 2015-1A A2 ABS SNR 4.947 06/15/2040..... 10/15/2017. 0 67,060 06/15/2040.
26845# AA 8 |EDX SUPPLY CHA SEN SEC NT 3.50 1/15/2019. | .. | 10/15/2017. 0 94,385 01/15/2019.
26971H AB 8 |EGLE 2014-1A A2 ABS SNR SEQ 4.31 12/39....... 12/15/2017. 0 25,000 12/15/2039.
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283695 BP 8 |EL PASO NAT GAS 5.95 04/15/2017.......oovvvvvccnns .| 04/15/2017. | Maturity 1,000,000 1,106,140 | ...........1,008,591 | ..oooovvveerrcrccis | i (e O IR (8,591) | ovverreeeeeccs | i 1,000,000 04/15/2017.
28618W AA 2 |ERL 2014-1A A1 ABS SNR 2.299 04/19/2044....... .| 12/19/2017. | MBS Paydown.. . 54,367 .Y I B 392 392 |....... 56,230 04/19/2044.
29268B AB 7 |ENEL FINANCE INTL NV 6.25 09/15/2017.. 09/15/2017. | Maturity............ooeveveeersemmvecssserevissnnnees | | 500,000 | ...o.....500.000 | oo 548,895 | ..ovvoooo.. 505,169 | ..oovrveereeerrreee | correrennd (CRTEE) ) p— (5,169) | ....... 500,000 09/15/2017.
29379V AA 1 |ENTERPRISE PRODUCTS OPER 6.30 . | 09/15/2017. | Maturity.

ooms0tr 750,000 | ......... 750,000 | ......... 842,275 | orrere 761,604 | oo | e (11,604) (11,608) | oo | e 750,000 09/15/2017.

294450 AB 1 |EQLS 2007-1 A2B SEQ SNR FLT 04/25/2037....... .| 12/25/2017. | MBS Paydown 82198 82198 68.302 (1,453) (1,453) | ....... 82,198 04/25/2037.
30605X AA 1 |FWAY 2012-1 A2 ABS 4.21 10/15/2042................. .| 12/15/2017. | MBS Paydown..........cccvevevevevevevevsvevsvnvnrnnnn | 43,373 0. 43,373 10/15/2042.
30605X AC 7 |FWAY 2015-1A A2 ABS PT SNR 4.213 11/42....... .. [ 12/15/2017. | MBS Paydown..........ccocvveemmvvvesnsnniiisens | 30,000 (VI 30,000 11/15/2042.
317579  AA 8 |FINS 2015-1A A CLO SEQ SSNR 5.00 07/26........ .. | 10/30/2017. | MBS Paydown 63.924 0 o 63,924 07/30/2026.
32027L AE 5 |FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036... | .. | 12/25/2017. | MBS Paydown.. 146,496 . 904) | ....... 146,496 10/25/2036.
32028H AD 5 |FFML 2006-FF10 A4 SEQ FLT 07/25/2036............ .| 12/25/2017. | MBS Paydown...... 108,700 108,700 L 40) | . 108,700 07/25/2036.
32051G EZ 4 |FHAMS 2004-AA7 1A1 SEQ SSNR FLT 02/25/35. | .. | 12/25/2017. | MBS Paydown 110,824 110,824 6,068 |....... 110,824 02/25/2035.
32051G  SD 8 |FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35... | .. | 12/25/2017. | MBS Paydown........ccooesveevvvvvvvervssssnneennn | ] 256,101 | oo 256,101 (7,428)] ....... 256,101 08/25/2035.
32051G  SD 8 |FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35... | .. | 12/25/2017. | Pass-Through LOSS.........coevevvvvvvvcvcviiimenns | 32524 5629 | oo 0 fo 3,296 08/25/2035.
32052K AB 1 |FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36..... | .. | 12/25/2017. | MBS Paydown.. 499,236 | .......... 431,490 | oo 419,899 | ..o 808 |....... 499,236 07/25/2036.
32052K AB 1 |FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36..... | .. | 12/25/2017. | Pass-Through Loss... 131,965 903 | oo 0 .. (987)|. 07/25/2036.
34959W  AC 3 |FCBSL 2013-1A B CLO MEZ FLT 01/19/2025....... | 10/19/2017. | MBS Paydown...........cocovevvescsvcvvvmvenensens | 500,000 | .......... 500,000 | .......... 482,969 | ....cccoone 494746 | ..o | s 5254 | oo 5254 |....... 500,000 01/19/2025.
34960B AG 7 |FCBSL 2013-2A B2 CLO MEZ 4.16 10/19/2025..... | .. | 04/19/2017. | MBS Paydown..............ocooceoesvevccmennennc | 0 f 1,500,000 | ....... 1,500,000 OO =TT 0 N N SOOI IO (0} SN I 1,500,000 10/19/2025.
362257 AB 3 | GSAA2006-17 A2 SEQFLT 11/25/2036............... .. [ 12125/2017. | MBS Paydown.............cccoosmsvevvvvvcvvssssssnns | 302,415 0. 302,415 11/25/2036.
3622EA AA 8 | GSAA 2007-3 1A1A SEQ SSNR FLT 03/25/2047.. | .. | 12/25/2017. | MBS Paydown.............cccoovvveeevvmmmmvecivsmenne | | 428,817 (VI 428,817 03/25/2047.
362341 7S 2 | GSR 2006-1F 4A1 SEQ SNR 5.50 02/25/2036...... .. | 12125/2017. | MBS Paydown.............ccccoommrervevvvveiisisinnns | 158,735 (6,671)]....... 158,735 02/25/2036.
362341 7S 2 |GSR 2006-1F 4A1 SEQ SNR 5.50 02/25/2036...... .. [ 12/25/2017. | Pass-Through LOSS............coovvvvmsvrivsnnns | O)]....... 02/25/2036.
362341 XC 8 | GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035.. | .. | 12/25/2017. | MBS Paydown........ccooovvevvvvvvvvermsssnneennnnns | 32,602 (8] 32,602 11/25/2035.
362341 XC 8 |GSR2005-AR7 4A1 SEQ SSNR FLT 11/25/2035.. | .. | 12/25/2017. | Pass-Through Loss... 0 o (484)|. 11/25/2035.
362341 XG 9 |GSR2005-AR7 6A1 SEQ SNR FLT 11/25/2035.... | .. | 12/25/2017. | MBS Paydown 1,024 |....... 59,047 11/25/2035.
362381 AA 3 | GSAA 2006-12 A1 SEQ FLT 08/25/2036............... .. [ 12125/2017. | MBS Paydown............ccovvvvemrivnnriinniii 0. 68,602 08/25/2036.
36242D FS 7 |GSR 2004-11 2A1 SEQ SNR FLT 09/25/2034....... .| 12/25/2017. | MBS Paydown 535 | ... 134,829 09/25/2034.
36298Y AA 8 |GSAA2006-14 A1 SEQFLT 09/25/2036............... .| 12/25/2017. | MBS Paydown...... 0o 70,891 09/25/2036.
36828Q QH 2 |GECMC 2005-C4 AJ MEZ SEQ CSTR 11/2045..... | .. | 12/10/2017. | MBS Paydown.. 422,476 422,476 11/10/2045.
369604 BC 6 |GENELECTRIC CO 5.25 12/06/2017.......c.ccouvvneee .. | 12/06/2017. | Maturity oo | 02525000 | .. 2,525,000 ....2,525,000 12/06/2017.
372470 AK 2 | GENWORTH HOLDINGS 6.515 05/22/2018.......... .| 05/01/2017. | BANC OF AMERICA SECURITIES .o | | 468,238 | o 470,000 474171 05/22/2018.
374825 AA 5 |GIBSON ENERGY 6.75 07/15/2021.... . | 03/22/2017. | Cash Tender ..284,000 284,210 07/15/2021.
374825 AA 5 |GIBSON ENERGY 6.75 07/15/2021.... .| 10/28/2017. | Call @ 100.00... 141,000 141,441 07/15/2021.
379520 AB 9 |SEACO 2013-1A A ABS 2.98 04/17/2028.... C|12/17/2017. | MBS Paydown 100,000 04/17/2028.
379520 AC 7 |SEACO 2013-2A A ABS 3.67 11/17/2028.... C|12/17/2017. | MBS Paydown 50,000 11/17/2028.
37952U AD 5 [SEACO 2014-1A A1 ABS SNR 3.19 07/17/24........ C|12/17/2017. | MBS Paydown 160,000 07/17/2029.
38174F AL 0 |GOCAP 2015-23A B2 CLO MEZ 4.094 05/05/27... | .. | 12/06/2017. | Call @ 100.0 500,000 499,790 05/05/2027.
393508 AJ 5 |GAAFT 2016-T1 AT1 ABS SSNR 2.3801 10/48..... | .. | 12/05/2017. | Call @ 100.00... 500,000 500,000 10/15/2048.
40052T AA 7 |GRYPHON FUNDING 0.00 8/05/2050 C | 12/05/2017. | Paydown.............coooseesnrrnrrnnnes 70,667 | vvooersrr 70667 | covveeres 34727 | oo 08/05/2050.
40066N AA 4 | GUANAY FILTD 6.00 12/15/2020 C| 12/15/2017. | Sinking Fund Redemption..........cccoomwwwc | | 131,439 131,439 12/15/2020.
404421  AB 1 |H22015-1A AFX CDO SEQ SSNR 3.3526 06/49.. | .. | 12/24/2017. | MBS Paydown........cccocrvvvmssccmcirimmssicnns | [ 445,012 445,012 06/24/2049.
40538C AJ 9 |HLA2014-1A B2 CLO MEZ 4.644 04/18/2026....... .. 1 07/18/2017. | MBS Paydown.........c..oevvveemvvevenevieniriienns | 500,000 | .........500,000 | ..........500,000 | ............500,000 | ...ocovoommvirenns | eomrrriremnirennns | eovernvrenninens | evvivveniiinnniennc0 | s 500,000 04/18/2026.
