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ANNUAL STATEMENT FOR THE YEAR 2018 or THE ALL AMERICA INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Admitted Assets as Reported
in the Annual Statement

Amount

4
Securities
Lending
Reinvested
Collateral Amount|

5

Total
(Col.3+4)
Amount

Percentage

© N o

©

1.
12.

Bonds:
1.1
1.2

U.S. treasury securities
U.S. government agency obligations (excluding mortgage-backed
securities):
1.21  Issued by U.S. government agencies
1.22  Issued by U.S. government sponsored agencies
Non-U.S. government (including Canada, excluding
mortgage-backed securities)
Securities issued by states, territories, and possessions and
political subdivisions in the U.S.:
1.41  States, territories and possessions general obligations
1.42  Political subdivisions of states, territories and possessions
and political subdivisions general obligations
1.43  Revenue and assessment obligations
1.44  Industrial development and similar obligations
Mortgage-backed securities (includes residential and commercial
MBS):
1.51

1.3

14

1.5

Pass-through securities:

1.511 Issued or Guaranteed by GNMA

1.512 Issued or Guaranteed by FNMA and FHLMC

1.513 All other

CMOs and REMICs:

1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or
VA

1.522 Issued by non-U.S. Government issuers and
collateralized by mortgage-backed securities issued
or guaranteed by agencies shown in Line 1.521

1.523 All other

Other debt and other fixed income securities (excluding short term):

1.52

2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) ...
2.2 Unaffiliated Non-U.S. securities (including Canada) ...................
2.3 Affiliated securities ...
Equity interests:
3.1 Investmentsinmutual funds ...
3.2 Preferred stocks:
321 Affiliated ...
322 Unaffiliated .................coo
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated ...
3.32  Unaffiliated ..................oo
3.4 Other equity securities:
341 Affiliated ...
342 Unaffiliated ...
3.5  Other equity interests including tangible personal property under
lease:
351 Affiliated ...
3.52 Unaffiliated ...................
Mortgage loans:
41  Construction and land development ....................................
4.2 Agricultural ...
4.3  Single family residential properties ........................
44 Multifamily residential properties ...................cccoii
45  Commercial l0ans ..............ccoooiiiiiii
46  Mezzaninerealestateloans ......................cco
Real estate investments:
5.1 Property occupied by company .................
5.2 Property held for production of income (including $..
property acquired in satisfaction of debt) ..........................
5.3 Property held for sale (including $
satisfaction of debt) ..................
Contract 10aNS ...
DerivatiVes ..o
Receivables for securities ...
Securities Lending (Line 10, Asset Page reinvested collateral) ...............
Cash, cash equivalents and short-term investments ...........................
Otherinvested @ssets ...............coooiiiiiii
TOTAL Invested @SSetS ........iueiiiiiiei e

5,461,695

2,354,512

48,065,061
57,599,491

1,322,779

5,504,791
13,991,586

89,615,440
14,219,475

5,461,695

2,354,512

48,065,061
57,599,491

1,322,779

5,504,791
13,991,586

89,615,440
14,219,475

...2.095

...0.507

Gross
Investment Holdings
1 2
Amount Percentage

....... 5461,695(............2.095
......... 672,609(............0.258
....... 2,354,512 |............0.903
..... 48,065,061 |.......... 18.436
..... 57,599,491|.......... 22.093
....... 4,446,224 |............1.705
....... 1,322,779 |............ 0.507
....... 5,504,791 ............2111
..... 13,991,586 |............ 5.367
..... 89,615,440 .......... 34.373
..... 14,219,475(............ 5454
.......... 70,404 |............0.027
..... 17,388,841 (............6.670
... 260,712,908 ]......... 100.000

.... 260,712,908

.... 260,712,908
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ANNUAL STATEMENT FOR THE YEAR 2018 or THE ALL AMERICA INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, December 31 of prioryear ..........................oooccc |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 6) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ........................ o
3. Current year change in encumbrances:

3.1 TOTALS, Part 1, Column 13 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. TOTAL gain (loss) on disposals, Part 3, Column 18 ........................ooooo
5. Deduct amounts received on disposals, Part 3, Column 15 ... |
6.  TOTAL foreign exchange change in book/adjusted

6.1 TOTALS, Part1, Column15 ................... N O N E ..................................

6.2 TOTALS,Part3,Column13 ...~ =
7. Deduct current year's other-than-temporary impairment recognized:

7.1 TOTALS, Part 1, Column 12 ...

7.2  TOTALS, Part 3, Column 10 ... e
8.  Deduct current year's depreciation:

8.1  TOTALS, Part 1, Column 11 ...

8.2 TOTALS, Part3, Column 9 ... e
9.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)....| |
10.  Deduct total nonadmitted amounts ....................... |
11.  Statement value at end of current period (Lines O minus 10) ...........................................| |

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 of prioryear ..........| |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 7) ...

2.2 Additional investment made after acquisition (Part 2, Column 8) ........................... |
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 12 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. Accrualofdiscount ...
5. Unrealized valuation increase (decrease):

5.1 TOTALS,Part1,Column9 ...

52 TOTALS, Part 3, Column 8 ... e
6.  TOTAL gain (loss) on disposals, Part 3, Column 18 ..................
7. Deduct amounts receivedondisposals,Part3,Coll @ = @ «m @ m = = || |
8. Deduct amortization of premium and mortgage inte N O N E ..................................
9.  TOTAL foreign exchange change in book value/reg I

interest

9.1 TOTALS, Part 1, Column 13 ... | e

9.2 TOTALS, Part 3, Column 13 ... ..o
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 11 ...

10.2 TOTALS, Part 3, Column 10 ..o
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1 +

2+4344+5+6-7-8+9-10) ...
12. TOTAL valuation allowance .....................ooooo
13, Subtotal (Lines 11 PIUS 12) ...
14.  Deduct total nonadmitted amounts ...
15.  Statement value of mortgages owned at end of current period (Line 13 minus Line14) ...........| |
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ANNUAL STATEMENT FOR THE YEAR 2018 or THE ALL AMERICA INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear ......................oo |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 8) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ......................... |
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 16 ... | e

3.2 TOTALS, Part 3, Column 12 ...
4. Accrual of discount ...
5. Unrealized valuation increase (decrease):

51  TOTALS, Part 1, Column 13 ... ..o

52 TOTALS, Part 3, Column 9 ... e
6.  TOTAL gain (loss) ondisposals, Part 3, Column 19 ...
7. Deduct amounts received on disposals, Part 3, Column 16 ..............................| |
8. Deduct amortization of premium and depreciation ............................oo
9.  TOTAL foreign exchange change in book/adjusted carrying value:

9.1 TOTALS, Part 1, Column 17 ... | e

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

10.1 TOTALS, Part 1, Column 15 ...

10.2 TOTALS, Part3, Column 11 ...
11.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5+6-7-8+9-

10
12. Deduct total nonadmitted amounts ....................... |
13.  Statement value at end of current period (Line 11 minusLine12) ....................................| |

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ...........................ooooccc | 234,287,680
2. Cost of bonds and stocks acquired, Part 3, Column 7 ... | 193,935,639
3. Accrual of Discount ... 79,024
4, Unrealized valuation increase (decrease):

41 Part 1, ColUMN 12 o (53,793)

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

4.3  Part2, Section 2, Column 13 ... . 3,323

44 Partd, Column 11 e | 3754 ... (46,716)
5. TOTAL gain (loss) on disposals, Part4, Column 19 .................. (324,795)
6. Deduction consideration for bonds and stocks disposed of, Part4, Column7 .......................| | 183,675,602
7. Deduct amortization of premium ... 931,159
8.  TOTAL foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

8.2 Part2, Section 1, Column 19 .. ..

8.3 Part2, Section2, Column 16 .. ...

8.4 Partd, Column 15 ... .
9. Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, Column 14 oo

9.2  Part2, Section 1, Column 17 ... o

9.3 Part2, Section2, Column 14 ... ...

9.4 Partd, Column 13 ..o
10.  Total investment income recognized as a result of prepayment penalties and/or acceleration

fees, Notes SR, LiN€ BR(2) ...
11. Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9+

10 243,324,071
12.  Deduct total nonadmitted amounts ..................coo 70,404
13.  Statement value at end of current period (Line 11 minusLine12) ... | L 243,253,667
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ANNUAL STATEMENT FOR THE YEAR 2018 or THE ALL AMERICA INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. oo 6,134,304 |........... 6,017,586 ........... 6,277,457 ........... 6,000,000
Governments 2. Canada .........ooooiii | e e
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4. TOTALS ... 6,134,304 |........... 6,017,586|........... 6,277,457 |........... 6,000,000
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. TOTALS ... 2,354,512 |........... 2464211 ........... 2,362,757 ........... 2,350,000
U.S. Political Subdivisions of States, Territories and
Possessions (Direct and guaranteed) 6. TOTALS ... | 48,065,063 |......... 48,686,941(......... 48,486,124 |......... 46,785,000
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 ... e 68,873,288 ......... 69,538,848 |......... 69,432,485|......... 67,206,429
Industrial and Miscellaneous, 8. United States .................. ..o 103,607,025 |........ 102,446,838 | ........ 103,759,577 |........ 104,986,937
SVO Identified Funds, Bank Loans and 9. Canada ...................... | 347645|............. 343421 ............. 346,220 ............. 350,000
Hybrid Securities (unaffiliated) 10.  Other Countries ............... |......... 13,871,830 |......... 13,574,338......... 13,861,947 |......... 14,210,000
1. TOTALS ............ocooooo|ovennnn. 117,826,500 ........ 116,364,597 | ........ 117,967,744 | ........ 119,546,937
Parent, Subsidiaries and Affiliates 12 TOTALS ... e
13.  TOTALBonds .................|........ 243,253,667 |........ 243,072,183 |........ 244,526,567 |........ 241,888,366
PREFERRED STOCKS 14, United States ............oooooi oo | [
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  OtherCountries .............o. [ [ |
17. TOTALS ... i [ L
Parent, Subsidiaries and Affiliates 18.  TOTALS ... [ L
19.  TOTAL Preferred Stocks ......[ . .ocooeviiiiiiiiies [evoniiiiiiiiiii L,
COMMON STOCKS 20.  United States .............oooo oo [
Industrial and Miscellaneous (unaffiliated) 21, Canada ...l e
22.  OtherCountries ............... [coooooooiiin [ [
23. TOTALS ..o i L
Parent, Subsidiaries and Affiliates 24, TOTALS ... |, 70,404 |.............. 70,404 |.............. 56,000
25.  TOTAL Common Stocks ......[.............. 70,404 |.............. 70,404 |.............. 56,000
26.  TOTALStocks .................f.cccoooinnn. 70,404 |.............. 70,404 |.............. 56,000
27.  TOTAL Bonds and Stocks ... |........ 243,324,071........ 243,142,587 |........ 244,582,567




ANNUAL STATEMENT FOR THE YEAR 2018 or THE ALL AMERICA INSURANCE COMPANY

GoIS

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 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.7 Prior Year Prior Year Traded Placed (a)
U.S. Governments
11 NAICT ... 300,000.......... 3,255120(.......... 2579184 ... XXX oo 6,134,304 ................ 252 ... 7,051,367 ................ 3.01.......... 6,134,304 |....................
12 NAIC2 ... e e e XXX o | [ e e
13 NAIC3 ... e e e XXX o | [ e e
14 NAICA ... e e e XXX oo e e
15 NAICS ... e e e XXX o | [ e e
16 NAICOG ... e e e e XXX oo
17 TOTALS ... 300,000].......... 3,255120|.......... 2579184 | ... XXX oo 6,134,304 |................ 252 ... 7,051,367 |................ 3.01.......... 6,134,304 |....................
All Other Governments
21 NAICT . e e XXX oo e e
22 NAIC2 ... e e XXX oo e e
23 NAIC3 ... e e e e XXX o | [ e e
24 NAICA ... e e XXX o e
25 NAICS ... e e e e XXX oo | [ e e
26 NAICG ... XXX oo
27 TOTALS ... e e XXX oo
U.S. States, Territories and Possessions, etc.,
Guaranteed
31 NAICT . 1,852,234 |............ 502,278 | ... XXX oo 2,354 512 (. ............... 097|.......... 2,506,122 ................ 1.07(.......... 2354512 ...
32 NAIC2 ... e e e e XXX oo | [ e e
33 NAIC3 ... e e XXX oo e
34 NAICA ... e e XXX oo e e
35 NAICS ... e e e e XXX o | [ e e
36 NAICG ... e e XXX oo
37 TOTALS ... 1,852,234 |............ 502,278 | ... XXX oo 2,354512|................ 0.97(.......... 2,506,122 ................ 1.07].......... 2,354,512 ...
U.S. Political Subdivisions of States, Territories &
Possessions, Guaranteed
41 NAICT ... 5,099,028 1........ 13,274,471 ........ 29,008,250 |............ 283312 (..o XXX 47,665,061 |.............. 19.59(........ 95,101,283 .............. 40.62(........ 47,665,061 .....................
42 NAIC2 ... 400,000 (..o e | XXX 400,000 (................ 016(............ 640,000 ................ 0.27(............ 400,000 ...
43 NAIC3 ... e e XXX oo e
44 NAICA ... e e XXX o | [ e e
45 NAICS ... e e XXX oo e e
46 NAICOE ... e e e XXX oo
47 TOTALS ... 5,099,028 1........ 13,274 471 (... 29,408,250 |............ 283,312 (... XXX oo 48,065,061 |.............. 19.76|........ 95,741,283 |.............. 40.89(........ 48,065,061 |.....................
U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
51 NAICT ... 12,265,385 ........ 24,600,806 |........ 28,936,750 |.......... 2,361,701 (............ 708,644 |...... XXX 68,873,286 |.............. 28.31(....... 107,521,517 | .............. 4593(........ 68,873,286 |.....................
52 NAIC2 ... e e XXX oo e e
53 NAIC3 ... e e e XXX o | [ e e
54 NAIC4 ... e e XXX oo | [ e e
55 NAICS ... e XXX oo e e
56 NAICG ... XXX oo
57 TOTALS ... ... 12,265,385 ........ 24,600,806 |........ 28,936,750 .......... 2,361,701 (............ 708,644 |...... XXX .o 68,873,286 |.............. 28.31]....... 107,521,517 |.............. 4593|........ 68,873,286 |.....................




ANNUAL STATEMENT FOR THE YEAR 2018 or THE ALL AMERICA 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

90IS

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years | Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.7 Prior Year Prior Year Traded Placed (a)
6.  Industrial and Miscellaneous (unaffiliated)
6.1 NAICT ... 2,682,244 |........ 25,520975|........ 49,072,949 |.......... 7,491,056 |........ 26,485,660 |...... XXX 111,252,884 |.............. 45741 ........ 13,269,812 ................ 567(....... 109,281,947 .......... 1,970,937
62 NAIC2 ... ... 1,350,336 |.......... 4254452 . .......... 463,052 (... 71,963 ]...... XXX 6,139,803 |................ 252 ... 7,043450................ 301 ... 6,139,804 | ....................
6.3 NAIC3 ... 433812 (. o e XXX o 433,812 (... 0.18] ..o 985,069 |................ 042]............ 433812 ..o
64 NAICA ... e e e XXX oo [ e e e
6.5 NAICS ... e e e XXX o [ e e
66 NAICO.........ooooovi L e L e [ XXX oo [ i e L e L
6.7 TOTALS ..o 4,032,580 |........ 30,209,239 ........ 49,536,001 |.......... 7,491,056 |........ 26,557,623 |...... XXX . oo 117,826,499 |.............. 4844 (... 21,298,331 ................ 9.10]....... 115,855,563 |.......... 1,970,937
7. Hybrid Securities
74 NAICT o e e e e XXX o [ e e
72 NAIC2 ... e e e [ XXX o [ e e e e
73 NAIC3 .. e e e [ XXX o [ e e e e
74 NAICA ... e e e e XXX o [ e e
75 NAICS ..o e e e e XXX o [ e e
76 NAICO ... L e L e [ XXX oo [ i e L e L
7.7 TOTALS ... oo oo L e [ XXX oo [ i e L e L
8.  Parent, Subsidiaries and Affiliates
81 NAICT ... e e e e XXX o [ e e
82 NAIC2 ... e e e [ XXX o [ e e e e
83 NAIC3 ... e e e [ XXX o [ e e e e
84 NAICA ... e e e XXX o [ e e
85 NAICS ... e e e e XXX o [ e e
86 NAICO..........ooooovii L e e e [ XXX oo [ i e L e L
87 TOTALS ...........ooocoooiiiiiiiiiiiii o Loocnccnn Lo L [ XXX oo [ i e L e L
9. SVO Identified Funds
91 NAICT ... XXX XXX XXX XXX XXX oo [ e e
92 NAIC2 ... . XXX XXX XXX XXX XXX oo [ e [ e e
93 NAIC3 ... XXX XXX XXX XXX XXX oo [ e [ e e
94 NAIC4 ... XXX XXX XXX XXX XXX o [ e e
95 NAICS ... XXX XXX XXX XXX XXX oo [ e e
96 NAICHG ..o L XXX o XXX o XXX o XXX o XXX [ L L L e L
9.7 TOTALS .........oooioiiiiiiiiiii XXX o XXX o XXX o XXX o XXX [ L L L e L
10. Bank Loans
101 NAICT o [ e e e XXX o [ e XXX XXX oo i
102 NAIC2 .o e L e e XXX o [ e XXX | XXX o e [
103 NAIC3 .o [ e e e XXX oo [ e XXX | XXX oo i
104 NAICA ... e e e e XXX oo [ e XXX | XXX oo i
105 NAICS .o e L e e XXX o [ e XXX | XXX o e [
106 NAICG ... L L e e XXX oo [ e XXX | XXX oo i L
10.7 TOTALS ... XXX XXX XXX o




ANNUAL STATEMENT FOR THE YEAR 2018 or THE ALL AMERICA 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 1 12
1 Year Over 1 Year Over 5 Years | Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.7 Prior Year Prior Year Traded Placed (a)
11.  Total Bonds Current Year
M NAICT (d)..... 20,346,657 | ........ 68,503,606 |....... 110,099,411 ........ 10,136,069 |........ 27,194,304 | ..o 236,280,047 |.............. 97.13(...... XXX XXX oo 234,309,110 .......... 1,970,937
12 NAIC2 . @...... 1,350,336 |.......... 4,254,452 ............ 863,052 ... 71,963 .o [ 6,539,803 |................ 269]|...... XXX o XXX [ 6,539,804 |........ciiiiiin.
13 NAICS ()i [ 433812 o [ L [ [ 433812 0.18]...... XXX o XXX o[, 433812 ...
M4 NAICA ... (@) L e e e e e L XXX XXX o [
15 NAICS . (@) L e e e (€)oo e XXX XXX o [
116 NAICE ... (A i L L L (©)eiiiiiii f XXX i XXX oo L [
1.7 TOTALS oo L 21,696,993 ........ 73,191,870....... 110,962,463 | ........ 10,136,069 |........ 27,266,267 |.........coeeevennnn (b).... 243,253,662 |............. 100.00{...... XXX XXX o 241,282,726|.......... 1,970,937
11.8 Line11.7asa%of Column7 ....................ooo oo 892|.............. 3009.............. 4562|................ A7) 21| 100.00...... XXX .| XXX .| XXX oo [ 9919 ... 0.81
12.  Total Bonds Prior Year
120 NAICT o L 17,773,605 ........ 68,257,519 |....... 133,286,750 | .......... 6,132,227 ..o [ XXX | XXX 225,450,101 .............. 96.30....... 225,450,101 ...,
122 NAIC2 ... L 1,501,626 |.......... 5,055,857 |.......... 1,125,967 | oo [ [ XXX o | XXX [ 7,683,450 ................ 328|.......... 7,683,450 ...
123 NAIC3 . L 502,994 |............ 482,075 | ... e L XXX o] XXX o[ 985,069 ... 042]............ 985,069 ..o
124 NAIC4 ... L e e e e XXX o] XXX o [ e e
125 NAICS ..o L L e e e L XXX o | XXX ... (C) e L L [
126 NAICG ... e Lo L L e L XXX oo [ XXX...... (©)eiiiiiiii Lei L
127 TOTALS .o 19,275,231 ........ 73,816,370 ....... 134,894,792 .......... 6,132,227 ..o [ XXX o] XXX ... (b).... 234,118,620 ............. 100.00]....... 234,118,620 ...
12.8 Line12.7asa%of Col.9 ................coooo o 823|.............. 3153 . 5762[................ 262 XXX .o | XXX oo [ 100.00{...... XXX oo [ 100.00 ...
D 13 Total Publicly Traded Bonds
3 134 NAICT . L 20,346,657 |........ 67,747,238 |....... 109,670,918 |.......... 9,625,030 ........ 26,919,266 | .........coooeviieins [ 234,309,109 |.............. 96.32....... 225,450,101 .............. 96.30....... 234,309,109 ...... XXX ...
132 NAIC2 .o L 1,350,336 |.......... 4254452 ........... 863,052 | ... [ 71,963 .o [ 6,539,803 |................ 269 ... 7,683,450 ................ 328 6,539,803 ...... XXX ...
133 NAIC3 o L 433812 oo [ e 433812, 048] ..o 985,069 ... 042]............ 433,812]...... XXX ...
134 NAICA ... L e e e e L L L e e [ XXX ...
135 NAICS ..o L e e e e L L [ e e e XXX ...
136 NAICB ... L L e e e L e XXX ...
13.7 TOTALS ..o 21,696,993 ........ 72,435,502 . ...... 110,533,970 .......... 9,625,030 |........ 26,991,229 |......ccooii [ 241,282,724 |.............. 99.19(....... 234,118,620 ............. 100.00]....... 241,282,724 | ...... XXX ...
13.8 Line13.7asa%of Col. 7 ......ooooviveiinn 899 ..., 3002 4581 ... 399 . A9 100.00]...... XXX o XXX o XXX o [ 100.00{...... XXX ...
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11 ... | ................ 892 .. ..o 2078 . 4544 ... 396 .. A0 99.191...... XXX XXX XXX [ 99.19(...... XXX......
14.  Total Privately Placed Bonds
1440 NAICT . L 756,367 |............ 428493|............ 511,038 ............ 275,039 ..o 1,970,937 ... 081 i | XXX o[ 1,970,937
142 NAIC2 ... L L L e e e L e e e XXX o [
143 NAIC3 ... L e L e e e L e e e XXX o [
144 NAICA ... L e e e L e e e XXX o [
145 NAICS ..o L e e e e L e e e XXX oo [
146 NAICG ... i Lo Lo L e e i i L L [ XXX oo [
147 TOTALS ..o 756,367 |............ 428493|............ 511,038 ............ 275,039 ..o 1,970,937 ... 081 i | XXX 1,970,937
14.8 Line14.7asa%of Col. 7 ..o [ 3838 2074 2593 1395 | o [ 100.00]...... XXX oo XXX oo | XXX .o | XXX o [ 100.00
14.9 Line 14.7 asa % of Line 11.7, Col. 7, Section 11 ... | |, 031 . 018 ... 021 oo 011 [ 081]...... XXX [ XXX [ XXX [ XXX o [ 0.81
(a) Includes §......... 348,799 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes §............... 0 current year of bonds with Z designations, §............... 0 prior year of bonds with Z designations, §............... 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 is under regulatory review.
(c) Includes §............... 0 current year of bonds with 5GI designations, §............... 0 prior year of bonds with 5* or 5G| designations and §............... 0 current year, $............... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on the insurer's certification that the

issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §............... 0;NAIC 2§............... 0; NAIC 3§............... 0;NAIC4§......... 0;NAIC5S........ 0;NAIC6S........ 0.
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Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values by Major

SCHEDULE D - PART 1A - SECTION 2

Type and Subtype of Issues
7 8

1 2 3 4 5 6 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.7 Prior Year Prior Year Traded Placed

U.S. Governments

1.1 Issuer Obligations ...

1.2 Residential Mortgage-Backed Securities ...................

1.3 Commercial Mortgage-Backed Securities .........

14 Other Loan-Backed and Structured Securities

15 TOTALS ..o

All Other Governments

2.1 IssuerObligations ...

2.2 Residential Mortgage-Backed Securities ...................

2.3  Commercial Mortgage-Backed Securities ..................

24 Other Loan-Backed and Structured Securities

25 TOTALS ..o,

U.S. States, Territories and Possessions, Guaranteed

3.1 IssuerObligations ...

3.2 Residential Mortgage-Backed Securities ...................

3.3  Commercial Mortgage-Backed Securities .........

34  Other Loan-Backed and Structured Securities e N T
35 TOTALS ..o | 1,852,234 2,506,122 | ................. 107 |........... 2,354,512
U.S. Political Subdivisions of States, Territories and Possessions,

Guaranteed

4.1  lssuer Obligations ...................ocooveviiiiicie | 5,099,028 | L 13,274,471 95,741,283 |............... 40.89|.......... 48,065,061
4.2  Residential Mortgage-Backed Securities

4.3  Commercial Mortgage-Backed Securities

44  Other Loan-Backed and Structured Securities ..............

45 TOTALS ............ccooiiiiiiiiiiiiiiiiiiee | 5,099,028 .......... 13274471 |.......... 29408250 |............. 283312 |................oooo | XXX oo oo, 48,065,061 |............... 19.76].......... 95741283 |............... 40.89].......... 48065061 |.....................
U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed

51 lssuer Obligations .................ooooeiiiii | 11,657,649 | .......... 21,583,121 .......... 23202589 | ............. 852,310 ............. 303,822 ....... XXX [ 57,599,491 (............... 2368 |......... 107,521,517 | ... 4593 .......... 57,599,491 | ...
52  Residential Mortgage-Backed Securities ................... | ..o 607,736 ........... 3,017,685|........... 5734161 |........... 1,509,391 | ............. 404,822 ....... XXX oo [ 11,273,795 | ..o 483 . e 11,273,795 ..o
53  Commercial Mortgage-Backed Securities .................. [ [ e e e XXX oo | e L e e
54  Other Loan-Backed and Structured Securities .............. [ ... [ XXX oo |

55 TOTALS ..o | 12,265,385 [ .......... 24,600,806 |.......... 28936,750|........... 2,361,701 |............. 708,644 |....... XXX oo [ 68,873,286

Industrial and Miscellaneous

6.1 Issuer Obligations .......................... 14872415000 34129332 ... 1434073 (... 25278974 ... XXX .. . 79,087,786 | ....