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41161P  EZ 2 |HVMLT 2004-5 3A SEQ SNR FLT 06/19/2034....... .. [ 12/19/2017. | MBS Paydown..........ccooevvvvmmmmvvvvssmmnsiisas | 106,603 | ... 106,603 | vvverr 106,135 [ oo n(63) ] oo 106,603 | .ovvooevvrerriins | ceverieneiiennins | evneriiseniiesns0 | i 1,981 | 06/19/2034.
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46.... | .. | 12/19/2017. | MBS Paydown...............coeewvvvemmmvcmvscvieenn | | 100,622 100,622 | ...........78,925 | .cccoovvrennee. 75,672 | oo (2,420) | ....... 100,622 09/19/2046.
41161V AC 4 [HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46.... | .. | 12/19/2017. | Pass-Through LOSS..........cccouwvvvcvmmmmmiceens | | 21,887 | o AT 68 | o, . 0. 09/19/2046.
411656 AC 3 |HARV7 7A AF CLO SSNR 3.1 11/18/2026........... - 021214/2017. 1 Call @ 100.00. oo | 1,000,000 | .......1,000,000 | .......1,000,000 | ... 1,000,000 | ...ooovvveeereres cvvveeeersesssssins | ovveeeeesssssii | eeeeeesesssnnnon (10 OIS ISP 1,000,000 11/18/2026.
411707 AA 0 |HNGRY 2013-1A A2 ABS 4.474 03/20/2043.......... | 12120/2017. | MBS Paydown...........oocoeevvesccvcvvvvcenensen | L 115,017 | oo 115,017 | oo 15,017 | oo SR T T N OO PO 0. 115,017 03/20/2043.
43132R  AE 1 |HLDN 2013-1AB2 CLO MEZ 4.65 01/17/2026...... |.. | 04/17/2017. | MBS Paydown.........cccccowvovvvvmmsssivvmmenece | 1,000,000 | ....... 1,000,000 | .......1,000,000 | ..o, 1,000,000 [ coevvvverresens | rrneemnnnsnnnens | ervsernssennes | oo (1 SR I 1,000,000 01/17/2026.
43283A AA 3 |HGVT 2017-AA A ABS SNR 2.66 12/27/2028........ .. [ 12/25/2017. | MBS Paydown...........ccccovveeemmvvvovsmmmnrcenns | 162,507 | voovo. 162,507 162,484 [ oo 6)] ... 162,507 12/26/2028.
43739H AA 8 |HMBT 2006-2 A1 SEQ SNR FLT 12/25/203 .. | 12/25/2017. | MBS Paydown.. ...222,937 12/25/2036.
448414 AC 6 |HUTCHISON WHAMPOA FIN 7.45 08/01/2017..... C [ 08/01/2017. | Maturity . ,030,781 | ... . 08/01/2017.
44929F AJ 1 |ICG 2014-3A A1B CLO SSNR 3.32 01/25/2027..... | .. | 06/30/2017. | Call @ 100.00...........c.ceemmmvveevmrmmmrccvsnnn | L 41000000 | .......1.000.000 | oo T YT — 989,541 1,138 | .. 990,679 01/25/2027.
45112A  AA 5 |ICONX2012-1A A ABS 4.229 01/25/2043............. .. | 10/25/2017. | MBS Paydown............cccoooummeeevvvvvciiisieennns | 0765790 | o 275720 | 275721 | oo, 275,721 0 o 275,721 01/25/2043.
45257TE  AB 0 [IMSA 2006-5 1A1B SEQ SSNR FLT 02/25/2037... | .. | 02/25/2017. | Pass-Through LosS..........cccoowvvvcevmvmmceeens | o o B0 o o 0 e 02/25/2037.
45257E  AB 0 |IMSA 2006-5 1A1B SEQ SSNR FLT 02/25/2037... | .. | 12/25/2017. | MBS Paydown vrnnnn827,355 | ..........827,355 | .......... 711,188 | oo 717,760 23,375 | ....... 827,355 02/25/2037.
45660K AA 9 [INDX 2006-AR39 A1 SEQ SSNR FLT 2/25/2037... | .. | 11/25/2017. | Pass-Through LOSS...........ccormrvernrrerrnnes 73 61 0. 74 02/25/2037.
45660K AA 9 |INDX 2006-AR39 A1 SEQ SSNR FLT 2/25/2037... | .. | 12/25/2017. | MBS Paydown 9,089 |...... 187,508 02/25/2037.
45660L CK 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35..... | .. | 12/25/2017. | MBS Paydown 4510 |....... 84,369 |. 02/25/2035.
45660L CK 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35..... | .. | 12/25/2017. | Pass-Through Loss. (VN (1,346) | . 02/25/2035.
459200 GJ 4 |IBM CORP 5.70 09/14/12017..ccorvvorrrverrrcrncrennne .. [ 09/14/2017. | MaLUFItY.......ovvoereeeeesecesecsieciienn | 150,000 . (2,655) | ....... 150,000 |. 8,550 |09/14/2017.
465685 AE 5 |ITC HOLDINGS CORP 6.05 01/31/2018................ .. [ 12/1412017. | Make Whole Call @ 100.00........ccocoeeeeenc | | 500,000 500,000 (7,489) | ....... 501,360 [ ..coovvererecrens | eeeennn(1,360) | oo (1,360) | ... 44,345 | 01/31/2018.
46615P AE 4 |JFIN 2007-1A C CLO MEZ FLT 07/20/2021........... .. [ 07/20/2017. | MBS Paydown.........cccovvveeemmemmveivsnmviieens | 1,500,000 | ....... 1,500,000 14,795 rerereree 1,500,000 | oo | e | 0 | 22,540 |07/20/2021.
46617Y AC 7 [JFIN2015-1A B2 CLO MEZ 4.033 03/15/2026...... .. 12/15/2017. | MBS Paydown 1,000,000 | .......1,000,000 e rerennen 1,000,000 03/15/2026.
46617Y AJ 2 |JFIN 2015-1A A2 CLO SSNR 3.04 03/15/2026...... .. [ 12/15/2017. | MBS Paydown..........ccocvveemmmenvessssnniissens | 2,000,000 | ....... 2,000,000 0 fo 2,000,000 03/15/2026.
46618G AE 1 |JFINR 2015-4A BF CLO MEZ 3.6 04/22/2020........ .. [ 10/22/2017. | MBS Paydown.............cccooommmmeeevvvveisissanns | 149,935 149,935 0o 149,935 04/22/2020.
466247 SE 4 |JPMMT 2005-A5 1A2 SEQ CSTR 08/25/35........... .. [ 12/25/2017. | MBS Paydown...........ccccovvveemvvvvvvsmmnnrienas | 482,945 482,945 | ... 408,692 | ..o 803,934 | oo | 83443 | i e 43443 | oo | e 482,945 08/25/2035.
46626L FL 9 |JPMAC 2006-FRE1 A3 SEQ FLT 05/25/2035 .. [ 12/25/2017. | MBS Paydown..........ccoovvveeemmmvvvovsmmmniceens | 184,585 | .......... 184,585 | ... 173,222 (408) ] ...... 184,585 05/25/2035.
46627M  CY 1 |JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36.. | .. | 12/25/2017. | MBS Paydown...... 69,160 | ............59,160 59,479 (2,607) ] ...... 69,160 03/25/2036.
46627M FA 0 | JPALT 2006-S1 3A2 SEQ FLT 03/25/36 .. | 04/25/2017. | MBS Paydown..........ccoccevvevmmmvvvervsmmmnrceens | 116,289 | ..oooo... 116,289 | w.ovooo. 94,007 5267 |..... 116,289 03/25/2036.
46627M FA 0 |JPALT 2006-S1 3A2 SEQ FLT 03/25/36 .| 04/25/2017. | Pass-Through Loss... ..641 363 (V)N I 431 03/25/2036.
46629E  AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036.... .. | 12/25/2017. | MBS Paydown 269,512 | ..o 269,280 | o000 236,532 | covovevereverererens | eeeeeeee 15,078 | oo | v RT3 N 269,512 09/25/2036.
46629  AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036. .. | 12/25/2017. | Pass-Through Los! 275 4,870 0. 09/25/2036.
46631B  AJ 4 |JPMCC 2007-LD11 AM MEZ 5.7428 06/49............ | .. | 12/15/2017. | MBS Paydown 339,927 339,927 | oo 341,520 (1,245) | ....... 339,927 06/15/2049.
48121C YK 6 |JP MORGAN CHASE BKNT 6.00 10/01/2017........ .. [ 10/01/2017. | MatUFitY........ooooeveveveeeveeseeevsesssnsiiiieens | L 1,000,000 | ....... 1,000,000 | ....... 1,084,841 | 11,010,755 [ eovvvvveeeererienns | eeereens(10,755) | oo | eevreveenns (10,755) 10/01/2017.
49306C AF 8 |KEY BANK NA BKNT 5.70 11/01/2017..........ccc0..c. o [ 1170172017 | MaRUFtY....oovooovieiesiiiiienns | 2,000,000 | ....... 2,000,000 | ....... 2,215,240 ...(63,883) 11/01/2017.
494368 BB 8 |KIMBERLY-CLARK 6.125 08/01/2017.... .. [ 08/01/2017. | MatUFity.........ooevvverenevvensenevisssnisiiisens | 2,620,000 | ...... 2,620,000 | ...... 3,063,852 ..(46,757) 08/01/2017.
49803X AA 1 |KITE REALTY GROUP 4.00 10/01/2026.. .. | 06/13/2017.| BANC OF AMERICA SECURITIES.......... | | 478,995 7 |, 498,117 10/01/2026.
49803X AA 1 |KITE REALTY GROUP 4.00 10/01/2026.. | .. | 06/20/2017. | BANC OF AMERICA SECURITIES ... | | 143172 24| 149,436 10/01/2026.
49803X AA 1 |KITE REALTY GROUP 4.00 10/01/2026................ .. | 06/23/2017. | WELLS FARGO BROKERAGE