6.2  Residential Mortgage-Backed Securities ................... [ e e XXX oo [ . .

6.3  Commercial Mortgage-Backed Securities .................. [.............. 79595 | ........... 4272639 (........... 4,010,396 [........... 1,268,142 ............. 611575|....... XXX oo | 10,242,347 | ..o A1) e 8,620,207 | ........... 1,622,139
6.4  Other Loan-Backed and Structured Securities ..............|............. 579,993 |.......... 11,064,185|.......... 11,396,274 | ........... 4788841 (............. 667,075]....... XXX oo o 28,496,368 |............... M 28,496,368 | .....................
65 TOTALS ... ...ooviiiiiiiiiiiiiiiiiiiiii | 4,032,580 [.......... 30,209,239 | .......... 49,536,002 |........... 7,491,056 |.......... 26,557,624 |....... XXX oo o 117,826,501 |............... 4844 |.......... 21298331 ... 910 ......... 115,855,563 | ........... 1,970,938
Hybrid Securities

7.1 Issuer Obligations ...........oooiiiiiii e L e e e e XXX oo [ e e e e
7.2 Residential Mortgage-Backed Securities ................... [ [ L e e XXX oo | e L e e
7.3 Commercial Mortgage-Backed Securities .................o [ | e e XXX oo [ e e e e
74  Other Loan-Backed and Structured Securities .............. | ... [ L [ e [ XXX oo e [ e [ e
75 TOTALS ..o o s L XXX oo o
Parent, Subsidiaries and Affiliates

8.1 Issuer Obligations ............ocooviiiii L e e e e XXX oo [ e e e e
8.2  Residential Mortgage-Backed Securities ................... [ [ L e e XXX oo | e L e e
8.3  Commercial Mortgage-Backed Securities ...............ooo [ | e e e XXX oo [ e e e e
84  Other Loan-Backed and Structured Securities .............. | ..o [ L [ e [ XXX oo oo [ e [ e
85 TOTALS ......oiviiiiiiiiiiiiiiiiiiiiiiiiiiii | [ XXX
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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

60IS

Distribution by Type

1
1 Year

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 11.7

9
Total
From Column 7
Prior Year

10
% From
Column 8
Prior Year

1
Total
Publicly
Traded

12
Total
Privately
Placed

SVO Identified Funds

9.1 Exchange Traded Funds - as Identified by the SVO .
9.2 Bond Mutual Funds - as Identified by the SVO
9.3 TOTALS

Bank Loans

10.1 BankLoans-lIssued ...................................
10.2 Bank Loans - Acquired
10.3 TOTALS ... ..

Total Bonds Current Year
11.1 Issuer Obligations
11.2 Residential Mortgage-Backed Securities
11.3 Commercial Mortgage-Backed Securities
11.4 Other Loan-Backed and Structured Securities
11.5 SVO Identified Funds
11.6 Bank Loans
1.7 TOTALS ...
11.8 Line 11.7 as a % of Col. 7

20,429,669
............ 607,736
79,595

193,241,154
11,273,795
10,242,347
28,496,368

30.09

45.62

1.2

99.19

Total Bonds Prior Year

12.1 Issuer Obligations
12.2 Residential Mortgage-Backed Securities

12.3 Commercial Mortgage-Backed Securities
12.4 Other Loan-Backed and Structured Securities
12.5 SVO Identified Funds
12.6 Bank Loans
127 TOTALS ..o,
12.8 Line 12.7 as a % of Col. 9

31.53

57.62

.......... 6,132,227
................ 2.62

Total Publicly Traded Bonds
13.1 Issuer Obligations
13.2 Residential Mortgage-Backed Securities
13.3 Commercial Mortgage-Backed Securities
13.4 Other Loan-Backed and Structured Securities
13.5 SVO Identified Funds
13.6 Bank Loans
13.7 TOTALS ..o,
13.8 Line13.7asa%of Col. 7 ..............coooiiiin.
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11 ...

XXX

54,488,562
.......... 3,017,685
.......... 3,865,071

89,821,633
.......... 5,734,161
.......... 3,581,903

.......... 2,569,696
.......... 1,509,391
............ 757,103

25,582,796
AAAAAAAAAAAA 404,822
AAAAAAAAAAAA 336,536
............ 667,075
XXX

192,892,356

11,273,795
AAAAAAAAAA 8,620,208
28,496,368

. 192,892,356
.. 11,273,795
....8,620,208
.. 28,496,368

................ 8.99
................ 8.92

.......... 9,625,031
................ 3.99
................ 3.96

Total Privately Placed Bonds
14.1 Issuer Obligations
14.2 Residential Mortgage-Backed Securities
14.3 Commercial Mortgage-Backed Securities
14.4 Other Loan-Backed and Structured Securities
14.5 SVO Identified Funds
14.6 Bank Loans
147 TOTALS ..o,
14.8 Line 14.7 as a % of Col. 7
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11 ...
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SI10 Schedule DA -Verification .........ccviiiiiiii it ittt en s

SI11 Schedule DB Part A Verification ............ccoviiiiiiiiiiiii i i

SI11 Schedule DB Part B Verification ............coiiiiiiiiiiiiiii i

SI12 Schedule DB Part C Sn 1 - Rep. (Syn Asset) Transactions

SI13 Schedule DB Part C Sn 2 - Rep. (Syn Asset) Transactions

SI14 Schedule DB Verification ..........ccoiiiiiiiiii ittt enennrnnes

SI10 - SI14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual Funds Other (a)

1. Book/adjusted carrying value, December 31 of prioryear ...............cooooi [ [ e
2. Costof cash equivalents acquired ... 5,996,039 |........... 5,996,039 ...
3. Accrual of diSCOUNt ..o 2883 2883 . [
4. Unrealized valuation increase (decrease) .............cooooiiiiiiiiiiiiiinii | | e
5. TOTAL gain (10sS) 0N diSPOSAS ..........oomiviiiiiii i [ 189 ... 189
6.  Deduct consideration received on disposals ....................coooiiiiii 5999,110|........... 599,110 ...
7. Deduct amortization of premium ... e
8.  TOTAL foreign exchange change in book/adjusted carrying value ..................... | [
9. Deduct current year's other-than-temporary impairment recognized ................... [ L
10.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-

T 8-0) T, T
11, Deduct total nonadmitted amounts ... L L [
12.  Statement value at end of current period (Lines 10 minus 11) .........................|.....o LN T T

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15
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EO01

E02

E03

E04

EO05

E06

EO07

E08

E09

Schedule A - Part 1 Real Estate Owned ...................ccoiiinn. NONE
Schedule A - Part 2 Real Estate Acquired .................ccoiiiiin... NONE
Schedule A - Part 3 Real Estate Disposed ..................cciiiiiinnn. NONE
Schedule B Part 1 - Mortgage LoansOwned ............................ NONE
Schedule B Part 2 - Mortgage Loans Acquired .. ......................s. NONE
Schedule B Part 3 - Mortgage Loans Disposed .......................... NONE
Schedule BA Part 1 - Long-Term Invested Assets Owned ................. NONE
Schedule BA Part 2 - Long-Term Invested Assets Acquired ................ NONE
Schedule BA Part 3 - Long-Term Invested Assets Disposed ............... NONE

EO01-E09
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 11 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 NAIC Current

0 Desig- Year's

R nation Rate Other- Total

E and Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated

| Admin- Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual

CUSIP G Bond istrative Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of |When| Dueand During Maturity

Identification Description Code | N CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized B/A.CV. of Interest | Paid Accrued Year Acquired Date
U.S. Governments - Issuer Obligations
31315PEM7 .. | FARMERMAC ... [ [ oo JIFE | 384,997 | ..... 108.7010 | ......... 380,454 350,000 09/09/2014 | 08/04/2025
3130AAZW1 .. | FEDERAL HOME LOAN BANK . . ...300,000...... 99.9620 | . ...299.885 ... . 300,000 03/22/2017 | 03/29/2022
912828866 ... | U.S. TREASURY NOTES . ...309,047 | ..... 101.0700 ...303.211 ... .300,000 03/21/2017 | 02/15/2024
912828D56 ... | U.S. TREASURY NOTES . 211,083 .. ... 99.0820 ... 198,164 | ... 200,000 04/01/2016| 08/15/2024
912828G87 ... | U.S. TREASURY NOTES . ... 415000 ...... 99.0160 ...396,062 ... 400,000 01/29/2015| 12/31/2021
912828NT3 ... | U.S. TREASURY NOTES . ..849,500 | ..... 100.1410 ..801,125] ... 800,000 11/30/2011| 08/15/2020
912828QN3 .. | U.S. TREASURY NOTES . ...106219 | ..... 101.4840 ...101,484 | ... 100,000 05/06/2014| 05/15/2021
912828RC6 .. .| U.S. TREASURY NOTES . 1361 344 ... . 1288167 1,300,000 06/06/2012| 08/15/2021
912828VS6 ... | U.S. TREASURY NOTES . ... 419,125 . ...399875] ... 400,000 01/27/2016| 08/15/2023
912828WE6 .. | U.S. TREASURY NOTES . .. R . ... 209,938 . . ...202,188 200,000 07/07/2015| 11/15/2023
912828WJ5 .. .| U.S. TREASURYNOTES ....................... SD L 1,711,227 | ... 99.8160 | ....... 1,646,971 ....... 1,650,000 10/11/2017| 05/15/2024
0199999 Subtotal - U.S. Governments - Issuer Obligations . ... ......... ..o e 6,277,460 ... XXX ... [....... 6,017,586 | ....... 6,000,000 . XXX XXX
0599999 Subtotal - U.S. Governments ..ot | 6,277,460 | ... XXX ... |....... 6,017,586 | ....... 6,000,000 XXX XXX
U.S. States, Territories and Possessions (Dire bligations
419791YR3 ... | HAWAII STSERDX (BAB) ... .vvvevvveeeeifeoee [ooe oo JIFE | 504,366 | ..... 1112900 [ ......... 556,450 [ ......... 500,000 02/12/2018 02/01/2024
5741925C0 .. .| MARYLAND ST (BAB) ...... . 500,364 | ..... 103.9820 | . ...519910 ... .500,000 02/12/2018 03/01/2022
6055806L8 ... | MISSISSIPPI ST (TAXABLE) ..... 500,000 | ..... 106.4580 | . ...532,290 ... .500,000 02/12/2018 11/01/2023
605581AHO .. .| MISSISSIPPI ST TXBL REF SERA .. . ...350,000]...... 98.6030 | . ... 345111 L. . 350,000 . 07/25/2012| 11/01/2022
924258VT0 ... [ VERMONTST(BAB) .................ooonnn.. ...508,027 | ..... 102.0900 | . ...510450 | ... . 500,000 . 19,500 (02/12/2018| 08/15/2023
1199999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations . . . . 2,362,757 | ... XXX ... . 2,464,211 2,350,000 . 92879 . XXX XXX
1799999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) . . 2,362,757 | ... XXX ... |....... 2,464,211 2,350,000 92,879 . XXX XXX
U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations
014393XJ6 ... [ALDINETXISDREF .........ccoooiiiiiiin [ e 2. 1FE ...... 656,857 | ..... 1071540 | .........642924|......... 600,000 24,000 |02/12/2018| 02/15/2033
016788C33 ... | ALLEGAN CNTY MITXBL ... S P 2. |2FE L ... 400,000 . 400,000 ... 14,000 |12/04/2014| 05/01/2025
018106MP6 ...| ALLEN TEXINDPT SCHDIST ........vovenifcvens 2. |MFE L ... 231,737 . 235,000 ... 11,750 |02/12/2018| 02/15/2025
018106MB7 ...| ALLEN TX INDPT SD REF - SCHBLDG ...........[..... 2. |MFE L ... 536,392 . 515,000 . 25,750 |02/12/2018| 02/15/2025
035357XK3 ... | ANKENY IA CMNTY SDREF SERA ..............f..... 2. |MFE L ... 183,183 . 180,000 .. 5,400 |02/12/2018| 06/01/2028
03588E4L4 ... | ANNE ARUNDEL CNTY MD (BAB) ...............|...os 2. |MFE L ...524,888 .500,000 . 26,500 |02/12/2018| 04/01/2024
0386813Y6 ... | ARAPAHOE CNTY CO SD#5 (BAB) ..............[..... 2. |MFE L ... 499,740 .500,000 ... 24,37502/12/2018| 12/15/2024
041042WW8 . .| ARKANSAS ST TXBL AMENDMENT 82 SER ...... |..... 1FE ...... ... 350,000 . 350,000 ... 10,952 (06/30/2014| 07/01/2024
043519UES5 .. . | ASCENSION PARISH LA PARISHWIDESD ....... |..... 2. 1FE ...... ... 547,368 . 540,000 ... 21,600 (02/12/2018| 03/01/2027
052403FS6 ... [ AUSTIN TX CMNTY CLGDISTREF ..............[..... 2. 1FE ...... ... 545,200 .500,000 ... 17,500 (07/21/2016| 08/01/2031
054213XF5 ... [AVONOHREF .............ccooviiin [ onnns 2. 1FE ...... ... 591,454 . 550,000 . 19,250 (01/29/2016| 12/01/2029
073186FH6 ... BAYTOWNTXREF ........................... |..... 2. 1FE ...... ... 145,000 . 145,000 .. 2,175 (02/12/2018| 02/01/2026
138128KR3 ... | CANTON CHARTER TWP MIREF-CAPITAL .......|..... 2. 1FE ...... ... 816,893 . 750,000 . 26,250 (06/08/2016| 04/01/2027
141028EE6 ... | CARBON CNTY WY SD #1 RAWLINSBLDG ...... |..... 2. 1FE ...... ... 211,527 . 200,000 .. 9,000 (02/12/2018| 06/15/2028
150908HT1 ... [ CENTENNIAL MN ISD#12 TXBLREFB .......... |..... . FE ... ... 350,000 . 350,000 .. 7,805 |05/04/2016| 02/01/2024
151861DR9 .. .| CENTERBURG OH LSD SCH FACSCONST ...... |..... . FE ... ... 270,755 . 250,000 . 10,000 {02/12/2018| 12/01/2025
161069YV5 ... | CHARLOTTESVILLE VAPUB IMPR (BAB) ........ |..... 2. |MFE L ... 750,000 . 750,000 ... 37,500 |02/12/2018| 02/15/2025
170142DW0 .. [ CHISHOLM MN INDPT SCHDIST#695 ...........|..... 2. |MFE L ...523.211 .500,000 ... 27,000 |02/12/2018| 03/01/2025
172217VAG ... | CINCINNATI OH REF & IMPTVARPURP .........|..... 2. |MFE L ...517,223 .500,000 . 20,000 {02/12/2018| 12/01/2030
179090MUS .. | CLACKAMAS CNTY OR SD #7J LK OSWEGO .....|..... 2. |MFE L ... 163,337 . 150,000 .. 6,000 {02/12/2018| 06/01/2033
181216DW9 .. | CLARK & SKAMANIACNTYSWASD#112 ........|..... 2. 1FE ...... .. 212212 . 200,000 .. 8,000 (02/12/2018| 12/01/2027
180848XJ7 ... | CLARK CNTY NEV FOR ISSUESDTDPRIO .......|..... 2. 1FE ...... ... 396,673 . 350,000 . 10,208 (05/01/2018| 05/01/2048
181059TG1 ... | CLARKCNTY NV SDREFBLDGSERC ..........|..... 2. 1FE ...... ... 527,555 .500,000 ... 20,000 [11/04/2015| 06/15/2030
181072PH6 .. .| CLARK CNTY OH REF VARPURP IMPT ..........|..... 2. 1FE ...... ... 284,337 . 265,000 ... 10,600 (02/12/2018| 12/01/2032
186343N70 ... [ CLEVELANDOHREFSERA ...................|..... 2. 1FE ...... ... 558,592 . 550,000 ... 16,500 (02/12/2018| 12/01/2030
1994914R9 ... | COLUMBUSOH TAXABLESERC ...............|..... 2. 1FE ...... ... 500,000 .500,000 ... 17,383 (02/12/2018| 07/01/2023
1994914N8 ... | COLUMBUS OHVARPURP GO ...............c..|..eee . FE ... ... 690,000 . 690,000 . 21,083 [02/12/2018| 07/01/2020
199820U74 ... [ COMALTXISDREFSERA .......vveviinai] vnes c IFE L ... 156,665 . 150,000 .. 3,000 {02/12/2018| 02/01/2030
2201125Y8 ... | CORPUS CHRISTITX GENIMPT ..........coovifovens 2. |MFE L ... 521,405 .500,000 . 20,000 |02/12/2018| 03/01/2029
221039DD9 .. .| CORY RAWSON OH LSD REF SCHFACS ........[..... c IFE L ... 279,182 . 265,000 ... 10,600 |02/12/2018| 12/01/2028
224887HUG .. .| CRAWFORD CNTY OH TXBL REFADMIN ........ [..... . FE ... ... 590,022 .590,000 ... 20,355 |02/12/2018| 12/01/2025
238603AS3 ... | DAVIDSON CNTYNCLTD OBLIGQSCB ......... [..... . FE ... ...500,000 . 500,000 ... 27,500 02/12/2018| 06/01/2026
249174UQ4 .. | DENVERCOCITY &CNTY SD#1REF ...........[..... 2. 1FE ... ... 430,288 . 400,000 ... 14,000 (04/27/2016| 12/01/2031
264438ZF2 ... | DULUTH MN TXBL REF TAXINCRSERF ........ |..... . 1FE ...... ... 603,396 . 600,000 .. 12,000 {11/09/2012| 02/01/2020
265138JP3 ... | DUNCANVILLE TXISDSCHBLDG .............. [..... 1FE ...... ... 209,151 . 200,000 .. 8,000 (02/12/2018| 02/15/2029
273290EL6 ... | EASTKNOXOHLSDREF ......................|..... 1FE ...... ... 539,285 .500,000 . 16,250 (08/08/2016| 12/01/2027
279245JA3 ... | ECTORCNTY TXCTFSOBLIG ................. [..... 1FE ...... ... 824,548 . 755,000 ... 30,200 {02/12/2018| 02/15/2031
289171GKO ... [ ELLSWORTHWICMNTY SDREF ....... R P 1FE ...... .. 807,248 . 750,000 . 26,250 [07/22/2016| 04/01/2030
289365GW2 .. | ELMBROOKWISDREF TAXABLEQSCB .........[..... |... |........... 1FE ...... 510,277 |..... 111.0410|.........555205|......... 500,000 26,250 |02/12/2018| 04/01/2024
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346424870 ... | FORNEY TXINDPTSCHDISTSERA ............[..... 2. MFE ... 519,382 |..... 105.3080 [ ......... 526540 | ......... 500,000 ......... 507,427 03/20/2014 | 08/15/2025
346843FF7 ... | FORT BEND TX INDPT SD REF SCHBLDG .......|..... 2. |FE L ...530853..... 104.9270 | . ...524635 ... .500,000|......... 508,557 | ... 03/20/2014 | 08/15/2024
349425K49 ... | FORT WORTH TX CTFSOBLIG ............. I 2. |MFE L ...506,683 |..... 100.3820 | . ...501,910 ... .500,000|......... 500,247 | ... 03/20/2014 03/01/2023
392641U53 ... | GREEN BAY WI CORP PURP BONDS SERA ......[..... 2. |MFE L ...582478 | ..... 101.3650 | . ...557,508 | ... .550,000|......... 573,880 | ... 07/06/2016| 04/01/2029
392641XJ0 ... | GREEN BAY WI TXBLREF SERD ......... I 2. |MFE L ...350,000...... 99.0850 | . ...346,798 | ... .350,000|......... 350,000 | ... 05/16/2012| 04/01/2023
406360NU7 .. .| HALLSVILLE TX ISD TXBL REF .. I . FE ... ...575,000..... 101.8520 | . ...585649 | ... .575,000 | ......... 575,000 | ... 02/12/2018| 02/15/2024
431621NM9 .. | HILLIARDOHSD QSCB ........'vvevveiens [enenn FE ... ...500,000..... 1134370 | . ...567,185 ... .500,000|......... 500,000 | ... 02/12/2018| 12/01/2025
433110QC0 .. | HINDS CNTY MS REF SERA .. o FE ... ... 146,007 | ..... 106.3440 | . ... 143564 | ... 135,000 ......... 145104 | ... 02/12/2018| 08/01/2030