SERVICES 58 ... 348,686 10/01/2026.

50219P AA 4 |LSTRZ2016-1 A1 SEQ SSNR FLT 01/01/2021..... .| 05/01/2017. | MBS Paydown 1,640 |....... 138,376 01/01/2021.
50219P AA 4 |LSTRZ2016-1 A1 SEQ SSNR FLT 01/01/2021..... .| 05/23/2017. | Call @ 100.00... 2073 |, 358,570 01/01/2021.
525ESC 1C 3 |LEHMAN ESCROW 12/23/2010. .. | 04/06/2017. | Escrow Reorganization Distribution......... | F 43443 | o 0| 12/23/2099.
525ESC 1C 3 [LEHMAN ESCROW 12/23/2010 .| 10/05/2017. | Escrow Reorganization Distribution......... | 8876 | o o i 0o 12/23/2099.
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525ESC  1C 3 |LEHMAN ESCROW 12/23/2010.......c.rvverrrrernnens .. [ 12/07/2017. | Escrow Reorganization Distribution L7275 OSSO DO DO 0 . .. | 12/23/2099.
525ESC  5A 3 |LEHMAN ESCROW BROS 12/23/2099... .. | 04/06/2017. | Escrow Reorganization Distribution 26,117 [ oo | eeerereesseseeseeseees | covesseseeesseseeennessenn 0 o .. | 12/23/2099.
525ESC  5A 3 |LEHMAN ESCROW BROS 12/23/2099... .| 10/05/2017. | Escrow Reorganization Distributio T38| oo | e | v (VI .| 12/23/2099.
525ESC  5A 3 |LEHMAN ESCROW BROS 12/23/2099... .. | 12/07/2017. | Escrow Reorganization Distribution 23597 |.... I T R 0 [ .| 12/23/2099.
543190 AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045..... | .. | 12/15/2017. | MBS Paydown........ccccoouvvvvvvvecccvivsimmmncne | | 102,351 | coovvenee 102,351 | .ooerrn99,169 | oo 99,321 372 | ... 102,351 01/15/2045.
55068# AK 5 |LUXOTTICA US HOLDINGS CORP 4.35 12/15/21 .. | 04/10/2017. | Make Whole Call @ 100.00......covvvvvveeeeeees | 3,000,000 | ...... 3,000,000 ....3,000,000 0. 3,000,000 12/15/2021.
565849 AF 3 | MARATHON OIL CORP 5.90 03/15/2018.............. .. | 08/14/2017. | Make Whole Call @ 100.00........cccoomwummuenc | | 582,000 | .......... 582,000 594,487 (5,970) | ....c.. 588,517 03/15/2018.
56844X AE 9 |MARNR 2015-1A B2 CLO MEZ 3.68 04/20/2023... | .. | 04/20/2017. | MBS Paydown.............cccoeevvesccvccvvcnnennc | 0k 1,000,000 | ....... 1,000,000 OO 1000 N N SOOI IO (0} SO I 1,000,000 04/20/2023.
57643L LC 8 |MABS 2005-AB1 A4 SEQ SNR 5.648 11/2035...... |.. | 12/25/2017.| MBS Paydown.......cooeevovcevmvvmmvimeiicns | | 144156 | ... 144 156 141,596 801 |..... 144,156 11/25/2035.
590200 TC 9 |MLCC 2005-A A2 SEQ SNR FLT 03/25/2030........ .. [ 1212512017, | MBS Paydown.........c..oovvvvevvvvsmvivsniiianns | 62,672 | ..ooooouu 62,672 | o0 59,970 | v 886 |...... 62,672 03/25/2030.
61748H AW 1 |MSM 2004-5AR 4A SEQ SNR FLT 07/25/2034...... .. [ 12/25/2017. | MBS Paydown..........ccocovvvemmevvvcnsssmnncisens | k180832 | 180,832 | o 182,863 | o (582)]....... 180,832 07/25/2034.
61755F AA 3 |MSST 2007-1 A1 SEQ FLT 06/25/2037................. .. | 04/25/2017. | MBS Paydown 0. 27,146 06/25/2037.
62946A AA 2 |NPRL 2016-1A A1 ABS SNR 4.164 04/20/2046..... | .. | 12/20/2017. | MBS Paydown 0. 90,744 04/20/2046.
63860H AC 3 [NSTR2007-A AV3 SEQ FLT 03/25/2037............... .. | 08/25/2017. | MBS Paydown . 5,077 5,077 |....... 326,120 03/25/2037.
63860L AC 4 |NSTR 2007-B 2AV2 SEQ FLT 04/25/2037 .. | 10/25/2017. | MBS Paydown 324,814 | 289,491 | 1o 314793 | | 00000 10,021 | o | 10,021 | covvveereeeeeriens | coveereeen 324,814 04/25/2037.
63939E  AB 9 |NAVSL 2015-AA A2A ABS 2.65 12/15/2028.......... | .. | 12/15/2017. | MBS Paydown 114,993 114,993 21 |, 114,993 12/15/2028.
640270 AC 8 |NGCLO 2014-1A AF CLO 3.4 08/28/2026.............. .. | 02/28/2017. | MBS Paydown 2,000,000 | ....... 2,000,000 511 | 2,000,000 08/28/2026.
65251V AL 4 |NWSTR 2015-2A A2 CLO SEQ SSNR 3.461 27.... | .. | 12/22/2017. | Call @ 100.00...........cceeemmmeemmvmocciiviviieens | | 1,000,000 | ....... 1,000,000 43 ... 999,874 08/25/2027.
67091R AE 9 |OCP 2015-8A A2B CLO MEZ 4.00 04/17/2027...... .. [10/26/2017. | Call @ 100.00..........covvevsrevvveiveseriiiennns | 500,000 | ......... 500,000 0. 500,000 [ ..covveeereecrens v | o0 | e 20,500 |04/17/2027.
67103Q AG 2 |OFSBS 2013-5A A2F CLO 3.8598 04/17/2025...... | .. | 02/15/2017. | Call @ 100.00... 1,000,000 | ....... 1,000,000 1,000,000 | ..r0ec0c0..1,000,000 | .coooovovveererecce | oo | oo | eeveeeeeessie (030 RS IO 1,000,000 | .ooovvvveeeeeeec [ o | cevveieereensn [ e 12,544 | 04/17/2025.
67107F AC 1 |OZLM 2014-8A A1B CLO SSNR 3.38 10/17/26..... .. | 05/30/2017. | Call @ 100.00... 1,000,000 | .......1,000,000 994,300 997,071 [ oo | 00000n2,929 | 12,929 | oo 20,937 | 10/17/2026.
67107K  AJ 5 | OCP 2014-7A A1B CLO SSNR 3.61 10/20/2026.... | .. | 10/20/2017. | MBS Paydown.........ccccooovvvvvvvvvvvmmvcvmvcncnanc | 1,500,000 | ....... 1,500,000 1,500,000 | .oovveeer1,500,000 | ceerecverrriin | e | cereeineeeinnees | e (V1 SOOI 1,500,000 | oveoorverrrenns | cereeneneieneees | vereeiennennnni0 | 54,150 | 10/20/2026.
67107K AL 0 |OCP 2014-7A A2B CLO MEZ 4.65 10/20/2026...... .. | 10/20/2017. | MBS Paydown.............coovvvvvevvvvvvvsvsrsrnnnnnnns | 500,000 500,000 0. 500,000 [ ..oovveeereeiens oo | o0 | 23,250 |10/20/2026.
67108W AL 3 |OZLM 2014-7A A2B CLO MEZ 4.249 07/17/26...... | . | 04/17/2017. MBS Paydown........cco.vveovccvcsvesimene | | 500,000 500,000 761 | . 000010/ 3 EOOOIOY UORORY OO | VO 10,623 | 07/17/2026.
67108W AN 9 | OZLM 2014-7A B2 CLO MEZ 5.35 07/17/2026...... | .. | 04/17/2017. | MBS Paydown.............cccccocuwervvevcciverieeenc | | 500,000 500,000 1,031 |....... 500,000 [ ..oovveeereeerens [ eveeeercreeneres | eevvceeneriinnn0 | s 13,375 | 07/17/2026.
671090 AE 2 |OZLM 2015-11A A2B CLO MEZ 4.17 01/30/27...... | .. | 08/18/2017. | Call @ 100.00 500,000 500,000 0| 500,000 | voovvoveoeeoeeeoons | oo | o0 | 16,680 | 01/30/2027.
67109U AN 2 |OZLM 2015-11A A1B CLO SSNR 3.28 01/30/27... | .. | 08/18/2017. | Call @ 100.00..........cvvvvvvvveeeeecvivsemsmnven | | 1,000,000 | ...... 1,000,000 | .. 13 .. 999,451 | ..oovveevvieeriiens | e 549 | 549 | 26,240 | 01/30/2027.
67380Y AF 2 | OAKCL 2015-1A COMB CLO MEZ 0 10/20/2027... | .. | 12/27/2017. | Exchange 67389YAF2.........cccocooovwvvvvn | 1,851,044 | ...... 2,000,000 | ....... 1,891,700 | oo | eevvveeeeeeeeeeeeees | eovssesssssssesssenes | ovssssssssesnnnns | sovesessseseseseeee (0} SN I 1,891,700 | .ccccceeerevrriirs | 100...(40,656) | ........(40,656) | ...... 41,656 | 10/20/2027.
67575N AL 7 |OMART 2015-T3 AT3 ABS SSNR 3.211 11/47...... | .| 09/15/2017. MBS Paydown........ccc.ceeovcrsvcmvmmmcene | | 2,000,000 | ...... 2,000,000 | ....... 1,999,983 | ...oo..... 1,999,993 7 | 2,000,000 | covvereeeeeecvcce | evereeeeeeseesen | eeereeneeseeesen0 | e 48,165 | 11/15/2047.
71645W AR 2 |PETROBRAS INTL 5.375 01/27/2021.. C| 09127/2017. | Cash Tender.........ccocoevvssvvvmssssvnnessi | 1,350,000 | ....... 1,350,000 1,309,500 | .......53,824 | .vvereri(2,238) | oo | e 51,589 | oo | coreeies 1,361,089 | ...coovoverrrrscc | 10 (11,089) | ........(11,089) | ..... 169,031 | 01/27/2021.
718172 BN 8 |PHILIP MORRIS IN 1.25 11/09/2017.. o [ 1110972017, | MatUrity.........eveveveeeeevseseeeeevvvsiisissssenns | 560,000 | .......... 560,000 560,617 (617)] ... 560,000 3,500 | 11/09/2017.
72650R AP 7 |PLAINS ALL AMER 6.125 01/15/2017 o | O1AS/2017. | MUTIY ..o | 1,440,000 | ....... 1,440,000 | .......1,570,881 | ..occc.. 1,440,957 | coooovvovvcirnns | evvirancens(957) [ oo | o, (1574 ) [N I 1,440,000 01/15/2017.
74040Y AA 0 |PRETSL 10A A1 CDO FLT 07/03/2033... ...| .. 10/03/2017. | MBS Paydown.. ..90,233 (1,362) | ....... 90,233 07/03/2033.
74041A  AA 1 |PRETSL 13A A1 CDO SSNR FLT 03/24/34........... .. | 12/24/2017. | MBS Paydown 1,955,160 955,160 | .......,737,648 | oo 1,742,823 | oo | 00000212,336 | oo | e 212,336 | oo | e 1,955,160 03/24/2034.
74041W AA 3 |PRETSL 11A A1 CDO SSNR FLT 09/24/2033. .. [ 12/2412017. | MBS Paydown..........ccoovvveevemmmvvvvsmmnnceens | 136,624 (3,413) | ....... 136,624 09/24/2033.
749239 AD 1 |RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046............ o [ 1212572017, | MBS Paydown......ovevevsveessoessveessc | 309,754 5881 |...... 309,754 08/25/2046.
74929F BB 4 |RBSSP 2010-3 6A2 SEQ SSUP 6.0 03/37 RE....... .. | 06/26/2017. | MBS Paydown..........ccoovvveeemmmvvvervmmmmniceens | 113,531 131 | ... 113,531 03/26/2037.
749788 AA 6 |RAAC 2007-RP3 A SEQ SNR FLT 10/25/2046...... .. | 12125/2017. | MBS Paydown.............cccooummreevevvcveiiimnenns | 83.764 (3,479) | ....... 83,764 10/25/2046.
75115B  AC 3 |RALI 2006-QA5 2A1 SEQ SSNR FLT 07/25/36..... .. [ 12/25/2017. | MBS Paydown...........coccovvemmmmvvvvvsmmmnrceens | 120,725 6,934 |...... 120,725 07/25/2036.
75115B  AC 3 |RALI 2006-QA5 2A1 SEQ SSNR FLT 07/25/36..... .. [ 12/25/2017. | Pass-Through LoSS.........ccoomvemmvvvivemnnns | i o 81868 | o 8 ... 07/25/2036.
75620R AE 2 |RCTTE 2015-1A COMB CLO MEZ 0 10/20/2027... | . | 10/20/2017. | Exchanged 75620RACE......cccovevieee | | opgaaa | aoeoag| 201432 | 288,723 | oo 61 [ 249,449 10/20/2027.
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75620R AE 2 |RCTTE 2015-1A COMB CLO MEZ 0 10/20/2027... | .. [ 10720/2017. | MBS Paydown....coovoorvmsrsriees| | 694051 | ... 694,051 661,119 .(137)]. RELIS LR3I FOSTE FOONTN ISR | B DO 33,255 | 10/20/2027.
75887F AE 6 |REGT4 2014-1AB CLO MEZ FLT 07/25/2026....... ..| 07/06/2017. | Call @ 100.00 1000,000 | ....... 1,000,000 1991,900 . X 749 |...... 993,316 | .occevcererrenrs | e 8,684 | ...........6,684 | ....... 21,342 | 07/25/2026.