444197LGO ... | HUDSON WI SCHDISTREF .............. I FE ... ...540,405..... 103.0670 | . ...515335| ... .500,000|......... 530,619 | ... 05/25/2016| 03/01/2031
44442ABC4 . . .| HUGHES CNTY SD REF LTD TAX GO CTFS A P 1FE ...... ...245000] ..... 100.2350 | . ...245576 | ... 245000 ......... 245,000 | ... 02/12/2018| 12/01/2024
454326GU7 .. | INDIAN LAKEOHLSDREF ................. B 1FE ...... ...256,598 | ..... 108.9790 | . ...261,550 | ... 240,000 ......... 255122 ... 02/12/2018| 12/01/2028
483195ZA4 ... | KALAMAZOO CNTY MI REF JUVENILE HOM R 1FE ...... ...239,090..... 106.4250 | . ...239,456 | ... 1225000 ......... 237,8% | ... 02/12/2018| 04/01/2032
483206583 ... | KALAMAZOOMITXBLREFSERB ........ R P 1FE ...... ...500,000]..... 104.9470 | . ...524735] ... 500,000 ......... 500,000 | ... 02/12/2018| 10/01/2026
495116JH9 ... | KING CNTY WA SD #406 ..... e 1FE ...... ...543010..... 102.8290 | . ...514145| ... 500,000 ......... 532817 ... 05/19/2016| 12/01/2031
495278U43 ... [ KINGCNTY WA SD #415KENT ........... A 1FE ...... ...530,370 | ..... 106.9990 | . ...534995 | ... 500,000 ......... 525,456 | ... 01/26/2017| 12/01/2032
498531FL1 ... | KLEIN TX 1SD REF-SCHOOLHOUSE SERA .......[..... FE ... ...522560 | ..... 107.9730 | . ...539,865 ... .500,000|......... 520,165 | ... 02/12/2018| 08/01/2029
510281FG8 ... | LAKE OH LSD STARK CNTY SCH FACS ... I FE ... ...239226|..... 105.9370 | . ... 243855 ... .230,000|......... 237,624 | ... 02/12/2018| 12/01/2027
512445G84 ... | LAKEVILLEMNSERA ................... I FE ... ... 255809 ..... 108.5840 | . ...260,602 ... 240,000 ......... 253974 | ... 02/12/2018| 02/01/2028
512804YD1 ... | LAKOTA OH LSD ENERGY CONS IMPT-BAB ......[..... |... [.oociiiins FE ... ...670,000]..... 101.3190 | . ...678837 ... .670,000......... 670,000 | ... 02/12/2018| 12/01/2020
540822HCO .. .| LOGAN CNTY OH REF CNTY HOME ......... I 2 FE ... 137139 L 106.6520 | . ...138648 | ... 130,000 ......... 136,126 | ... 02/12/2018| 12/01/2026
m 549188E55 ... | LUBBOCK TX CTFS OBLIG-WTRWKS SYSA ......[..... v e 2 JIFE L ...669,341|..... 107.3780 | . LLBT1113 L .625,000|......... 663,527 | ... 02/12/2018| 02/15/2031
- 5512393N4 ... [ LYNCHBURG VA PUB IMPT (BAB) ...... N oo e 200 [IFE L ...500,000]..... 101.2760 | . ...506,380 | ... 500,000 ......... 500,000 | ... 02/12/2018| 08/01/2022
o 584853LQ6 ... MEDINAOHCSD TXBLREF ......... B U A I =S ...350,000]..... 100.3390 | . ...351,187 | ... 350,000 ......... 350,000 | ... 01/29/2013| 12/01/2024
S 586145WB6 .. | MEMPHIS TN SER C (BAB) .... B P 1FE ...... ...500,000..... 100.7020 | . ...503510] ... 500,000 ......... 500,000 | ... 02/12/2018| 07/01/2019
586145F74 ... | MEMPHIS TN TXBLREF SERB ...... e 1FE ...... ...350,000]...... 98.8700 | . ...346,045 | ... .350,000|......... 350,000 | ... 04/16/2015| 04/01/2025
587703SU4 .. .| MERCEDES TX ISD REF SCHBLDG ....... R 1FE ...... ...830610..... 110.1830 | . ...853918 ... 775000 ......... 815,806 | ... 02/12/2018| 08/15/2027
592112NY8 ... MET GOVT NASHVILLE & DAVIDSON CNTY B R 1FE ...... ...375000...... 99.5020 | . ...373133 | ... 375000 ......... 375,000 | ... 02/11/2015| 07/01/2025
593325JK0 ... [ MIAMICNTYOH(BAB) .................... A oo e 200 [IFE L ...507,550 | ..... 103.9300 | . ...519,650 | ... 500,000 ......... 501,682 ... 02/12/2018| 12/01/2022
593779GL9 ... | MIAMI TRACE OHLSDREF ................ S v e 2 JIFE L ...213881 ..., 106.3260 | . ...212852] ... .200,000|......... 212,461 ... 02/12/2018| 12/01/2029
60446CAK5 ...| MINSTER VLG OH RECOVERY ZONEECON ..... |..... . FE ... ...205,000..... 100.8080 | . ... 206,656 | ... .205,000 | ......... 205,000 | ... 02/12/2018| 12/01/2020
6095586F3 ... | MONMOUTH CNTY NJ(BAB) ............. U P 2. |MFE L ...822,305]..... 101.2920 | . ...835659 ... .825,000(......... 823849 | ... 02/12/2018| 11/01/2022
610628899 ... | MONROE CNTY MI QECB SWRDISSYS .........[..... 2. |MFE L ...375,000..... 103.3660 | . ...387,623 ... .375,000 | ......... 375,000 | ... 02/12/2018| 05/01/2026
613579XQ9 . ..| MONTGOMERY CNTY PA (BAB) ...... v 2. |MFE L ...500,000..... 102.2430 | . ...511.215| ... .500,000|......... 500,000 | ... 02/12/2018| 09/01/2025
616327DE9 ... | MOOSE LAKE MN ISD #97 SERA .. [P PO 2. |MFE L 2V vl B 108.8200 | . ...250,286 | ... .230,000|......... 241,257 | ... 02/12/2018| 02/01/2028
621638LC7 ... MOUNTHOREBWIASD ............ccccovvvvni|onnns 2. 1FE ...... ...215016 | ..... 106.0010 | . ...212,002 | ... 200,000 ......... 213,532 ... 02/12/2018| 03/01/2032
6276786R1 ... | MUSKEGON CNTY MI REF WASTEWTR MGMT ... | ..... 2. 1FE ...... ...207187 ... 108.8350 | . ...212,228 | ... 0195000 ......... 205,930 | ... 02/12/2018| 11/01/2026
6312943Y9 ... | NASHUA NH TXBL-PENNICHUCKCORP .........|..... . 1FE ...... ...491990 | ..... 102.2980 | . ...511,490 | ... 500,000 ......... 493,082 | ... 02/12/2018| 01/15/2024
664259DF2 ... | NE MN MET INTERMED SD#916 COPSB ........|..... 1FE ...... ... 787,082 ..... 105.1750 | . ...788813 ... 750,000 ......... 777,267 | ... 02/12/2018| 02/01/2030
644800V76 ... | NEWHANOVER CNTY NCREC ZONE (BAB) ..... |..... 1FE ...... .1,000,000 | ..... 102.8040 | . . 1,028,040 | ... 1,000,000 | ....... 1,000,000 | ... 02/12/2018| 08/01/2022
652233JE8 ... | NEWPORT NEWS VATXBLGENIMPTB .........[..... 1FE ...... ...500,000]..... 101.5320 | . ...507,660 | ... 500,000 ......... 500,000 | ... 04/30/2014| 01/15/2023
655867JE0 ... | NORFOLK VA CAP IMPRBD SERB(BAB) ........[..... FE ... ...500,000..... 109.9530 | . ...549,765 | ... .500,000|......... 500,000 | ... 02/12/2018 03/01/2024
662523WX3 .. | NORTH SLOPE BOROAK (BAB) .......... I FE ... ...500,000..... 101.0670 | . ...505,335 | ... .500,000|......... 500,000 | ... 02/12/2018| 06/30/2019
66702RKT8 ...| NORTHSIDE TX1SD REF SCHBLDG ............ [..... 2 FE ... ...882,978..... 107.9520 | . .912,194 | ... .845,000|......... 873218 | ... 02/12/2018| 08/15/2030
669555QR8 .. | NORWOOD MA TAXABLE MUNPURPLN ........ [..... v e 2 JIFE L ... 498,161 ..... 100.8940 | . ...504470 ... .500,000|......... 499,573 ... 02/12/2018| 08/15/2020
678519QK8 ...| OKLAHOMACITY OK ................... e v e 2 JIFE L ...216550 | ..... 103.0690 | . ...216445| ... .210,000 | ......... 216,046 | ... 02/12/2018| 03/01/2028
689861MH2 .. | OUACHITA PARISHLAE OUACHITASD ......... [..... L |FE L ...500,000...... 99.7470 | . ... 498,735 ... .500,000|......... 500,000 | ... 02/12/2018 03/01/2022
707479FD8 ... | PENN HARRIS MADISONINSCHCORP ......... [..... . 1FE ...... ...500,000..... 101.0020 | . ...505,010 ... 500,000 ......... 500,000 | ... 02/12/2018| 01/05/2020
708292JH1 ... | PENNINGTON CNTY SD COPSREF SERA .......[..... 2. 1FE ...... ...636/445]|..... 106.0910 | . ... 631,241 595,000 ......... 631,872 ... 02/12/2018| 06/01/2032
720611WY4 .. | PIERCE CNTY WA SD #403 BETHELREF ........[..... 2. 1FE ...... ...159,651..... 109.1340 | . ... 163,701 ... .150,000 | ......... 158,396 | ... 02/12/2018| 12/01/2025
721849LN5 ... | PIMACNTY AZ UNIF SD#12 SUNNYSIDE ........|..... 2. 1FE ...... ...238386|..... 108.8150 | . ... 244834 | ... 225000 ......... 236,935 | ... 02/12/2018| 07/01/2027
725277LC9 ... [ PITTSBURGHPASD ............... PO P 2. 1FE ...... ... 191499 | ... 107.5070 | . ...198,888 | ... 185,000 ......... 190,766 | ... 02/12/2018| 09/01/2028
751091HD4 . . .| RALEIGH NC TAXABLE HSG SERC B I I 1FE ...... ...500,000]..... 100.1610 | . ...500,805 ... 500,000 ......... 500,000 | ... 02/12/2018| 02/01/2019
796237686 ... | SANANTONIO TXGENIMPT ... e 2. 1FE ...... ...548450 | ..... 107.9040 | . ...539,520 | ... 500,000 ......... 542,354 | ... 08/02/2017| 08/01/2032
7987647U4 ... | SANMARCOS TXCTFSOBLIG ... ... [ even 2. |MFE L ... 250,860 |..... 108.1400 | . .254129 ... .235000|......... 248870 | ... 02/12/2018| 08/15/2026
831168FW4 .. | SLATONTX CONSISD ....... I 2. |MFE L ...219805..... 109.4670 | . 224407 | .205,000 | ......... 218,093 | ... 02/12/2018| 02/15/2026
8500005M8 ... | SPRING TXISD SCHBLDG .............. N 2. |MFE L ... 158,021 ... 107.0430 | . ... 160,565 | ... 150,000 | ......... 157,286 | ... 02/12/2018| 08/15/2031
788640HK9 ... | ST CLAIR CNTY MI REF-CMNTY MNTL HL . P 2. |MFE L 212,184 L 106.7050 | . ..213410 ... .200,000|......... 210,992 ... 02/12/2018| 04/01/2026
854650HD3 .. .| STANLEY CNTYNCREF ......ovoveiiinann [ e [ FE ... ...519,280 | ..... 106.0610 | . ...530,305 ... .500,000|......... 505,770 | ... 02/03/2010| 02/01/2022
863370VM1 ...| STRONGSVILLE OH REF VAR PURP I 2 FE ... ...542615|..... 102.7970 | . ...513,985] ... .500,000|......... 530,758 | ... 06/23/2016| 12/01/2031
845267VS9 ... | SWTXINDEP SCHDISTREF ...... R 2 1FE ...... ...539,090..... 107.6540 | . ...538270 | ... 500,000 ......... 522,308 | ... 07/31/2014| 02/01/2028
874091CH2 .. .| TALAWANDAOHCSD (BAB) ...........c.ovvvvvi|ennnn oo e 200 [IFE L ...506,892..... 102.6220 | . ...513,110 ... 500,000 ......... 501,026 | ... 02/12/2018| 12/01/2021
929831BL8 ... [WACOTXREF .................oooooii [ P I I =S ...198918..... 100.8260 | . ...201,652 ... 200,000 ......... 199,027 | ... 02/12/2018| 02/01/2026
930353HJ9 ... | WADSWORTHOHCSD (BAB) ...........ccvvvvn|vnnns 2 1FE ...... ...500,000..... 100.2010 | . ...501,005] ... 500,000 ......... 500,000 | ... 02/12/2018| 12/01/2019
944080E22 ... [ WAXAHACHIE TXREF .......... B U A I =S ...583,016|..... 107.3550 | . ...568,982 ... .530,000(......... 575,784 | ... 06/06/2017 | 08/01/2032
946371DY4 ... [ WAYNE TWP INMET SD TXBLREF ....... A R 1FE ...... . ...500,000]...... 99.1190 | . ...495595 | ... 500,000 ......... 500,000 | ... 05/03/2013| 01/05/2023
962526FX2 ... | WHATCOM CNTY WA SD #504 LYNDEN .........[..... o2 IFE 999,536 | ... 1015820 [......... 4713 | ..., 930,000 | ......... 983,888 07/27/2016| 12/01/2030
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965288PA5 ... | WHITEHOUSE TXISD SCHBLDG ...............[..... 2. MFE ... 537,727 | ..... 109.6460 | ......... 548230 |......... 500,000 ......... 534456 | .............0 | B271) [ e 4.000]..... 3036 |FA...f........ 7556 |........ 27,167 |02/12/2018| 02/15/2029
969887H27 ... | WILLIAMSON CNTY TXTXBLREFLTD ..........[..... |... |........... MFE ... ... 352,100 | ...... 98.5890 | ......... 345062 |......... 350,000 ......... 350575 . ... (263) ... o 2000]..... 1921 |FA ... |........ 2644 |......... 7,000 |11/30/2012| 02/15/2021
1899999 Subtotal U.S. Political Subdivisions of States, Territories and Possessmns (Dlrect and Guaranteed) - Issuer
OBIIGANIONS . ... .. 48,486,124 | ... XXX ... |...... 48,686,941 | ...... 46,785,000 | ...... 48,065,063 | ............... | (182,383) | ... | XXX XXX XXX | 515806 | ...... 1,814,850 [ . XXX [.. XXX.
2499999 Subtotal - U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) ....... |...... 48,486,124 | ... XXX ... |...... 48,686,941 | ...... 46,785,000 | ...... 48,065,063 ............oin |l (182,383) [ oo | XXX XXX XXX [...... 515,806 | ...... 1,814,850 | . XXX XXX
U.S. Special Revenue, Special Assessment - Issuer Oblj gatlons
00326RAP2 ...| ABERDEEN SD WTR REV TXBLREF SERB ...... [..... 1FE ... 775,000 773,132 775,000 02/12/2018| 04/15/2019
010609DB8 .. .| ALABAMASTPUBSCH&CLGAUTH ............[..... 1FE ...... ... 700,883 ...663,620 | ... . 655,000 06/24/2016| 06/01/2030
0411863N5 ... | AR ST UNIV STUDENT FEE-JONESBORO ........[..... 1FE ... ... 541,695 ...550,310 | ... .500,000 11/15/2013| 12/01/2024
04780NLV7 ... | ATLANTA GA DEV AUTH TXBL-HOMELESS ...... |..... 1FE ... ... 350,000 ... 344400 ... . 350,000 09/21/2017| 12/01/2020
051249HD5 .. .| AUGUSTAGAWTR & SWRREV ...........coo. [ ouens FE ... ... 690,000 . T13,136 | ... . 690,000 02/12/2018 10/01/2025
052476V96 ... | AUSTIN TEX WTR & WASTEWATERSY ..........[..... FE ... ... 457,186 ... 467,576 | ... . 455,000 02/12/2018 11/15/2023
052404NF3 ... | AUSTIN TX CMNTY CLG DIST TXBLREF .........[..... FE ... ... 350,000 ...337,306 | ... . 350,000 04/14/2016| 02/01/2026
052476V54 ... | AUSTIN TX WTR & WASTEWTR SYS 2008A ...... [ ..... FE ... ... 296,417 ...303,154 | ... . 295,000 02/12/2018 11/15/2023
069467HB7 ... | BARTON CNTY KS CMNTY CLG COPSREF ...... [..... FE ... ... 550,443 ...557,760 | ... . 515,000 02/12/2018| 12/01/2030
071268AH9 ... | BATON ROUGE LAPUB IMPT SALE TAX .........[..... FE ... ...423,238 L A3TI L . 405,000 02/12/2018| 08/01/2022
077340HEQ ... | BEL AIRE KS PUB BLDG COMM REV TXBL .......|[..... FE ... ... 550,000 ...539,754 | ... . 550,000 06/21/2017 | 05/01/2021
08274TAK4 . ..| BENTON AR HOTEL & RESTAURANT TXBL ...... [..... 1FE ... ... 555,000 ...555294 | ... . 555,000 02/12/2018 08/01/2022
09160RAN7 .. | BISMARCK ND PARK DISTFACSGROSS ........[..... 1FE ...... ... 590,000 ...592,201] ... . 590,000 02/12/2018| 04/01/2027
095175LW3 .. | BLOUNT CNTY TN PUBBLDGAUTHLOC ........[..... 1FE ... ... 544,265 ...506,760 | ... .500,000 01/11/2007 | 06/01/2021
117019BY4 ... | BRUNSWICK & GLYNN CNTY GADEVAUTH ..... | ..... 1FE ...... ... 399,252 ...396,440 | ... . 400,000 04/24/2015( 04/01/2026
12355TARS3 ... BUTLER CNTY OH PORT AUTHPUBINFRA ...... | ..... 1FE ... ...515,832 ...528345| ... .500,000 02/12/2018| 12/01/2028
123563CD8 ...| BUTLER CNTY OH TRANS IMPTDIST-BAB .......|..... 1FE ...... ... 506,490 ...512,785] ... .500,000 02/12/2018| 12/01/2024
143294GU4 .. | CARMEL IN REDEV AUTHREFSERB ...........[..... FE ... ... 523,807 ...531,750 | ... .500,000 02/12/2018 07/01/2026
15147TCT3 ... | CENTER GROVE INMULTI-FACSBC ............|..... FE ... ... 420,988 ... 402,684 | ... . 400,000 08/10/2016| 01/10/2029
172254LH5 ... | CINCINNATI OH ECONDEVREVTXBL .......... |..... FE ... ...515,000 ...528581 ... . 515,000 02/12/2018 11/01/2025
186406HK3 .. .| CLEVELAND OH STUNIVREF SERA ........... |..... FE ... ... 694,355 .. 672522 ... . 645,000 01/13/2016| 06/01/2030
19648ADBS ...| COHLTH FACS AUTH CATHHLTHINITIA ........{..... FE ... ...500,000 ...507,060 | ... .500,000 02/12/2018| 09/01/2021
196707QA4 ... | CO ST BRD GOVERNORS UNIVENTERTXB ..... | ..... FE ... ...510,000 ...514514 | ... .510,000 02/12/2018 03/01/2020
199098BK9 . .. | COLUMBUS-FRANKLIN CNTY OHFINAUTH ..... | ..... . 1FE ...... ... 498,808 ...515465] ... .500,000 02/12/2018| 08/15/2023
199098CS1 .. .| COLUMBUS-FRANKLIN CNTY OHFINAUTH ..... | ..... . 1FE ...... ... 589,888 ...587,888 ... . 590,000 12/02/2015| 08/15/2019
23981MAG1 .. | DAYTON-MONTGOMERY CNTY OHPORT .......|..... . 1FE ...... ... 398,302 ...396,983 | ... . 395,000 02/12/2018| 11/15/2025
24588TBGO .. .| DELAWARE CNTY OH SAN SWRREV IMPT ...... |..... 2. 1FE ...... ... 134,062 ...138,648 | ... . 130,000 02/12/2018| 12/01/2028
274501FT7 ... | EAST POINT GABLDG AUTHREFPROJ .........[..... 2. |FE L ... 527,620 ...531,195| ... .500,000 05/04/2017 | 02/01/2032
283822GN8 .. | ELPASO TXWTR&SWRREVREF ............. [..... 2. 1FE ...... ... 708,245 ... 717,998 | ... . 675,000 02/12/2018| 03/01/2029
29502PCJ3 ... | ERIE COWSTWTR ENTERPRISEREVREF ...... |..... 2. 1FE ...... ...541,715 ...518910] ... .500,000 05/05/2016| 12/01/2030
29933QBS1 .. | EVANSVILLE INECONDEV LSERENTAL ........ [..... . FE ... ... 658,008 ...632,004 ... . 600,000 04/13/2016| 02/15/2026
299556AW0 .. | EVANSVILLE VANDERBURGH INPUBLSG .......[..... . FE ... ... 350,000 ...349,136 | ... . 350,000 04/18/2013| 01/15/2023
312673DV5 ... | FAYETTEVILLE AR SALES & USE TAX ........vv | oven 2. |MFE L . 527,135 .501,270 ... . 500,000 09/19/2007 | 11/01/2021
312673DW3 .. | FAYETTEVILLE AR SALES & USE TAX ... f.vens 2. |MFE L .. 85,000 .. 85216 ... .. 85,000 02/12/2018| 11/01/2022
33803KCN3 .. | FISHERS INREDEV DISTSTRD37PRO .........[..... 2. |MFE L . 614,561 .638,466 | ... . 600,000 02/12/2018| 08/01/2025
349246DV7 ...| FORT WAYNE IN ECON DEV INC TAXREV .......[..... 2. |MFE L ... 495,325 ...506,170 | ... . 500,000 05/01/2009 12/01/2023
349288DN7 ...| FORT WAYNE INREDEV AUTHLEASEREV ......|..... 2. 1FE ...... ... 211,251 ...213,553 | ... . 210,000 02/12/2018| 02/01/2026
352193CD6 . ..| FRANKFORT INHS-ELEM SBCREF1ST .........|..... . 1FE ...... ... 656,089 ...658511] ... . 615,000 02/12/2018| 01/15/2025
36609PAPS . ..| GARLAND CNTY ARSALES&USETAX ..........[..... . 1FE ...... ... 500,000 ...493270 | ... .500,000 10/25/2016| 11/01/2020
366476FP9 ... | GARRETT-KEYSER-BUTLER INMSBC ...........[..... 2. |FE L ...500,000 ...534,085 ... .500,000 02/12/2018| 07/15/2024
392690EV1 ... | GREEN BAY WIWTRSYSREVTXBLREF ........[..... 2. 1FE ...... ... 750,000 ...736,995 | ... . 750,000 09/20/2017 | 11/01/2020
392690CC5 . ..| GREEN BAY WIWTR SYSTEMREF ............. [..... 2. 1FE ...... ... 795,145 ... 769613 ... . 750,000 02/12/2018| 11/01/2021
40721PDM7 .. | HAMILTON CNTY IN REDEV COMMNDIST .......[..... 2. |MFE L ... 145,000 ... 148,206 | ... . 145,000 02/12/2018| 07/10/2021
407271GV1 ...| HAMILTON CNTY OH ECON DEVREVREF .......[..... 2. |MFE L ... 521,159 ...541,085 ... .500,000 02/12/2018 06/01/2027
429749DA9 ... | HIGH POINT NC COMB ENTERPRISE-BAB ....... [ ..... 2. |MFE L ...500,000 ...519,805 ... .500,000 02/12/2018 11/01/2025
45462TFN7 ... | INBD BK REV TXBL COMM SCHFDADV ........ [..... 2. |MFE L ... 750,000 ...736,785] ... . 750,000 06/21/2017 | 08/01/2021
455160BQ3 ... | IN UNIV LEASE PURCHASE SERA ..............|..... 2. |MFE L ... 213,529 ... 217,666 | ... 200,000 02/12/2018| 06/01/2028
46603ACJ8 ... | IVY TECH CMNTY COLLEGE IN (BAB) ..... I 2. |MFE L ...500,000 ...512,085 | ... .500,000 12/03/2009| 07/01/2021
46923PAP6 . . .| JACKSONVILLE AR WSTWTRREVREFTXB ..... |..... . 1FE ...... ... 225,000 ...222,077 ... . 225,000 02/12/2018| 12/01/2020
472737FEQ ... | JEFFERSON CNTY CO SD#R-001 COPS ........ [..... . 1FE ...... ... 400,000 ...397,916 | ... . 400,000 04/23/2015| 06/15/2019
47689RUT4 .. | JESSAMINE CNTY KY SCFINCORPREF ........[..... 2. 1FE ...... ... 500,000 ...513,155| ... .500,000 03/11/2015| 02/01/2026
478497XQ8 .. .| JOHNSON CNTY KS PUBBLDG COMMLSE ......|..... 2. 1FE ... ... 160,024 ... 164,690 | ... . 150,000 02/12/2018| 09/01/2027
48542KZK8 . ..| KANSAS ST DEV FIN AUTH -BUILD AMER ........[..... 2. |FE L ...515,000 ...52549 | ... . 515,000 02/12/2018 10/01/2020
48542KZL6 ... | KANSASSTDEVFINAUTH(BAB) ...............[..... 2. 1FE ...... ... 531,167 ...546,920 | ... . 535,000 02/12/2018| 10/01/2021
4854292M5 . ..| KS ST DEV FIN AUTHREV UNIVPROJS ......... [..... 2. |FE L ... 199,185 .. 194957 | ... . 185,000 02/12/2018 03/01/2030
546282CB8 ... | LASTLOC GOVT LAKE CHASPUBIMPT .........[..... 2. |MFE L ... 541,145 ...520,955 ... .500,000 03/12/2010 05/01/2023
514053AX5 ... | LANCASTER PAREDEV AUTHREVTXBL ........fooeee |oon [oreiiins FE ... .. 500,000 .. 490,630 | ... .500,000 02/12/2018| 11/15/2021
516826KH6 . ..| LAREDO TX CMNTY CLG DIST COMBFEE .......|[..... 2. |FE L 542,010 530,560 500,000 08/16/2017 | 08/01/2031