760985 UR 0 |RAMP 2003-RS4 Al5 SEQ STP 05/25/2033... [ 12/25/2017. | MBS PaydOowN.....ooocoesvcsvsvsscscn | 400,579 | woov. 400,579 | oo 290,420 | oo 306,446 | cooevereverre | e (11,663) [ v | e [CRRCEX)) P A 400,579 | covovvereeenns [ eovnennssinn | o0 | e 11,956 | 05/25/2033.
76110W SZ 0 |RASC 2003-KS7 Al5 SEQ STP 09/25/2033........... | . | 12/25/2017.| MBS Paydown... . 202,255 202,255 | ......... LR — 182,422 | cvvveversron 12,161 LPXT:3 T DO 202,255 5,753 | 09/25/2033.
761118 FM 5 |RALI2005-QA9 NB4 SEQ SSNR FLT 08/25/35..... .. | 11/25/2017. | Pass-Through LOSS..........ccccoevevvnuirirnnenne ) ...15,789 0 [ 08/25/2035.
761118 FM 5 |RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/35..... | . | 12125/2017. | MBS Paydown..........cocvrsvsvcmsssnce | | ggguq | 88,840 5380 | ... 88,840 08/25/2035.
76111X TE 3 |RFMSI 2005-SA1 2A SEQ 2.9425 03/25/2035....... .. [ 12/25/2017. | MBS Paydown...........coovvvvevvivsvnivsnsinenn | L 75704 | 75,704 1,609 |....... 75,704 03/25/2035.
76112B NM 8 | GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035. | .. | 12/18/2017. | MBS Paydown...........c.ccoovvvvemvvcvemcrcvennceas | | 990 305 | 292 325 2574 |... 292,325 e . 05/18/2035.
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023 .. | 05/25/2017. | OPPENHEIMER & CO.. 100,000 1,020 |....... 79,326 i 19,674 05/15/2023.
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023 .| 05/25/2017. | STIFEL NICOLAUS...... .100,000 1,254 70,289 ..28,461 05/15/2023.
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023 .. | 05/26/2017. | GMP SECURITIES... . 30,000 23,798 05/15/2023.
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023. .| 05/126/2017. | MORGAN STANLEY ..o | | yageq | 15,000 12,382 05/15/2023.
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023 .. | 05/31/2017. | OPPENHEIMER & CO.. . 30,000 24,772 05/15/2023.
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023 .. | 08/01/2017.| OPPENHEIMER & CO......oooovvvvvvvvmvenea | L 245000 | oo 250,000 2,224 | oo | e 207,910 05/15/2023.
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023. .| 06/02/2017. | OPPENHEIMER & CO.. 801 |....... 85,185 05/15/2023.
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023 .. | 09/26/2017.| OPPENHEIMER & CO.. 694 42,921 05/15/2023.
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023 ..| 10/17/2017. | JEFFERIES & CO. B 750 |....... 42,977 05/15/2023.
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023. .| 10/18/2017. | BARCLAYS CAPITAL 105,919 105,000 88,676 1581 | 90,257 05/15/2023.
76720A AF 3 |RIO TINTO FINANCE 2.875 08/21/2022 06/07/2017. | Cash Tender. 123,000 122,031 123,000 08/21/2022.
78410T AA 4 |SCFET 2017-1A A ABS SSNR 3.77 01/20/2023.... | .. | 12/20/2017. | MBS Paydown..............ccooevevemvvvemvcvmnncens |k 340148 | 312148 | 312,082 | oo 34 ... 312,148 01/20/2023.
78412F AL 8 |SPN-CALL09/17 6.37505/01/2019.......cccvvvvrrnec. ..109/18/2017. | Call @ 100.00... e 3,945 | ... 500,000 05/01/2019.
78448Q AB 4 |SMB 2015-B A2A ABS SNR 2.98 07/15/2027........ .| 12/15/2017. | MBS Paydown............cocuemrvrivnienriineens . 68 |..... 19,690 07/15/2027.
81788Y AA 1 |767-3-25285 & 25392 TRUST 5.25 10/05/22......... .. [ 12/05/2017. | Paydown.........ooevvvvvmnnvveisssnnsvisssnssiins |k 192784 | 422784 | 122,788 | 122788 o 0 ... 122,784 10/05/2022.
81881L AC 1 |SHACK 2014-6A B2 CLO MEZ SEQ 4.41 07/26.... |.. | 04/17/2017. | MBS Paydown . 495,450 3,029 |...... 500,000 07/17/2026.
82321U AA 1 [SHNTN 2015-1A A ABS SNR 4.75 10/15/2042...... .| 12/15/2017. | MBS Paydown...........ccooeemvveriiierinrireens . 129,158 509 | ... 130,410 .0 3,839 [ 10/15/2042.
824348 AZ 9 |SHERWIN- WILLIAMS 7.25 06/15/2019.... ..| 06/02/2017. | Consent Fee w2000 e i 0 ... 2,000 06/15/2019.
82650A AA 6 |SRFC 2012-3A A ABS 1.87 08/20/2029 .| 10/20/2017. | MBS Paydown............cccvemrverivnrerrinneens i 281463 | 281463 | 281,412 | oo, 281,433 | oo 30 ... 281,463 08/20/2029.
82652K AA 2 |SRFC 2017-1A A ABS SNR 2.91 03/20/34............ .. | 12/20/2017. | MBS Paydown . . 394,528 [ cvvvoeeerreeeeeeerre, 24 ... 394,555 03/20/2034.
83405A AA 2 |SCLP 2017-1 AABS SSNR 3.28 01/26/2026.. .. 12125/2017. | MBS Paydown..............cccooeeceveveccimeenecns | | 508,167 | cooo..... 508,167 | ......... 508,123 | .oovevevveeevrnenenenenenens A6 |....... 508,167 01/26/2026.
83417F  AA 7 |SOCTY 2014-2 A ABS PT 4.02 07/20/2044........... | .. | 07/20/2017. | MBS Paydown..........ccccooovvvvvvvcmcmmvcvvncnenennc | ) 24323 | oo 24323 | oo 24323 | oo P25 3 I I 0 ... 24,323 07/20/2044.
83417P  AA 5 |SOCTY 2015-1 A ABS SEQ SNR 4.18 08/45......... .. | 08/20/2017. | MBS Paydown 35479 | . 35,479 35,460 | ...... 35,462 .5 5 . 35,479 08/21/2045.
83608X AE 9 |SNDPT 2014-2A A2 CLO 3.44 10/20/2026............ | 04/20/2017.| MBS Paydown........c.cccoesssevvrssssevvnssss | 2,000,000 | ... 2,000,000 | ... 2,000,000 | ... 2,000,000 | vooovveereeeeeiece | eeveeeeeseeseseens | eeeeeeeeeeseriee 0 [ 2,000,000 10/20/2026.
83609G AE 5 |SNDPT 2015-2A B2 CLO MEZ SEQ 4.0207/27.... | .. | 10/20/2017. | MBS Paydown... . 1,500,000 1,500,000 | ... 1,500,000 500,000 | oo o i 0 o L 1,500,000 07/20/2027.
848580 AA 6 |SPIRIT AIR 2015-1 A 4.10 10/01/2029.................. . 10/01/2017. | Sinking Fund Redemption...................... . 69,209 | o 69,209 69,214 69,209 04/01/2028.
85022W  AA 2 |SCFT 2016-AA A ABS SSNR 3.05 04/25/2020...... | .. | 12/25/2017. | MBS Paydown.....oocvvevsvvvssvvnssvessnens | 425383 | .......... 425383 | .......... 0 (T TN DO IR (A1) I— (216) [ ..o 425,383 04/25/2029.
85172G  AB 3 |SLFMT 2013-2A M1 MEZ 3.52 12/25/2065............ .. | 10/25/2017. | MBS Paydown... 500,000 500,000 481614 7.909 | ..o 500,000 12/25/2085.
86212V AA 2 |STR2016-1A A1 ABS SNR 3.96 10/20/2046......... .. | 12/20/2017. | MBS Paydown LA7728 LA7728 17,719 . 0 ... 17,728 10/20/2046.
863579 C3 0 |SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035.. | .. | 12/25/2017. | MBS Paydown. ......oocccccvvvvcvcvemmssivemnsec | 283,935 | ......... 283,935 | ......... 248,005 | ..oovooee. 241,922 | oo | e 19,180 [ ovvvvvvrcivnns | o 19,180 [ ovvvvevserevern | corerrresens 283,935 11/25/2035.
863579 C3 0 |SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035.. | .. | 12/25/2017. | Pass-Through Loss ..21,707 (766) ] ....... (322)].... 11/25/2035.
863579 UU 0 |SARM 2005-15 4A1 PT SSNR FLT 07/25/2035..... .. [ 12125/2017. | MBS Paydown.........c..ooovvvvemvvcvemecvennceenn | 43T o A23TAT | 108,477 1,578 |....... 123,717 | ... 07/25/2035.
863579 UU 0 |SARM 2005-15 4A1 PT SSNR FLT 07/25/2035..... | .. | 12/25/2017. | Pass-Through Loss 0 ... (1,264) | .... 07/25/2035.
863587 AE 1 |SAIL 2006-3 A5 SEQFLT 06/25/2036................... .. | 12/25/2017. | MBS Paydown 157,526 157,526 135,866 (2,126) | ....... 157,526 06/25/2036.
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86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31................ .. | 12/25/2017. | MBS Paydown 450 | ....... 49,880 08/25/2031.
863619 AB 8 |SASC 2007-OS| A2 SEQ FLT 06/25/2037. .| 12/25/2017. | MBS Paydown . 395 | ... 160,045 06/25/2037.
872225 AD 9 |TBW 2006-5 A3 SEQ STP 11/25/2036. .. | 12/25/2017. | MBS Paydown.. 74,906 ...74,906 (VI 74,906 11/25/2036.
87247C AJ 2 |TICP 2014-2A A1B CLO 3.528 07/26/2026.. .. | .. | 04/20/2017. | MBS Paydown 1,500,000 /500,000 | .......1,500,000 | .oeveesre1,500,000 | .eovvorverereeees | eeveeeeeeeeeseereee | eeeeeerresrnee | eeeeeeeeeenesenes (1 [T IS 1,500,000 07/20/2026.
87266H AA 6 |TFINS 2016-1A A CDO SNR FLT 01/20/2038........ .. [ 10/20/2017. | MBS Paydown..........ccoccevveemmmvvvorvsmmmnrceens | 117,034 9,474 | ... 117,034 01/20/2038.
87342R AA 2 |BELL 2016-1A A2l ABS SNR 3.832 05/25/46......... .| 11/25/2017. | MBS Paydown 5,000 0. 5,000 05/25/2046.
87342R AB 0 |BELL 2016-1A A2Il ABS SNR 4.377 05/25/46 .| 11/25/2017. | MBS Paydown ...5,000 0 f. 5,000 05/25/2046.
87407P AA 8 |TAL2013-1A A ABS SNR 2.83 02/22/2038.. .. [ 12/20/2017. | MBS Paydown..........ccoccvvemmmmvvewsssmmnsissas | 100,000 2 [ 100,000 02/22/2038.
87407P AE 0 |TAL2013-2A A ABS 3.55 11/20/2038 .| 12/20/2017. | MBS Paydown.......cccoccveervcsrmmssmees | | 100,000 227 | oo 100,000 11/20/2038.
87407P AJ 9 |TAL2014-1A A ABS SNR 3.51 02/22/2039.. .. [ 12/20/2017. | MBS Paydown..........ccocvvveeemmmvvvovssmmnrceens | 100,000 0 | 100,000 02/22/2039.
87612E AP 1 |TARGET CORP 5.375 05/01/2017 ...| .. | 05/01/2017. | Maturity. (7,860) | ....... 850,000 05/01/2017.
881561 VY 7 | TMTS 2005-12AL AF4 MEZ SEQ 5.385 07/36....... .. | 12/25/2017. | MBS Paydown 200 |....... 71,121 07/25/2036.
88156E AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.. | .. | 12/25/2017. | MBS Paydown.........cccccovveevmmmmvvccvmnccccenns |k 00646 | o Q0.646 | oo 77379 | (1,332) | ....... 90,646 01/25/2038.
88156E AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.. | .. | 12/25/2017. | Pass-Through LosS........c..coomvevvvcvivmmnn | i o 83 o 0. 01/25/2038.
881575 AA 2 | TESCO PLC 5.50 11/15/2017......ccouvvveereerrrrerirenes C| 11/15/2017. | MatUFitY........oorvvveereereenseensirsssnssiiisnenn | 376,000 382,085 (6,085)]....... 376,000 20,680 | 11/15/2017.
88314R  AA 4 |TMCL 2013-1A A ABS SEQ 3.9 09/20/2038.......... C | 04/20/2017. | MBS Paydown.. 1,518,750 1,512,660 ....1,518,750 ..19,378 |09/20/2038.
88314R AC 0 |TMCL 2014-1A A ABS SNR 3.27 10/20/2039........ C| 03/22/2017. | BANC OF AMERICA SECURITIES.......... | | 589,073 586,047 10/20/2039.
88314R AC 0 |TMCL 2014-1A A ABS SNR 3.27 10/20/2039........ C| 03/30/2017. | JP MORGAN SECURITIESINC.....ccoooen | | 591,849 598,931 10/20/2039.
88314R AC 0 |TMCL 2014-1A A ABS SNR 3.27 10/20/2039........ C| 04/20/2017. | MBS Paydown...............cooueeevvvmmmscvviviennn | 627,500 627,500 10/20/2039.
88432A AU 4 |WINDR 2013-2A B2 CLO MEZ 4.09 01/18/2026.... | .. | 10/18/2017. | MBS Paydown 1,500,000 | .......1,500,000 | .......1,485750 | ........... 1,491,555 [ covvveereeerrrcries | eerreeern 8,885 [ oo | eeverceersnn 8845 | v | e 1,500,000 01/18/2026.
88606W AA 0 |TBOLT 2017-A A ABS SSNR 4.212 05/17/2032.... | .. | 12/15/2017. | MBS Paydown..............cccoooummmmevevvcvccieenenc | b 41867 | oo B1.667 | oo B1.665 | oo 41,667 05/17/2032.
89233P 6D 3 |TOYOTA MTR CRED MTN 1.75 05/22/2017......... .. | 05/22/2017. | Maturity 100,000 | oo 100.814 | oo, 100,257 100,000 05/22/2017.
894126 AB 7 |TRAP 2003-4A A1B CDO SEQ SSNR FLT 05/34.. | .. | 11/24/2017. | MBS Paydown.. ..34,491 27,291 | ...... 26,447 34,491 05/24/2034.
89690E AD 9 |TRMF 2014-1A A1 ABS SEQ SNR 2.863 04/44..... .. | 08/15/2017. | MBS Paydown 1,517,759 517,759 | ....... 1,507,561 | oo, 1,508,007 | .ovooovvveercoies | e 9,662 | o | 9,662 | oo | v, 1,517,759 04/15/2044.
89690E AF 4 | TRMF 2017-1A A1 ABS SNR 2.709 08/15/2047. . [ 12/15/2017. | MBS Paydown...... 54,747 54,746 | oo, .0 0. 54,747 08/15/2047.
909319 AA 3 |UNITED AIR 2013-1 A 4.30 08/15/2025................. .. 08/15/2017. | Sinking Fund Redemption 49,833 [ 49,833 08/15/2025.
91911T AJ 2 |VALE OVERSEAS LTD 5.625 09/15/2019... C | 09/28/2017. | Make Whole Call @ 100.00... 2,000,000 37,220 |....... 2,000,000 09/15/2019.
91911T AL 7 |VALE OVERSEAS 4.625 09/15/2020 C|09/18/2017. | Cash Tender.................cccomememsmeeeevvvviiieens | | 500,000 (1,329) ] ....... 506,027 09/15/2020.
92257L AB 6 [VCC 2017-1 AFX ABS SSNR 3.00 05/25/2047...... | .. | 12/25/2017.| MBS Paydown......ccoovvvovcsvsvvmmisesnns | | 118,165 977 [ 118,165 05/25/2047.
92258N  AB 1 |VCC 2016-1 AFX ABS SSNR 3.5337 04/25/46 .. [ 12/25/2017. | MBS Paydown..........ccoovvveevemmmvvveismmmnceens | 143,244 0 o 143,244 04/25/2046.
92320X AJ 7 |VENTR 2014-16A A2F CLO SEQ 4.395 04/2026... | .. | 04/15/2017. | MBS Paydown...........c....ccceeevmmmmmmccvvvreens | 500,000 0. 500,000 04/15/2026.
92535V AA 0 | VBTOW 2016-2A A ABS SNR 5.193 10/15/2046... | .. | 12/15/2017.| MBS Paydown.........cccocooccvemmmvvevvmmmmncensns | f 11,251 0 o 11,251 10/15/2046.
92922F 3N 6 |WAMU 2005-AR12 1A8 SEQ SSNR FLT 10/25/35 | .. | 12/25/2017. | MBS Paydown.................ccoeemmmmmmmcmmvvreens | 126,985 1716 | .. 126,985 | covovveeeeeeeees | oo | eeeverireriinneend0 | e, 2,099 | 10/25/2035.
92976G AH 4 |WACHOVIA BANK NA BKNT 6.00 11/15/2017...... o [ 111612017, | Maturity.........coeevveesevvvssescvvisseensiissns | 500,000 : . (7.214) | ....... 500,000 11/15/2017.
92990G  AJ 2 |WAMU 2007-HY5 3A1 SEQ SSNR FLT 05/25/37.. | .. | 12/25/2017. | MBS Paydown.. 65,428 | ...........66428 | ... 58,700 | woovvvvvvereres 58,131 | oovvvvevevererinnns (830) ] ....... 65,428 |. 05/25/2037.
92990G  AJ 2 |WAMU 2007-HY5 3A1 SEQ SSNR FLT 05/25/37.. | .. | 12/25/2017. | Pass-Through LOSS........cccocovvvvemmvrciiennn | i o 5657 i o 0. (75)|. 05/25/2037.
933636 AA 0 |WAMU 2007-HY4 1A1 SEQ SSNR FLT 04/25/37... | .. | 12/25/2017. | MBS PaydOWN......oovvvvvvsccmvvvvennesscee | | TTT | oo OLTTT | 80,329 | oo 80,284 [ oo | o, 1,492 | e 1,492 |.. 91,777 04/25/2037.
933636 AA 0 |WAMU 2007-HY4 1A1 SEQ SSNR FLT 04/25/37... | .. | 12/25/2017. | Pass-Through LOSS........cccocovvvvmmmcrvciieenn | i 8598 | o 0 | eoveeeeeeeenriees [ evereeereesieessieneens | ceveeenennseennes | eeveesnsesseennsen | eveeeneenniennsn0 | oereeeressienns 04/25/2037.
93363P AC 4 |WAMU 2006-AR14 1A3 SEQ SSNR FLT 11/25/36 | .. | 12/25/2017.| MBS Paydown.........cccccoccovmmemvvcmsmvcvveieens | L 193683 | .........193.683 | oo 179,904 | oo 178,841 | oo, 960 | ....... 193,683 11/25/2036.
93363P AC 4 |WAMU 2006-AR14 1A3 SEQ SSNR FLT 11/25/36 | .. | 12/25/2017. | Pass-Through LoSS.......cccooceemmmvmciivmunn | ko 48450 | 0. (988) | . 11/25/2036.
939336 X9 9 |WAMU 2005-AR1 A2B MEZ SEQ FLT 01/25/2045 | .. | 12/25/2017. | MBS Paydown 139590 | 139590 | o 123,188 | oo, 122,837 | oo (2,776) | ....... 139,590 01/25/2045.
94106L AS 8 |WASTE MANAGEMENT INC 6.10 03/15/2018...... .. [ 11/30/2017. | Make Whole Call @ 100.00..........ocooccrmeune | | 500,000 | .........500,000 | ......... 565,452 | v.ooorerrinens 512,967 | .ovvvvreerrr. (8,905) | ...... 504,062 03/15/2018.
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94945P  AA 3 |WLKRG 2017-AA A ABS SNR 2.82 06/15/33......... .| 12/15/2017. | MBS Paydown............ccoccomivnniiicrinninns 251,914 [ oo Leeerireessenrerees | cevereerecereeseidd Lo | coeeeerecrsseseniidt o, 251,971 | oo | eeeveeevenecenns | cenvesneinnienn | e 1,895 |06/15/2033.
94984D AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36 | .. | 12/25/2017. | MBS Paydown..............ccoowvvvvvvmvmmvrcimvmne | | 48596 | oo 48596 | oo 45,083 | oo 45427 { oo | e 1,396 | oo | i 1,396 [ 49,066 09/25/2036.
94984D AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36 |.. | 12/25/2017. | Pass-Through Los! 594 | oo i i i 0 b 490 09/25/2036.
95058X AA 6 |WEN 2015-1A A2l ABS SNR 3.371 06/15/2045..... .. 12/15/2017. | MBS Paydown 5, 5000 | oo i 0 i 0 5,000 06/15/2045.
95058X AB 4 |WEN 2015-1A A2ll ABS SEQ SNR 4.08 06/45...... .. [ 12/15/2017. | MBS Paydown............cooevvmevvenniieniiieenn | 20,000 20,000 20,000 | ... 20,000 | oo [ | e | s | 20,000 06/15/2045.
95168Q AE 0 |WSTC 2013-1A A2B CLO 4.066 11/07/2025.......... .. 05/07/2017. | MBS Paydown..........cocvvvvvvvvvvvvvsvsvsvsssrsnnnns | 1,500,000 | ....... 1,500,000 11/07/2025.
95168W AE 7 |WSTC 2014-2A A1B CLO SSNR 3.455 01/16/27... | .. | 11/16/2017. | Call @ 100.00...........oesvvvvvvrevmrmrevvismncrns | | 1,000,000 | ....... 1,000,000 01/16/2027.
95810D AF 8 |WESTERN DIGITAL TL B 1L L+375 04/29/2023... | .. | 03/14/2017. | PaydOwN.......ccocooveemsmvvvermmmmvviisscniiiinens || 447,750 CAATTE0 | BATT50 | e AAT 834 | s | i (BA) | e | i (BA) | 447,750 04/29/2023.
96033C AA 0 |WESTR 2016-1A A ABS SSNR 3.50 12/20/2028... | .. | 12/20/2017. | MBS Paydown............ccccoowummervvvvvocieiminnns | | 415,509 415,509 | o 814,016 | e 418124 | | e 138 | | 134 | 415,509 12/20/2028.
960330 AA 8 [WESTR 2017-1A A ABS SSNR 3.05 12/20/2030... | .. | 12/20/2017. | MBS Paydown..............ccouwveveermmmmvriiisennn | | 84,165 | ............ 84,165 | .overern84,063 | oo e | e d [ [ e [ 84,165 12/20/2030.
96033L AA 0 |WESTR 2015-2A A ABS SEQ SSNR 3.2 07/28..... .. [ 12120/2017. | MBS Paydown..............ccooommemevevvvveiiiisanns | 243,013 | oo 243,013 | ... 242,691 282,664 | oo | eecireesniB8 | eoereecereeeene eercieesseieenB6 | 243,013 07/20/2028.
98886Y AC 2 |ZAIS22014-2A A1B CLO SSNR 3.57 07/25/26..... .. | 04/25/2017. | MBS Paydown..........ccocooovmmeevveivmscvviiiens | L 1,000,000 | ....... 1,000,000 001,000,000 | oo | eeerreeeseeereeciees | corneeeercvensnnne | eeeereerssesneeeen0 | eeeeeeeeesseeseens | ceeeeerenns 1,000,000 07/25/2026.
98954R  AB 6 |ZIGG 2014-1A A2 CLO SSNR 3.44 10/17/2026..... | .. | 05/10/2017. | Call @ 100.00.........covvvvvvcsvcvivvovecmicsssecns [ 1,500,000 | ....... 1,500,000 SRy A NN IO B DOOOOORNOORN INSSOL<1 N DOOOOON IO 1,497,939 | 10/17/2026.
98954R AD 2 |ZIGG 2014-1A B2 CLO MEZ 4.57 10/17/2026....... .| 05110/2017. | Call @ 100.00.....occevvvccrvvvsermscirmisiees | | 500,000 | ......... 500,000 496,055 | oo | o279 o 279 | 496,334 | oo | 03,666 | 3,666 | ....... 12,885 | 10/17/2026.
G0620B AB 4 |ATLSS 2014-1 A ABS SNR 4.875 12/15/2039....... .. [ 12/15/2017. | MBS Paydown.........cccocvveemeemvveennmvniinens | 83.163 83,163 0. 83,163 0 2,557 | 12/15/2039.
G3600K AB 2 |FLOATEL INTL TL B LIBOR+500 06/13/2020........ D | 12/29/2017. | Paydown 5,676 0 284 |06/13/2020.
G7739P AF 7 |CABLE&WIRELES (SABLE) B1 L+475 12/02/22... | D | 05/26/2017. | Paydown v | 275.000 | i 275.000 | 263736 | o 26457 | L 40429 | 10,429 | covvveereeeeerceens | oo 275,000 12/02/2022.
G7739P AG 5 |CABLE&WIRELES (SABLE) B2 L+475 12/02/22... | D | 01/01/2017. | Exchanged G7739PAF7.... . 0. 217,788 12/02/2022.
Q3930A AC 2 |FMG TLLIBOR +275 6/30/2019.......ccc0000000e0s0i0c D | 05/19/2017. | PaydOWN.....ccccoovvvcvvversvvvennssiveennc | 606,354 ..606,354 | .. 40,012 [ oo [ 40,012 [ oo | s 606,354 [T I |} 11,396 | 06/30/2019.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS..............cccuriiiriiiciiriiniiins i ...130,793,184 |....131,326,668 |....131,038,858 | ....... 120,599,774 | ... 67,560 | ... 568,438 | .............. 0. 635,998 |................ 0.... 130,418,895 |............... 0. 374,289 | ....... 374,289 | ..4,264,589 XXX
Bonds - Hybrid Securities
92978U 20 7 |WACHOVIA CAPITAL TR IV 6.375 03/01/2067 .... | .. | 01/06/2017. | Litigation Proceeds..............ccoeevvvmvvrcvmun | 8,897 | cvvoeeeevveereeneeres | eeeervecesssesseeessees | coomseeeeeemseesseeesseene | seeressesseerseees | eovesseessesesreiens | coveeeessecersenes 0 e 03/01/2067.
92978X 20 1 |WACHOVIA CAPITAL TR IX 6.375 06/01/2067 .... | .. | 01/06/2017. | Litigation Proceeds.... 4,598 0. . , 06/01/2067.
4899999. Total - Bonds - Hybrid Securities 11,495 0 [0 |0 [0 | 0 0 | (V] {1 [ 0 0] 11,495 | oo 11,495 ) XXX