ANNUAL STATEMENT FOR THE YEAR 2018 or THE ALL AMERICA INSURANCE COMPANY

SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 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 NAIC Current
0 Desig- Year's
R nation Rate Other- Total
E and Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated
| Admin- Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUSIP G Bond istrative Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of |When| Due and During Maturity
Identification Description Code | N CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized B/ACV. of Interest | Paid Accrued Year Acquired Date
558605FM8 . ..| MADISONWISWRSYSREVSERC .............[..... U A I =S 2296911 ..... 105.7460 232,641 220,000 (1,685) 02/12/2018| 12/01/2029
574295DU2 .. .| MD ST STADIUM AUTH LEASE-HIPPODROM ... | ..... R 1FE ...... 647218 ...... 98.4530 | . .639,945 | ... .650,000|.........649443 | . .............. | 372 . 08/29/2012| 06/15/2020
56042RHHS .. | ME HLTH & HIGHER EDUC FAC SER2007 ....... [..... v e 2 JIFE L ..65000]..... 100.2690 ..65175] ... 65000 ... 85000 .. [ 02/12/2018| 07/01/2021
590536GA0 .. .| MESA AZ STREET & HIGHWAY REVREF ........ [..... FE ... 196,532 | ..... 109.1280 .201,887 ... 185,000 (1,252) 02/12/2018| 07/01/2027
590545WD7 .. | MESAAZ UTILSYSREVREF .............cooeoufovens FE ... 543,305 | ..... 107.0140 ...535070 ... 500,000 (4,111) 02/12/2018 07/01/2032
592041WJ2 .. .| MET GOVT NASHVILLE & DAVIDSON CNTY ......[..... FE ... 810,000 | ..... 102.3010 ... 767,258 | ... 750,000 (5,571) 06/02/2016| 07/01/2026
59164GCP5 .. | METRO WSTWTR RECL DISTCOSWR-BAB ......[..... FE ... 579,776 | ..... 100.6720 ...578,864 | ... 575,000 . (786) 02/12/2018| 04/01/2021
59164GCQ3 .. | METRO WSTWTR RECL DISTCOSWR-BAB ......[..... FE ... 510,276 | ..... 100.7010 ...503,505 | ... 500,000 (1,679) 02/12/2018| 04/01/2022
594381FNO ... | MICHIGAN CITY IN SBC TXBL PPTY TAX .........[..... FE ... 492525 ..... 100.6290 ...503,145| ... 500,000 [ ......... 494,866 | ..........ocoi |iiiiiiiins 516 02/12/2018| 01/15/2027
602431JU3 ... | MILWAUKEE WIWTRREV SYSSERW10 ........[..... 1FE ...... 139,810 ..... 106.9420 ... 144372 ... 135,000 (450) 02/12/2018| 06/01/2029
604832LS2 ... | MISHAWAKA IN SEWAGE WKSREVREF ........ [..... 1FE ...... 891,684 |..... 109.4700 ...903,128 | ... 825,000 (6,389) 02/12/2018| 03/01/2026
604146BE9 ... | MN ST GEN FUND REV TXBL APPROP SER ......|..... 1FE ...... 730,000 ..... 102.9390 ... 751455 ... 730,000 ......... 730,000 | .........cooiin [ . 02/12/2018| 06/01/2024
60416HQE7 .. | MNSTHIGHERED FACAUTHREV .............|..... 1FE ... 511,910 ..... 101.9550 ...509,775| ... 500,000 (1,401) | .. 12/03/2009| 10/01/2022
60636VBQ9 .. | MO ST DEV FIN BRD-BALLPARKPROJ ..........[..... 1FE ... 407,668 | ..... 100.3830 ... 401,532 ... 400,000 . (860) | .. 08/08/2012( 11/01/2023
613603TX7 ... | MONTGOMERY CNTY PAHGREDU & HLTH ..... |..... 1FE ...... 182,038 | ..... 107.5750 ... 182878 ... 170,000 (1,286) | .. 02/12/2018| 08/15/2027
61759CAL2 ...| MORGANTOWN WV COMB UTIL SYS (BAB) ......[..... FE ... 496,674 | ..... 103.7410 ...518,705| ... 500,000 [ ......... 498499 [ ... ..ot | 326 02/12/2018| 12/01/2022
60534RRD3 .. | MS DEV BK SPL OBLIG REF LTD TAXNT ........ [..... FE ... 504,251 | ..... 101.4780 ...507,390 | ... 500,000 (2,689) 02/12/2018 07/01/2020
553543DQ9 .. | MSD WARREN TWP IN VISION 2005SBC ........ [ ..o |oor [oreviniiins FE ... 350,000 | ...... 99.9810 ...349,934 | ... 350,000 [ ...\ 350,000 ..ttt 02/12/2018| 01/10/2019
612043GL7 ... | MT FAC AUTH-POWELL CNTY MEMHOSP .......|..... FE ... 590,000 | ..... 103.3310 ...609,653 | ... 590,000 [ .........590,000 [ .....oviiiiiis i 02/12/2018 07/01/2023
626207YMO ...| MUNICIPAL ELECAUTHGA .............. I FE ... 434532 ..... 109.7560 ...384,146 | ... 350,000 (1,807) 04/18/2018| 04/01/2057
m 658207RT4 ... | NC ST HSG FIN AGY HOMEOWNERSHIP S FE ... 350,000 | ..... 100.3630 351271 350,000 [ ...\ 350,000 ..ttt 10/20/2015| 07/01/2025
- 647421CV6 ... NMSTUNIVREGS IMPTREV(BAB) .............[..... 1FE ...... 500,000 ..... 100.4850 ...502425] ... 500,000 .........500,000 | ............... [ 02/12/2018| 04/01/2019
o 655158DNO .. .| NOBLESVILLE INHSBC 1STMTG ......... B 1FE ...... 542815 ..... 111.8340 ...559,170 | ... 500,000 (4,290) 08/28/2013| 07/15/2025
w 649907XX5 ... [ NY STDORM AUTH REV NON-ST SUPPORT ..... | ..... . 1FE ...... 500,000 ..... 105.3220 ...526610] ... 500,000 .........500,000 | ............... [ 02/12/2018| 12/01/2024
677555738 ... | OH ST ECON DEV REV TXBL-ENTERPRISE ...... |..... . 1FE ...... 360,000 ..... 101.0810 ...363892] ... 360,000 .........360,000|............... [ 02/12/2018| 12/01/2022
678514AWO0 .. [ OK CAP IMP AUTH STHWY (BAB) ........ R P 2. 1FE ...... ...500,000]..... 102.5440 | . ...512720 | ... 500,000 .........500,000 | ............... [ 02/12/2018| 07/01/2022
70917RR31 ... PAST HIGHER EDL TRUSTEES UNIV PA .. R P 2. 1FE ...... ...532800]..... 106.7510 | . ...533755] ... 500,000 (3,570) 02/09/2011| 09/01/2024
70024PCJ6 ... | PARKCITY UT SALES TAXREV .......... R 2. 1FE ...... L2247 106.0190 | . ... 243844 | ... 230,000 (1,745) 02/12/2018| 06/15/2029
704668DG4 .. | PEACHTREE CITY GAWTR&SWRAUTH ........f.oeee |oon [oeiiins FE ... ...350,000...... 99.0370 | . ...346,630 ... 350,000 [ ...\t 350,000 ..t 01/30/2013| 03/01/2022
708292EGS .. .| PENNINGTON CNTY SD COP (BAB) .............[..... 2. |MFE L ... 496,017 | ..... 104.3230 | . ...521615| ... 500,000 [ ......... 497,866 | ........coiie |iiiiiiiiins 357 02/12/2018| 12/01/2023
746189MUO .. | PURDUE UNIV IN REVS STUDENT FEES .........[..... 2. |MFE L ...543250 | ..... 101.7200 | . ...508,600 | ... 500,000 (4,967) 03/27/2009| 07/01/2021
75381NCR9 .. | RAPPAHANNOCK VA REGL JAILAUTHFAC ......[..... 2. |MFE L ...532,382..... 107.1980 | . ...535990 ... 500,000 (3,385) 02/12/2018 10/01/2029
756872HT7 ... | RED RIVER TX EDU FING COPRREVHGR .......[..... 2. |MFE L L. T53795| ... 1106630 | . L TTABA| L 700,000 (6,181) 02/12/2018 03/15/2025
767169DW2 .. | RIO RANCHO NM GROSS RECPTS TAXREV .....[..... . FE ... ...360,000...... 99.3770 | . ...357,757 | ... 360,000 [ ......... 360,000 ....ooiiiiiiiis e 04/25/2013| 06/01/2022
83704AAJ1 ... | SC ST JOBS-ECONDEVAUTHLSETXBL ........[..... . 1FE ...... ...350,000]...... 98.8930 | . ...346,126 | ... 350,000 .........350,000 | .............o. [ . 07/13/2016| 08/15/2019
80585TCL3 ... | SCAGO SC EDUC FACS CORP-PICKENSSD ... | ..... 2. 1FE ...... L. T73293 | ... 101.2610 | . ... 784773 ... 775000 ......... 773,590 | ... 101] .. 02/12/2018| 12/01/2029
837542EV7 ... | SD ST BRD OF RGTS HSG & AUXFAC .... e 2. 1FE ...... ...561,788 | ..... 105.1360 | . ...594,018 ... 565,000 .........562634|............... [ 229 .. 02/12/2018| 04/01/2027
837542GF0 .. .| SD STBRD OF RGTSHSG&AUXFAC .......... [..... 2. 1FE ...... L 213513 105.9360 | . 211872 200,000 (1,415) | .. 02/12/2018| 04/01/2029
83755VA87 ... SDSTHLTH&EDUC FACSAUTH .............. [..... 2. 1FE ...... ...650,124 | ..... 106.7250 | . ...661,695 | ... 620,000 (2,778) | .. 02/12/2018| 09/01/2029
83755VWKG .. | SD ST HLTH & EDUC FACS AUTH REF .. U 2. 1FE ...... ...568,133 | ..... 105.9160 | . ...577.242 | ... 545,000 (2,326) | .. 02/12/2018| 09/01/2025
84135RCK6 .. | SE DUBOIS CNTY IN SCH CORPREF ....... N . FE ... ...300,000...... 99.3790 | . ... 298137 | ... 300,000 [ ...\ 300,000 [ ..ttt . 11/28/2012| 01/15/2020
81533PLS7 ... | SEDGWICK CNTY KS PUB BLDG COMMTXB .....|..... FE ... ...500,000..... 102.0330 | . ...510,165 | ... 500,000 [ .........500,000 [ .....oviiiiiiis e . 02/12/2018 02/01/2024
793323NM4 .. | ST PETERSBURG FL PUBUTILREVREF ........ [..... FE ... ...209463 | ..... 105.1810 | . ...210,362 ... 200,000 (1,712 .. 02/12/2018 10/01/2029
864182FQ8 ...| STUTTGART AR SALES & USE TAXREV ..... I FE ... ...208,799|..... 102.5420 | . L.210211 L. 205,000 1429) | .. 02/12/2018 06/01/2023
845040JQ8 .. .| SW TX HGR EDU AUTH TXBL-S METHUNV ...... [..... v e 2 JIFE L ...350,000...... 98.8870 | . ...346,105 | ... 350,000 [ ...\ 350,000 ..ttt . 03/20/2013| 10/01/2024
87122ACA3 ...| SYCAMORE OH CMNTY CSD COP TAXABLE .....|..... U PO FE ... ...508,346 | ..... 112.0460 | . ...560,230 | ... 500,000 . (589) 02/12/2018| 12/01/2025
87638QJV2 ... TARRANT CNTY TXCULTRLEDUFACS .........|..... P I I =S ... 987,304 ..... 107.7400 | . ...996,59 | ... 925,000 (7,791) | .. 02/12/2018| 09/01/2027
890625AL0 ... | TOPEKA KS PUB BLDG COMM LEASEHOLD ... |..... e 20 JIFE L ...525579..... 1025740 | . 548771 535,000 [ .........529,134 [ ... 740 (.. 11/06/2013| 12/01/2025
89556GELS5 .. .| TRI-CREEKIN2002HSBCREF ........... R P oo e 2000 [IFE L ...539395|..... 103.4050 | . ...517,025 | ... 500,000 (3,796) | .. 05/18/2016| 01/15/2029
88213ABW4 .. [ TX ST A &MUNIV SYSBRD OF RGTS ... B P R 1FE ...... ...350,000]...... 98.4510 | . ... 344579 ... 350,000 .........350,000 | ............... [ . 01/07/2015| 05/15/2025
88213ACN3 .. | TX ST AGMUNIVSYSBRD OF RGTSREV ........[..... 2 1FE ...... L TTTT92 105.9160 | . ... 778483 ... 735,000 (4,050) | .. 07/01/2015| 05/15/2026
914072AY9 ... | UNIVARBD TRUSTEES ATHLETICFACS ........[..... |... |.......oee. 1FE ...... ...500,000]..... 101.3250 | . ...506,625 | ... 500,000 .........500,000 | ............... [ . 02/12/2018| 09/15/2019
914072MWO .. [ UNIV AR REV TXBL REF STUDENT FEES .. R P 2 1FE ...... ...400,000]...... 98.9190 | . ... 395676 | ... 400,000 | ......... 400,000 | ..........s | . 04/12/2013| 12/01/2024
914460KR0 ... | UNIVMINNESOTATXBLSERB ........... I 2 FE ... ...373103 ... 98.1180 | . ...367,943 ... 375,000 [ ...t 373,956 i e 155 .. 02/15/2013| 02/01/2025
914716ZG3 ...| UNIV NC @ CHARLOTTE TXBL GEN SER B B 2 FE ... L T70750 | .. 98.7370 | . ...849,138 | ... 860,000 ... 6,956 .. 02/12/2018| 04/01/2026
91417KV40 ... | UNIV OF COLORADO ENTERREV A1 ... I 2 FE ... ...547,805|..... 108.3110 | . ...541555 | ... 500,000 . (4,250) | .. 05/24/2017 | 06/01/2032
920338HQ6 .. | VALPARIASO IN WTRWKS IMPT REV . I v e 2 JIFE L ... 237,489 ..... 102.0040 | . ...239,709 | ... 235,000 L @4an | 02/12/2018 10/01/2029
937220DZ1 ...| WASHBURN UNIVKS SERA ............. I P v e 2 JIFE L ... 184350 | ... 108.5660 | . ... 189,991 | ... 175,000 (101 02/12/2018 07/01/2026
946363LB2 ... | WAYNE TWP IN SBC MARION CNTY SERA ...... [..... v e 2 JIFE L ...203552..... 107.5960 | . ...204432] ... 190,000 o (1187) | .. 02/12/2018 07/15/2027
952870FB4 ... [ WEST GOSHEN PASWR AUTHREF ...... B P 2 1FE ...... L..223421 ... 105.4260 | . ...221395 ... . 210,000 .. (1,49) | .. 02/12/2018| 05/01/2032
977092SS5 ... | WI ST CLEANWTRREVSER3(BAB) ............[..... 2 1FE ...... ...508,981]..... 103.5800 | . ...517,900 | ... .500,000 .. (1,258) | .. 02/12/2018| 06/01/2024
971697DX2 ... [ WILMINGTON NC LTD OBLG REV REF .. N 2 1FE ...... ...540,495 | ..... 102.0960 | . ...510,480 | ... .500,000 .. (3705 .. 04/14/2016| 06/01/2031
956622K94 ... | WV STHOSP FINAUTHREF SERA ......... e 2 1FE ...... ...549,095 | ..... 104.1660 | . ...520830 ... .500,000 .. (4476) | .. 05/06/2016| 06/01/2031
98267LAB1 ... | WYANDOTTE CNTY-KANSASCITY KSUNIF ......[..... |... |.....ooee. 1FE ...... ...195023 | ..... 109.7550 | . ...208,535 ... . 190,000 ... (602)] .. 02/12/2018| 12/01/2027
985724BP7 ... | YELLOWSTONE CNTY MTHLTHCAREREV ......[..... 2 1FE ...... ..218470 ] ..... 107.0360 | . ..219424 | ... . 205,000 (1,653) | .. 02/12/2018| 10/01/2027
985724BQ5 ...| YELLOWSTONE CNTY MT HLTH CAREREV ......|..... 2 FE ...... 196,013 |..... 106.3780 196,799 185,000 (1,347) 02/12/2018| 10/01/2028