8399997. Total - Bonds - Part 4...........cc.ccccouuee ...219,561,724 |...220,113,184 |...222,441,335 | .......208,456,820 | .......67,560 | ........96,923 | ..o | oo, 164,483 | oo 0| . 219,032,077 0 ... 529,647 | ....... 529,647 | ..6,393,885 XXX
8399998. Total - Bonds - Summary Item from Part 5...............ccooirriiiiiniiiiiiiiiis s | 5,890,721 | ....... 5,871,461 2,155 5,869,304 21417 21417 | ... 145,420 XXX
8399999. TOHAl = BONAS. ..o i ...225,452,445 | ....225,984,645 |....228,308,484 | .......208,456,820 | ........67,560 | ........99,078 | .....c.....0 | oo, 166,637 | ..ccovvennan 0f.... 224,901,381 551,063 | ....... 551,063 | ..6,539,305 XXX
Common Stocks - Industrial and Miscellaneous
00287Y 10 9 [ABBVIEINC......ccocoorrrrrrrrrrenn B A SIS m— R 4,500,000 XXX (28,945) | ...... 252,845 XXX
037833 10 0 [APPLEINC - | 09/14/2017. | CORNERSTONE MACRO.....cooccosvcsns | 4,000.000 XXX | 0226617 [ 463,280 | .ors(236,663) | oo | oo | e (236,663) [ ooovrvvrrve | o 226,617 XXX
14309L 10 2 |CARLYLE GROUP LP .. | 09/26/2017. {1SI GROUP...........ccommmmmmmmrmmvvvreviiississnnnne | 2,000.000 XXX 740 | ... 31,240 XXX
14309L 10 2 |CARLYLE GROUP LP. .. [ 0972712017 | 181 GROUP........oorrrvverimnrrviissecnsiissnnns | 2,000.000 XXX 740 | ....... 31,240 XXX
14309L 10 2 |CARLYLE GROUP LP .. | 09/28/2017. | CORNERSTONE MACRO.......ccoommmmmrrer | 1,000.000 XXX 370 |....... 15,620 XXX
14309L 10 2 |CARLYLE GROUP LP. .. | 09/29/2017.| CORNERSTONE MACRO...........oovmmmmmre | 1,000.000 XXX 370 |....... 15,620 XXX
19624R 10 6 |COLONY CAPITALINC A .. | 01/11/2017. | Exchanged 19625W104..........cccoovvvcemnenns | 28,000.000 XXX (30,209) | ....... 536,791 XXX
278642 10 3 |EBAYINC..ooooooovmrrrrrrriirrrren | 08/14/2017. | 1S GROUP....c.cooucvvvrvcrvrmscerrssrrmssiinnees | 3,000,000 | oo 104,048 XXX (27,154) | ....... 61,916 XXX
28620P 20 4 |EMERALD SMALL CAP VALUE FUND... .. [ 12/11/2017. | KEYBANK CAPITAL MARKET..........ccoooee | | 69,284.060 | ...... 1,260,277 XXX | 900,000 | o 1,112,702 | 10 oi(212,702) | v | v | e (VAP0 ) IR R 900,000 XXX
29273R 10 9 |ENERGY TRANSFER PARTNERS LP.... .. | 04/28/2017. | Stock Merger 86764L108..........ccoomrrmmeenes | 36,000.000 | ....... 1,292,760 XXX ...1,289,160 (25,653) | covvvvrererrverene | ceveriinnnn 1,263,507 XXX
354613 10 1 | FRANKLIN RESOURCES INC .. [ 07/26/2017. | 181 GROUP.........ooovrvvviienrrvissnnvriiiennns | 5,000.000 | ......... 236,321 XXX 197,900 (3,665) ] ....... 194,235 XXX
59156R 10 8 |METLIFE INC ceeeieees .| 08/07/2017. | Spin Off 10922N103.. XXX 39,216 XXX
70450Y 10 3 | PAYPAL HOLDINGS INC......cocovoirrirrirerieiininiine .| 08/17/2017. [ ISI GROUP.......oooiviiiieririsrenicisnieins . XXX | 85196 | oL 33298 i i 3329 i 85,196 XXX
74348T 10 2 |PROSPECT CAPITAL CORP.......coocrverirrricrircens .. | 02/21/2017. | STRATEGAS RESEARCH.......ccoovvvvvciiunnn | 9,000.000 | oo 85,013 XXX 70,380 XXX
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74348T 10 2 |PROSPECT CAPITAL CORP.....ovrororovroooes | 0272212017, | STRATEGAS RESEARCH....rsccrvrvrrrs | 13,500,000 K| 13,723 7155 ...... 105570 | oo | 022156 | oo 22456 | oo 2250 | Xxx
74348T 10 2 |PROSPECT CAPITAL CORP .| 02/23/2017. | STRATEGAS RESEARCH. ..ccccoovvvvoven | 3,000,000 XXX 25272 (1,590) | ..... 23460 | oo | 0 5,072 | o 5072 | 500 | XXX
74348T 10 2 |PROSPECT CAPITAL CORP..... .| 02/2412017. {181 GROUP....cc..ccoocrvvrvmsssvermrsssiennnnens | 4,500.000 XXX (2,385) | ...... 35,190 | voovvrrevrre | errssn 8,766 | v 8,766 | oo 1125 | XXX
82735Q 10 2 |SILVER BAY REALTY TRUST CORP .| 05/09/2017. | Legacy Merger.........cccuwweersemeesiins | 1.220.000 XXX . (2,475 ...... 18,436 | oovveeeeeseerii | coreeren T T4 | i TT94 | 37| XXX
85572F 10 5 |STARWOOD WAYPOINT HOMES .| 11/16/2017. | Stock Merger 46187WA07.....ccccovvsen | 3,000.000 XXX | 61 961 (24,469) | ... 61,961 | oo | 00050,325 | ........50,325 | ........ 2070 | XXX
86181Q 30 0 | STONEGATE MORTGAGE CORP <[ 06/01/2017. | MEIGR.....oovorsvresveerssvsensseees | 130,105.000 | ...... 1,040,840 XXX 1,795,036 < (B7,855) [ oo [ e 708,072 | v | 331,768 | ......331,768 | v, XXX
896047 50 3 |TRIBUNE MEDIACO-A. .| 05/09/2017. | CORNERSTONE MACRO.....occcommns | 8,000.000 | ... 337,751 XXX o 239.324 (40,516) 239324 | 08427 | o 98427 | 44580 | XXX
896047 50 3 |TRIBUNEMEDIACO-A. | 05/10/2017.| CORNERSTONE MACRO. ..o | 14,600.000 | ......... 611,290 XXX | e 481,103 (29,605) | ....... 481,103 | oo | ..130,187 | ......130,187 | ...... 91472 | XXX
90187B 40 8 | TWO HARBORS INVESTMENT COR .| | 11/02/2017. | Spin Off 38741L107......covvoevvvccvmsviens | 288,495 XXX 329,715 | oo 0. 288,495 | ..o | oo | e (010 I XXX
D18190 89 8 | DEUTSCHE BANK AG-REGISTERED.... D| 03/21/2017. | Spin Off D1T769565............ooovvveemvcsccccc | | o, 15,308 XXX | s 15,308 [ covvoreeeeeeeeeeeseeeeeeeees | oo | comsnsmsmsnnnnnnns | coseeeseseieiinn 0. 15,308 | covvvvreereeeeeeees | ceveveveresnsnsenns | cvsvesennssnnnnond (0 XXX
G30401 10 6 [ENDO INTERNATIONAL PLC D| 11/14/2017. | CORNERSTONE MACRO.... XXX 132142 | 148,230 | ... (16,089) ..(47,700) 100,530 . (39,210) ] ....... (LA 10)) I XXX
9099999. Total - Common Stocks - Industrial and MiSCEIlaNEOUS...........c..ovvvevrirs worrvieiinrierierireenns XXX 7,005,963 | ...........6,058,407 | ..... (792,691) .(824,303) ....5,802,874 0].1,3853,644 ... 1,853,644 | ... 214,391 XXX
Common Stocks - Mutual Funds
37950E 22 6 | GLOBAL X MLP & ENERGY INFRAS........coovccc... .. [10/02/2017. TANCORA ADVISORS LLC ..o | 9952000 | ... 127,346 XXX 14,938) | oo o (11,935) oo | 125,457 XXX
37950E 22 6 |GLOBAL X MLP & ENERGY INFRAS.. .. 1 10/23/2017. | ANCORA ADVISORS LLC.... 1.908.000 24975 XXX (2,461) (2,461) | ....... 25,872 XXX
37950E 22 6 |GLOBAL X MLP & ENERGY INFRAS.. .| 11113/2017. | ANCORA ADVISORS LLC.... XXX (6,699) (6,699) | ...... 70417 XXX
922042 71 8 |VANGUARD FTSE ALL WO X-US SC .| 10/02/2017.| ANCORA ADVISORS LLC.... XXX (1,137) (1,437 [ ... 112,639 XXX
922042 71 8 |VANGUARD FTSE ALL WO X-US SC .. 10/23/2017.| ANCORA ADVISORS LLC.... XXX (229) (229)] ... 29 714 XXX
922042 71 8 |VANGUARD FTSE ALL WO X-US SC.................. .| 11/13/2017. | ANCORA ADVISORS LLC XXX 461 | (604) (604) ... 59.857 XXX
922042 77 5 |VANGUARD FTSE ALL-WORLD EX-U... .| 10/02/2017. | ANCORA ADVISORS LLC.... XXX | 185,671 | oo 160,727 | oo (4,839) (4,839) ] ...... 155,888 XXX
922042 77 5 |VANGUARD FTSE ALL-WORLD EX-U... .. | 10/23/2017. | ANCORA ADVISORS LLC.... XXX 37765 32 870 (990) (990) [ ... 31,880 XXX
922042 77 5 |VANGUARD FTSE ALL-WORLD EX-U .| 11/13/2017. | ANCORA ADVISORS LLC.... x| 107,931 | oo 93.485 | ... (2,814) 2.814)] ... 90,671 XXX
922908 36 3 |VANGUARD S&P 500 ETF .| 10/02/2017. | ANCORA ADVISORS LLC.... XK | 288667 | 300489 | (31.822)| . (31.822)| ... 288,667 XXX
922908 36 3 |VANGUARD S&P 500 ETF.. ..110/23/2017. | ANCORA ADVISORS LLC.... XXX | 163365 | 181289 | (17,924)| .. TCRA:72)) I B 163,365 XXX
922908 36 3 |VANGUARD S&P 500 ETF.. .| 11/13/2017. | ANCORA ADVISORS LLC 127,331 XXX | 09,469 | 110,251 | (10,782) ..(10,782) XXX
922908 55 3 |VANGUARD REITETF .| 10/02/2017. | ANCORA ADVISORS LLC.... 184273 XX | 124100 | 183434 | (59,034) 50,034) . XXX
922908 55 3 |VANGUARD REITETF... .| 10/23/2017. | ANCORA ADVISORS LLC.... 104,348 X | 7401l 403410 | (29,189) (29,189) XXX
922908 55 3 |VANGUARD REITETF... .| 11113/2017. | ANCORA ADVISORS LLC.... 85119 XK | 63490 | 82613 | (19,122) (19,122) XXX
922908 65 2 |VANGUARD EXTENDED MARKET ETF .| 06/13/2017. | ANCORA ADVISORS LLC.... ) 25,969 XX | 21878 | 24063 | (2,384) (2,384) XXX
922908 65 2 |VANGUARD EXTENDED MARKET ETF. .| 10/02/2017. | ANCORA ADVISORS LLC..occcooovvrrm | 2,081,000 | oo 223,755 XK | 180044 | 199568 | . (19,524) .(19524) XXX
922908 65 2 |VANGUARD EXTENDED MARKET ETF .| 10/23/2017. | ANCORA ADVISORS LLC.... ol 1,577.000 | oo 170,990 KX | 136373 | o 151234 | (14,861) . (14,:861) XXX
922908 65 2 |VANGUARD EXTENDED MARKET ETF.............. .| 11/13/2017. | ANCORA ADVISORS LLC...cocooovvrrvmnrc | 1,184.000 | ........ 127.194 X | 102591 | o 413546 | . (10,954) | oo | | (10,954) XXX
9299999, Total - Common Stocks - MUtUAI FUNGS.......ooocccrerernies e | 2,423,014 XXX | 2,137,646 | ..........2,196,901 | ..... (247,308) | ..ooovvvrrireeen0 | 0 [ (247,306) XXX
9799997. Total - COMMON SIOCKS < PaIt A....veevvcrssvvessevsessrssssnssssisssssnsssssssns snsssssssssssmsssssmssssssssssmsssssssssmsssssssssssssssssssns || 10,079,531 XXX | 9,143,609 .(1,039,998) | oo | 31,612 [ (1,071,609) XXX
9799998 Total - Common Stocks - Summary Hem from Part 5. e | 1,118,022 XXX | 1,080,813 [ Lo | | | v 0 . ) XXX
9799999. Total - COMMON SIOCKS....vvvssvvessvvvesssssssissessssss s sinss srsssissssisss s || 11,197,554 XXX | 10,224423 | oo, 8,255,308 | ..(1,039,998) | ..occoorree0 | 31,612 | oo (1,071,609) 02,364,272 |...2,364272 | ...274273 | XXX
9899999. Total - Preferred and COMMON SEOCKS...............uuuuimimimimimiiiiiiiiiiiiiiiiiiiiiis v | 11,197,554 XXX | 10,224,423 | ........... 8,255,308 | ..(1,039,998)] ................0 | ....31,612 | ..... (1,071,609) ..2,364,272 |....2,364,272 | ....274,273 XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS. ......coocovvvsvcsvscsins ot ....236,649,998 XXX ...238,532,907 | ...... 216,712,128 | ....(972,438)] ........99,078 | ....31,612 | ........ (904,972) .2915,336 |....2,915,336 | 6,813,578 | XXX
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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

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16

F Current Interest

0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization) | Impairment | in B./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and

CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | [/ Accretion | Recognized| (12+13-14) | B./A.C.V. | Disposal | on Disposal| Disposal Year Dividends

Bonds - Industrial and Miscellaneous

DEN10 2013-1AA1L CLO SSNR FLT

Sl

24823B  AA 8 |04/28/25 .. | 02/02/2017 | BANC OF AMERICA SECURITIES.......... 07/26/2017 | MBS PaydOwN...........cvoevereererenernerienes | veerveinnsd 470,662 | ............ 471,250 | oo 470,662 | ...ocovvees 470,662 | ..o | e (17 T I (541) | cevvreerneriene | verrnrieenins | vvernenineenes | e 0 .. 5,323 | oo 342
DEN10 2013-1A A1L CLO SSNR FLT
24823B  AA 8 |04/28/25 .. | 02/02/2017 | BANC OF AMERICA SECURITIES.......... 10/26/2017 | MBS Paydown.........cccevumeeereerreiserneries | woveei 1,529,338 | ......... 1,531,250 | ......... 1,529,338 | ......... 1,529,338 [ ..overeeririnens | eeerreeens (1,959) [ oo [ e (1,959) [ oocvereernen [ e [ e [ v 0. 26,927 | ...... 1,112
GOLD8 2014-8A B2R CLO MEZ 3.43
38137L  AS 8 |04/19/26 .. | 02/01/2017 | MORGAN STANLEY.......coovorerirrrrririrrnnne 12/04/2017 | Distribution v | s 1,000,000 | ......... 1,000,000 | ......... 1,000,000 | ............ 997,843 | ..o | v (2,157) [ v [ e (2,157) [ oo [ e | v 2,157 | oo 2,157 |...... 27,535 | .o
MCBSL 2015-1A B CLO MEZ FLT
610332 AE 8 |05/22/2027 ..| 01/18/2017 | BANC OF AMERICA SECURITIES.......... 08/22/2017 | MBS Paydown............ccc.evene. . 500,000 | ............ 500,469 | ............ 500,000 | ............ 500,000 | ..covvrrrvrriirs | v (469) [ v | e (4B9) [ .vvvvrrvrirs | rerrverviinne | e | e 0 | 12,308 | ...... 2,683
PEABODY ENERGY TL LIBOR+325
70454B AN 9 |9/24/2020 .. | 03/01/2017 | Private Placement..............cccoeeermereerennes 04/03/2017 | Paydown...........cccovevrerercenne 6,461 ...6,461 6,461 | oo 6,461 | oo [ | e | e (VI VOO PTRTORRPOURRN FUPTRUOPTURPOUOORN IO 0| .. 8,291 | oo
718172 BN 8 |PHILIP MORRIS IN 1.25 11/09/2017....... .. | 09/13/2017 | Payment on Intercompany Balance.......... 11/09/2017 [ MAHUFY.......covveeeeereeeeceieiseeenines | e 140,000 | ..ovvveneee 139,931 | v 140,000 | ...ccvveeee 140,000 | .oooovverirrers | v B89 | i | e B9 | o | e | e | e 0 e 4,375 | ... 603
WELLS FARGO BROKERAGE WELLS FARGO BROKERAGE
949746 SK 8 |WELLS FARGO CO 3.069 01/24/2023..... | .. | 01/17/2017 | SERVICES 12/18/2017 [SERVICES | ... 2,000,000 | ......... 2,000,000 | ......... 2,019,260 2,000,000 | ..voovirriienis | e | e | e 0 [ o | e 19,260 | ...... 19,260 |...... 55,583 | .vveeriirin
CABLE&WIRELES (SABLE) B1L+475
G7739P _ AF 7 |12/02/22 D| 01/01/2017 | Exchanged for G7739PAGS.................... 05/26/2017 | Paydown..........cccocvvuieninneas . 225,000 217,788 | .........225,000 | ..o0reri225,000 | .ieiviniiiiniins | e 7,212 [ | 7,212 [ [ [ e | v 0 ... 5,078 |
3899999. Total - Bonds - Industrial @nd MISCEIIANEOUS. .........vuiuiiiiiiiiiii ittt niiens | crinians 5871461 | .......5,867,149 | .. . L0 .. . L0217 21,417 |..145420 | ...... 4,741
8399998. TO8AI = BOMAS. stttk ffeEE LR E LR R LR LR R LRttt | nnriens 5,871,461 | ....... 5,867,149 | ........ 5,890,721 | ........ 5,869,304 | ..o 0 [ v 2,155 | oo [ 2,155 | oo (V)] [ 0] . 21417 | ... 21,417 |....145,420 | ...... 4,741
Common Stocks - Industrial and Miscellaneous
D1T769 56 5 |DEUTSCHE BANKAGRIGHTS.............. | D| 03/21/2017 | Spin Off D18190898.........cc0vivrvrirririreenns 03/29/2017 | Exchanged for D18190898.........ccccovevirnee | covvvens 8,431.000 15,308 15,308 A5,308 [ s | [ | s (V] [T [N [T (U I (01 RS RN
9099999. Total - Common Stocks - Industrial and MISCEIANEOUS.............. ..oovieiiiiiiiieieeieiecete ettt ev s e et esesae s s eaess s aesessasasesssesesesasaseenssaesessassesnsneesnaes 15,308 15,308 15,308 | ..o (L] [P (| [P {0 [ (V] [ (V) [ (L] [P (O (L I (U [ 0
Common Stocks - Mutual Funds
37950E 22 6 |GLOBAL X MLP & ENERGY INFRAS...... .. | 06/13/2017 | ANCORA ADVISORS LLC.. 10/23/2017 | ANCORA ADVISORS LLC.....c.ooverrrirrinn | e 5,076.000 69,457 66,443 69,457
37950E 22 6 |GLOBAL X MLP & ENERGY INFRAS...... |.. | 06/13/2017 | ANCORA ADVISORS LLC.. 11/13/2017 | ANCORA ADVISORS LLC.. ..1,582.000 21,647 20,341 21,647 | ...
921946 40 6 |VANGUARD HIGH DVD YIELD ETF........ .. | 06/13/2017 | ANCORA ADVISORS LLC.. 10/02/2017 | ANCORA ADVISORS LLC 1,378.000 | ..coovevenee 109,259 | .ovvvvrees 112,036 | .ooovvreenee 109,259 | .ovvoeererininne
921946 40 6 |VANGUARD HIGH DVD YIELD ETF........ ..| 06/13/2017 | ANCORA ADVISORS LLC.. 10/23/2017 | ANCORA ADVISORS LLC.......ocovvvvvvires | crvrrnee 1,038.000 82,301 86,350 82,301
921946 40 6 |VANGUARD HIGH DVD YIELD ETF........ .| 06/13/2017 | ANCORA ADVISORS LLC.. 11/13/2017 | ANCORA ADVISORS LLC.......ccovvvvvvires | v 1,037.000 82,221 85,562 82,221
921946 79 4 |VANGUARD INT HIGH DVD YLD IN....... ..| 06/13/2017 | ANCORA ADVISORS LLC.. 10/02/2017 | ANCORA ADVISORS LLC......... . 826.000 52,209 54,115 52,209
921946 79 4 |VANGUARD INT HIGH DVD YLD IN....... |.. | 06/13/2017 | ANCORA ADVISORS LLC.. 10/23/2017 | ANCORA ADVISORS LLC.. . 620.000 39,189 40,913 .39,189
921946 79 4 |VANGUARD INT HIGH DVD YLD IN....... .| 06/13/2017 | ANCORA ADVISORS LLC.. 11/13/2017 | ANCORA ADVISORS LLC......oovvvrverrerrs | worerirenns 615.000 38,873 40,066 .38,873
922042 71 8 |VANGUARD FTSE ALL WO X-US SC..... ..| 06/13/2017 | ANCORA ADVISORS LLC.. 10/23/2017 | ANCORA ADVISORS LLC......... . 661.000 72,001 76,549 .72,001
922042 71 8 |VANGUARD FTSE ALL WO X-US SC..... .| 06/13/2017 | ANCORA ADVISORS LLC.. 11/13/2017 | ANCORA ADVISORS LLC......... . 259.000 28,212 29,834 28,212 | ...
922042 77 5 |VANGUARD FTSE ALL-WORLD EX-U.... |.. | 06/13/2017 | ANCORA ADVISORS LLC.. 10/23/2017 | ANCORA ADVISORS LLC.......ccvvvvvrires | v 1,983.000 | ..ccoenene 100,493 | .o 105,990 | ..o 100,493 | ..o
922042 77 5 |VANGUARD FTSE ALL-WORLD EX-U.... | .. | 06/13/2017 | ANCORA ADVISORS LLC.. 11/13/2017 | ANCORA ADVISORS LLC.. 602.000 30,508 32,116 .30,508
922908 36 3 |VANGUARD S&P 500 ETF........coovvuvnece. .. | 06/13/2017 | ANCORA ADVISORS LLC.. 10/23/2017 | ANCORA ADVISORS LLC 293.000 65,687 69,132 65,687 | ...
922908 36 3 | VANGUARD S&P 500 ETF.. ..| 06/13/2017 | ANCORA ADVISORS LLC.. 11/13/2017 | ANCORA ADVISORS LLC.......ccovvvvvvvirer | vrrerer.638.000 | <ooveene 143,032 | oo 151,279 | v 143,032 | oo
922908 55 3 |VANGUARD REIT ETF .|..| 06/13/2017 | ANCORA ADVISORS LLC.. 10/23/2017 | ANCORA ADVISORS LLC 35,487 34,977 .35,487
922908 55 3 |VANGUARD REIT ETF.....cocooviirriinrirs .| 06/13/2017 | ANCORA ADVISORS LLC.. 11/13/2017 | ANCORA ADVISORS LLC......... . 657.000 55,511 55,867 55,511
922908 65 2 |VANGUARD EXTENDED MARKET ETF. |.. | 06/13/2017 | ANCORA ADVISORS LLC.. 11/13/2017 | ANCORA ADVISORS LLC......... . 383.000 39,419 41,145 39,419
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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

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization) | Impairment | in B./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B./A.C.V. | Disposal | on Disposal| Disposal Year Dividends
9299999. Total - COMMON STOCKS = MULUAI FUNGS............ooviviictiiiiiiiiiiis ettt ettt ettt ettt sae et see et eeeaetebesaetesenseaesesssaetesssseesssetesesessseessnsetessassesansnsesesssetesansssessssssesesnnssensninses | sererees 1,065,505 ..1,065505 | .oooooeeeee0 | el 0 | 0 | 0 0 0| 37,209 | ...... 37,209
9799998. TOLAl = COMMON STOCKS. ........ovvereeiieceeiitcietese ettt evesetets vteeeteaetes s s es et eaet s esasses s e e ees s ae s et es s e s e e ee et et se s e e s e s e s et s s ansanene et aaseae s et s ese et s eantesarasesneseantasanassananansnsnansasasasasssnsnsnsasanasnsns | oeeriren 1,080,813 ....1,080,813
9899999. Total - Preferred and COMMON SEOCKS................ccieiiiicieiciiiies cteteiitetetettetetetste et saetet e eteteseeeetesssetesesseeesesesetessaesessesseesesssaesesassseessesetebessssesesnsetesassssesansesesssssetasnsssessssnsesesnnssensnnses | sererens 1,080,813 1,080,813
9999999, Total - Bonds, Preferred and Common Stocks.............cccc.cee.ee. ,947,963 6,950,117 .. AT1,776
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

913

1 2 3 4 5 6 7 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
Common Stocks - U.S. Property and Casualty Insurer

63655# 10 2 |NATIONAL INTERSTATE INS CO OF HAWAIL......ccouriuiiiiinirienirerissiissisiiesiesssessssissssssssssssesssesssssssssssesssesssesssssssnssssessessnssnenss | conneneennes | 110800, 99-0345308...... | c.ovvererverrrirerreneenn 0BT | e NO | o | v 12,691,671 | oovoveeiereerrereririis 500,000.000 | ....ooorvemrieerieriinnns 100.0

89684# 10 2 | TRIUMPHE CASUALTY CO.. . [95-3623282...... [ ovrerrirerienieen 8B | NO | .o 19,087,466 75,000.000 | ..oooveomrveirrerierinens 100.0

92206@ 10 7 [VANLINERINS CO...oovvvvvvrirriis . 86-0114294 YES 5,582,217 140,398,773 3,000.000 |........ 100.0
1199999. Total - CommOon StOCKS = U.S. PrOPEMY @NT CASUAILY INSUIET. ... ..ottt teses ettt sesesees e seseeesesees et se8 o2 1 e ee e se8 4080428421 e e o8 eeE s a8 ees e seEaeEenEee  4L8e08eEaeEseseEsoeseE e oeEoeseEeEeLE 421 S0 e 4eE 40840 e 08 4L 0 S 080128421 £ 0o E e E e e 8o E e E e e ettt et 5,582,217 .. 172,177,910 XXX XXX
Common Stocks - Other Affiliates

89391# 10 6 | TRANSPROTECTION SVCS CO. ... |43-1254631 539,589
1799999. Total - COMMON SEOCKS = OtNET AffIIAEES. ... ettt f £ E 8 EEEEf £ E L0 E S £E SR EfeEE eLEoEE Rt e EE AL E R EHEE £ Ef L E L EE bbb E bbbttt ennsens | cerenes 0 539,589
1899999, TOAI = COMIMON SEOCKS. ... ..vvueveoeresesesiessisessesssessseses s ees st ses stttk E o888 4084888428801 48 £ E 8oL 80808 £ 0044 E 8480 E 8oLt o088 8448 oL oeeEeeEteeets | 4e4E1eeEEoeEE oAt e A eeEE oL 8oL oLk E 8L 8oL 8oL 8oL E L8ttt 5,582,217 .. 172,717,498
1999999. Total - Preferred and COMMON STOCK.............cuiiiuriiiiiiiiierieiie ettt ee | e48eeb e esee s b e s L e b e e s L1 e bbbt 5,582,217 . A72,717,498
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: $.....343,195,035.
2. Total amount of intangible assets nonadmitted $..........0.

SCHEDULE D - PART 6 - SECTION 2
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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Sch. DA - Pt. 1
NONE

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

E17, E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

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
Fifth Third Cincinnati, OH 12,446,034 | XXX
First Hawaiian Honolulu, HI 6,685 | XXX
US Bank. Philadelphia, PA 894,114 | XXX
JP Morgan LaNSING, Ml.......cvririirieieieneeeise s sssessessensnes. | ceneenens 7,438 | XXX
JP Morgan Lansing, Ml SD.... 350,000 | XXX
0199999. Total - Open Depositorie: XXX | XXX 0 0 13,704,271 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 13,704,271 | XXX
0499999. Cash in Company's Office. XXX | XXX XXX D3, S 750 | XXX
0599999. Total Cash XXX XXX 0 0 13,705,021 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 30,424,526 | 4. April 9,838,548 | 7. July 13,937,909 | 10. October. (122,865)
2. February. 19,883,089 |5. May. 5,460,700 |8. August 702,127 | 11. November. 16,359,503
3. March 15,317,897 |6. June (2,631,292) | 9. September. (783,726) | 12. December. 13,705,021

E26
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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
Exempt Money Market Mutual Funds as Identified by the SVO
262006 20 8 |DREYFUS GOV CASH MGMT FD INSTL.....cotiiuiimiirrirrisieesiriesisesessesssisss st sesssesesssesssssssssesssenes SD.vvrne 12/31/2017....... 363
262006 20 8 |DREYFUS GOV CASH MGMT FD INSTL......couuiuuiimeisriseeseissessesisesssseesssesse s ssssssesssssssssssssssssssssssnenes 12312017 oo [ v 1200 | | BB e
31846V 20 3 [FIRST AMERICAN GOV OBLIG CL Yorvoievievisenscnsssssensosssessessssssessessssssessessosssessisssessessossssesissossessesssesies . 1203112017 o | 0880 | |l 99
31846V 41 9 | FIRST AMER TREAS OBLIG FD INSTL......couitriermrimiimiiesiseessenissessensss st eses sttt SD.orenne 1203112017 oo [ v 1080 | e | DAB.001 | e 1,086
31846V 41 9 | FIRST AMER TREAS OBLIG FD INSTL.....ouuiuuierueeuueiuseisseesseeesseesseeseesessseess st sssess s8££ttt baesbinntaenes . 20312017 o | e D080 | e | 023 e
31846V 44 3 |FIRST AMERICAN GOV OBLIG INSTL 1203112017 oo [ v 1030 [ | A2 i 21
31846V 80 7 |FIRST AMER TREASURY OBLIG CLY. o 12/31/2017....... 205
31846V 80 7 [FIRST AMER TREASURY OBLIG CL Yetoriorvrserssrssersimsenseesssnsssssensssssessesssssssssessssssessonsenssesees 12131/2017....... 5 172123
60934N 10 4 |FEDERATED GOVT OBLIGATIONS FUND.........cccotuiuiimmirimerireessensssesesssesssesssesssssesssssssssssess st sss st sssssssssssens 12/31/2017....... . 50.908.954 | oo RN YT: 167,334
60934N 10 4 |FEDERATED GOVT OBLIGATIONS FUND........couutiriiuiimuieseitseesseessse s esseesseessses s s s ss bbb bbb bes eestienes 2BU201T o | AB0 | | 4,200,000 | oo | oo
94975H 29 6 | WELLS FARGO TREASURY PLUS MONEY INSTL... 2312017 | e D80 | | 100,500 | oo 662
94975H 29 6 |WELLS FARGO TREASURY PLUS MONEY INSTL........... . . . 12/31/2017.......
94975P 40 5 | WELLS FARGO GOV MMF FAC! L...vuvrriuiaiieieeiseiseiseissisesssstses sttt . SD..ovene 12/3112017........
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO . . ettt eeeeEeesee ettt Rt e et et Rees | feeEetseeAeeeR e R e bR E e e et en
8899999. Total- Cash Equivalents oL

XA
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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, AL
2. Alaska.
3. Arizona. ...B.... | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 374,338 370,996
4. Arkansas... ...C.... | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 200,000 200,000
5. California.....c...rerrerserrirrssenienns ...B.... | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 85,111,949 87,171,123
6. Colorado.
7. Connecticut, CT
8. Delaware..... DE|.....B.... | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 114,696 116,466
9. District of Columbia DC
10, Florida.....cccccossevvevrsserrerisesennnnncFL | oern.B.... | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 347,740 364,628
B PR €Yo T O GA|...... ST.. | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 100,500 100,500
12.  Hawaii HI
13.  Idaho. ID|.....B.... | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS, 251,204 248,281
14.  lllinois IL
15.  Indiana IN
16.  lowa 1A
17.  Kansas. KS
18.  Kentucky KY
19.  Louisiana LA
20. Maine ME
21, Maryland MD
22, Massachusetts........c..ccoouerrvercd MA]...... O.... | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 877,952 918,163
23, Michigan.......ccoooucvvnenrrriinncnrinnns M ...... ST.. | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 350,000 350,000
24.  Minnesota MN
25.  Mississippi MS
26.  Missouri MO
27, Montana.......ccoeeeeeerreeemmereeeeneend MT].....B.... | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS, 115,092 117,820
28. Nebraska NE
29, Nevada......crreineecerinnns NV|.....B.... | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 323,669 329,620
30.  New Hampshire NH
31, New Jersey. NJ
32, New MeXiCO.......couwvveerrrrrirnennnd NM|.....B.... | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 341,931 378,347
33.  New York NY
34, North Carolina.........c...cooeerveeerecn NC|...... O.... | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 310,434 311,650
35.  North Dakota ND
36, OO OH|...... O.... | PLEDGED FOR THE BENEFIT OF ALL POLICYHOLDERS 3,027,009 3,077,760
37.  Oklahoma oK
38, OrEgON...cvvvererrerrerresreerrerna OR |.....B.... | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 1,719,144 1,804,046
39.  Pennsylvania PA
40.  Rhode Island RI
41, South Carolina SC
42, South Dakota SD
43.  Tennessee N
44.  Texas X
45.  Utah ut
46.  Vermont VT
47, VIrginia. ..o VA ... O.... | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 209,693 233,340
48.  Washington WA
49.  West Virginia WV
50.  Wisconsin Wi
51. Wyoming WY
52.  American Samoa AS
53.  Guam GU
54.  Puerto Rico PR
55.  US Virgin Islands. Yl
56.  Northern Mariana Islands MP
57.  Canada CAN
58.  Aggregate Alien and Other.........OT | XXX XXX 0 0 602,045 598,688
59.  Total XXX XXX 3,027,009 3,077,760 91,350,385 93,613,665
DETAILS OF WRITE-INS
5801. U.S.DEPT OF LABOR......cccoourmunnee .....B.... | WORKERS' COMPENSATION 602,045 598,688
5802.
5803.
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 @bOVE).......rrrererrierinrnenes XXX XXX 0 0 602,045 598,688
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