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2599999 Subtotal - U.S. Special Revenue, Special Assessment - Issuer Obligations .............................|...... 58,142,486 | ... XXX ... |...... 58,353,388 | ...... 56,535,000 | ...... 57,599,494 | ... | (168,692) | ... | XXX | XXX | XXX 582,153 |...... 2,144,202 [ XXX |.. XXX
U.S. Special Revenue, Special Assessment - Residential Mortgage-Backed Securities
30711XDS0 .. .| FANNIE MAE CONNECTICUT AVENUE SECU .....|..... P O U (= I 1,142,188 1,098,722 1,000,000 | ....... 1,139,705 [ ....... ... [ (2483) [ 6756 |..... 4842 |MON .[........ 1121 ... 16,665 [10/01/2018| 04/25/2029
30711XEP5 .. .| FANNIE MAE CONNECTICUT AVENUE SECU .....|..... R I . 1,088,867 . 1,059,796 | ....... 1,000,000 |....... 1,087,283 | ............... [ (1584) [ [ 4323 |..... 3.284 | MON .| .. L3723 ... . 10,071 (10/23/2018| 07/25/2029
3136AY2H5 .. .| FANNIE MAE-ACES 2017-M14 A2VARIAB ........|..... R I ... 570,151 ...581,999 ... .600,000|.........572460 | .............o0 oo 2310 e 2972 ..... 4.037 | MON .| .. . 1,486 .. 7,336 [07/25/2018| 11/25/2027
31335BQL3 ... FHLMC PC GOLD COMB30 ............ R I ... 813,013 ...817315] ... 815,051 | ... . 813,054 | L e A e 3500 ..... 3.533 | MON .| .. . 2,377 . 19,018 (04/20/2018| 03/01/2048
3138ERYX2 .. | FNMA PASS-THRU LNG 30 YEAR . U P . 1,017,171 1,028,721 ... 1,021,480 | L. 1017483 o e B9 e [ 3500 ..... 3.560 | MON .| .. . 2,979 ... 23,848 (04/25/2018| 01/01/2047
3140J76B6 ... | FNMAPASS-THRU LNG30YEAR ..............[..... . 1,084,582 01,092,688 |....... 1,117,901 | ....... 1,084275 | ... .. ... [ (BOT) e [ 3.000]..... 3.393 | MON .| .. L2795 ... . 22,377 [04/19/2018| 10/01/2047
3140Q94H3 .. | FNMAPASS-THRU LNG30YEAR ..............|..... . 1,531,594 1,542,559 | ... 1,499,725 | L B3B3 | L e 188 [ 4.000..... 3630 [MON .| .. C4999 L 12/17/2018| 11/01/2048
3136B1UGY7 .. | FNMA REMICS 2018-26 DH 3.5% 25/JUN .........[..... ... 751,008 ... 761,639 ... JTAT272) e TB0319 | e (BB9) e | 3500 ..... 3.314 [MON .| .. 2180 ........ 15263 (05/10/2018| 06/25/2046
3137GOAY5 .. | FREDDIE MAC STRUCTURED AGENCY CRED ....|..... ...890,125 ...862,586 | ... 800,000 | .........883.217 [ e (B,908) [ e | 6.106 | ..... 2.763 [MON .| .. 543 ... 15,654 |09/05/2018| 04/25/2024
3137GOHJ1 .. .| FREDDIE MAC STRUCTURED AGENCY CRED ....|..... . 1,100,167 . 1,068,789 | ... 940,000 | ....... 1,096,618 | .....oiiiii o (B549) [ | 7.306(..... 4.821 [MON .| .. 572 ... 22,184 |09/18/2018| 05/25/2028
3137G0JU4 .. .| FREDDIE MAC STRUCTURED AGENCY CRED ....|..... . 1,301,133 1,270,646 | ....... 1,130,000 | ....... 1,297,967 [............oo oo (3168) | [ 7456 ..... 5009 [ MON .| .. 1,342 | ........ 19,986 |09/25/2018| 10/25/2028
2699999 Subtotal - U.S. Special Revenue, Special Assessment - ReS|dent|a| Mortgage Backed Securities . . .. 11,289,999 | ... XXX ... |. 11,185,460 | ...... 10,671,429 LOXXX [ XXX XXX 4117 | ....... 172402 | . XXX |.. XXX.
3199999 Subtotal - U.S. Special Revenue, Special ASSESSIMENt ... .. .. ...t e |, 69,432,485 ... XXX ... [...... 69,538,848 | ...... 67,208,429 CXXX L [LOXXX L [ XXX[LL 606,270 | ...... 2,316,604 [ XXX |[.. XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Ob Ilgatlons
00206RDB5 .. [AT&T,INC. ..o oo [ | 2FE ...... , X 351,526 |.........350,000|.........362439 | ............... [ BBTA) [ e 3800 ..... 2.637 | MS 03/21/2016| 03/15/2022
m 002824BH2 .. .| ABBOTT LABORATORIES CALLABLE NOTES .....|..... R P . |1FE ...... . .. . . ...524,862|.........500,000|.........521159 [ ... ... ... [ BB) [ [ 4900 ..... 4.628 | MN 11/26/2018| 11/30/2046
- 00287YAP4 .. .| ABBVIE INC CALLABLE NOTES FIXED 3. ... B 2FE ...... . . . . 182,238 | ......... 185000 | ......... 182528 |...........ooo [ B35 e 3200 ..... 3.575 | MN 06/08/2018| 11/06/2022
o 00287YBC2 ...| ABBVIE INC CALLABLE NOTES FIXED 3. .........[..... 1FE ... . . CTAB21 | 75000 | TA09 L e B [ 3750 (..... 3.777 | MN 09/13/2018| 11/14/2023
E S 00287YBDO .. .| ABBVIE INC CALLABLE NOTES FIXED 4. I AFE ..o oo 742,073 (..., 93.3000 | ......... 699,746 | ......... 750,000 | ......... 742107 [ ..o e 35 e 4875(..... 4.943 | MN 09/13/2018| 11/14/2048
00440EAWT .. | ACEINAHLDGINC ................c... S P v 2 IFE 78,385 | 102.9500 | L TT212 | e TBL000 [ 78338 e | (B9 [ [ 4350 | ..... 4.073 | MN 04/20/2018| 11/03/2045
00912XAT1 ... | AIR LEASE CORP CALLABLE NOTESFIXE .......[..... v et 2FE 175,883 ... 93,9020 | L T3 TA9 | e 185,000 [ 1TB769 | L | BBB [ [ 3000..... 4.048 | MS 06/08/2018| 09/15/2023
00912XBFO ... | AIR LEASE CORP CALLABLE NOTESFIXE .......[..... v e T IFE 182,628 | L. 944530 | L ATAT39 | L 185,000 [ L 182,885 L | BT [ [ 4625(..... 4.787 | AO 09/10/2018| 10/01/2028
02209SAU7 ...| ALTRIAGROUPINC ...........covnees B P U PO AFE ..o oo 136,819 | ... 87.3540 | ..., 131,031 | ot 150,000 | 13757 e 982 e 2625(..... 3.879 | MS 04/20/2018| 09/16/2026
023135BJ4 ... | AMAZONCOMINC ..................... N v 3 IFE |0 482,330 | L. 97.7100 | ... ... 488,550 | ... ..., . 500,000 [ ... 482349 | L | 19 [ 4050 | ..... 4.265 | FA 12/10/2018| 08/22/2047
0258MOEL9 .. .| AMERICAN EXPRESS CR CORP MTNBE I v e 2 IFE 144014 | L 97,1100 | L. 145,665 | L. 150,000 [ L 144408 | L | 392 [ 3300..... 3.827 | MN 04/20/2018| 05/03/2027
026874DL8 .. .| AMERICAN INTLGROUPINC .................. [..... U O AFE ..o | 622478 | ... 915120 ... 617,707 | Lo 675,000 | L 822518 L e A0 e 4750 | ..... 5.274 | AO 12/12/2018| 04/01/2048
03027XAB6 .. .| AMERICAN TOWER CORP CALLABLENOTES ....|..... R PO | 2FE ... ... 177464 (... 982770 (... 176,899 | ... 180,000 | L. ATTTA9 L 285 e 3500 ..... 3.834 | W 06/08/2018( 01/31/2023
03027XAR1 ....| AMERICAN TOWER CORP CALLABLENOTES ....|..... AFE ... fooo...530,271 ... 934340 | ......... 537,243 | ......... 575000 | .........530,657 [.......ociiiiie eeeii 38T [ 3600 ..... 4.655 | JJ 11/26/2018| 01/15/2028
031162CDO .. .| AMGEN INC CALLABLE NOTES FIXED 4.5 ........[..... AFE ... |.........542507 | ...... 957660 |.........550,656 | .........575,000 | .........542555 | .......ccooovne |ooninii B8] [ 4563 | ..... 4.928 | JD 11/26/2018| 06/15/2048
00185AAC8 ...[AONPLC ...............coooiiiiinnn. A 2 2FE ... ... 71918 ... 906700 (... .068,002 | ... 75,000 | L TROB3 L B e 4450 ..... 4732 | MN 04/20/2018 | 05/24/2043
037411BE4 ... | APACHE CORP CALLABLE NOTES FIXED4 ...... [ ..... v et IFE 63,651 (... 934010 ... .. 60,710 | Ll 85,000 [ Ll 83,680 L | B0 [ [ 4375|..... 4,635 | AO 09/20/2018| 10/15/2028
037833BX7 ... | APPLEINC ...\ O v 2 IFE 225,836 (..., 1058540 | ... 222,293 | 210,000 (e 225815 L | (@20 [ [ 4850 ..... 4.184 | FA 04/20/2018| 02/23/2046
038522AK4 ... | ARAMARK SERVICES INC CALLABLE NOTE ......[..... v 3 IFE . 54,989 (L. 99.0000 | L 54450 | L 55,000 [ L 54989 L | [ [ 5125(..... 5.129 [ JJ 11/01/2018| 01/15/2024
03939CABY ...| ARCH CAPITAL FINANCELLC ............ I U P AFE ..o oo 817,970 | ..., 1044240 | .. ....... 626,544 | .........800,000 | .........617,953 | .......oooieine |eveerei (D) e [ 5081 (..... 4.833 | JD 12/12/2018| 12/15/2046
00206RGLO .. | AT&TING ... (e 2FE ..o | 146591 [ ... 96.1580 | ... ... .. 144,236 [ ... 150,000 [ L. 148,788 | L | 19T [ e 4100 ..... 4.387 [ FA 04/20/2018| 02/15/2028
00206RDQ2 .. | AT&T INC CALLABLE NOTES FIXED 4.25 .. I U PO AFE ... |.........531,944......97.8360|.........538,098 | .........550,000 |.........582118 | ......cocooeves |evroii 175 i [ 4250 | ..... 4.735 | MS 11/26/2018| 03/01/2027
05369AAC5 .. .| AVIATION CAPITAL GROUP LLC CALLABL .......[..... v T IFE 348,632 L. 97.9730 | L. 342,904 | Ll 0350,000 [ L 348,799 | L e BT [ [ 3875(..... 3.962 | MN 05/01/2018 05/01/2023
06051GFC8 .. [ BANKAMERCORP ... ooees o |, FE ... f..........98901|.....1034870|..........93138|.......... 90,000 |.......... 98767 [........c.ccoo. [oeeeeiii (134) [ [ 5.000]..... 4357 | JJ 04/20/2018| 01/21/2044
06051GGG8 .. | BANKAMERCORP ....................oooo | .3 FE ... |.........724575|......96.1030 | ......... 720,774 | ......... 750,000 | ......... 724599 [ ............... |.ooooooii 24 e 4443 ... 4.657 | JJ 12/10/2018| 01/20/2048
06051GHG7 .. [ BANKAMERCORP ........................o|...ee .3 FE ..o f.........221823 | ......97.2040 | ......... 218,709 | ......... 225,000 | ......... 221987 [ ... .. ... [ B4 e 3970 ..... 4.132 | MS 04/20/2018| 03/05/2029
06406RAB3 ...| BANK NEW YORKMELLONCORP .............. [..... v 2 FE 218727 [ 975740 | L 219,542 | L 225,000 (L 219101 | e BTA [ [ 3442 ... 3.785 [ FA 04/20/2018| 02/07/2028
06051GGC7 .. | BANK OF AMERICA CORP CALLABLE MEDI ......|..... U O AFE ... f........888157 [ ...... 961170 | ......... 889,079 ......... 925000 | .........888475 | ........ccoeiee |eieiii 318 [ 4183 (... 4.732 | MN 11/26/2018| 11/25/2027
06051GHHS5 .. | BANK OF AMERICA CORP CALLABLE MEDI ......|..... e et IFE L]0 365,000 | L ... 100.0150 | ... ... .. 365,085 | ......... 365,000 | ......... 365000 |........ccoiiie |ieiiiiii [ [ 3499 (... 3.499 [ MN 05/14/2018 05/17/2022
075887BX6 ... | BECTON DICKINSON AND CO CALLABLEN ......[..... 2 AFE ... | 1,492,365 | ... 94.0560 | ....... 1,410,833 ....... 1,500,000 | ....... 1492408 | ..........cooov |oovvoi 83 [ 4669 |..... 4.701 [ JD 08/29/2018| 06/06/2047
084670BJ6 ... | BERKSHIRE HATHAWAY, INC. SRNOTES ....... [..... AFE ... |......... 347,039 | ...... 99.0880 | ......... 346,807 |.........350,000 | .........348,675 | .......ccooeone |eiririin 208 i e 3000..... 3.099 | FA 01/29/2013| 02/11/2023
05565EAHS ...| BMWUS CAPLLC ........ceuvevnennnn. I T O |MFE 140,345 | L. 916690 | ... 137,508 | L.l 150,000 [ L 141078 L | TBA e [ 2800 ..... 3.741 | AO 04/20/2018| 04/11/2026
09659W2A1 .. | BNPPARIBAS .........c.ovvvinnnnnn, I D |iinnn. AFE ... |.........489,660 | ......96.3720|......... 481,862 .........500,000 | ......... 491,487 [.......coooeves |ovroee 1827 i e 2950 (..... 3.486 | MN 03/19/2018 05/23/2022
11134LARO ... | BROADCOM CORP/BROADCOM CAYMAN .......|..... v 2 IFE 719,261 | L 86,6410 L. 01790 | L. 810,000 [ L 720,791 L | B30 [ [ 3500..... 5.037 | JJ 11/26/2018| 01/15/2028
14040HBW4 . . [ CAPITALONE FINLCORP ... | 2 AFE oo oo 142,922 000924160 | ... 138,624 | oL 150,000 | L 143,333 L e AT e 3800 ..... 4.399 | JJ 04/20/2018| 01/31/2028
14149YAVO ... CARDINAL HEALTH, INC. ........o.oviiriin | veees FE ..o | TTA818 L. .. 98.0510 ..., 735,385 | ......... 750,000 [ ......... 759,985 | ...t | RTAT) [ e 3200(..... 2.793 | JD 05/09/2013| 06/15/2022
141781AY0 ... [ CARGILL,INC. ... ] FE ... |.........513321|..... 1027280 | ......... 513,639 | ......... 500,000 |......... 504541 | .............. [ (0734) [ o o 4307 |..... 3.902 | MN 02/12/2018| 05/14/2021
142339AEQ ... | CARLISLECOS, INC. ............. AU 2FE ......|.........500,000(.....102.4610(.........512,304|.........500,000.........500,000 | ............... | | e 5125|..... 5.125|JD 02/12/2018| 12/15/2020
161175AY0 ... | CHARTER COMMUNICATIONS OPER ...........|..... 2 FE oo o 91,927 (0.0 99.4360 | L. 89,492 L .i90,000 | L OB L e (18B) | e 4908 ..... 4.548 | JJ 04/20/2018| 07/23/2025
166754AS0 ... | CHEVRON PHILLIPS CHEMICAL COMPANY ......|..... .o oot AFE ... |.........846524 | ...... 984950 |.........837,208.........850,000 | .........846762 | ...........cco oo 289 i [ 3700(..... 3.748 | JD 02/27/2018| 06/01/2028
172967LD1 ... [ CITIGROUPINC ................ccoooiiiiiiii]oennn 2 FE ......|.........352,066|......96.4910|......... 347,367 |......... 360,000 |.........352536 |........cccoon [ouvvueioi i 470 oo o 3887 ..... 4.165 | JJ 04/20/2018| 01/10/2028
172967MDO .. | CITIGROUP INC CALLABLE NOTES FIXED .......|..... 2 AFE ... | .. 1,023620 (... 977320 | ......... 977,316 | ....... 1,000,000 | ....... 1023491 ... oo (129) e e 4650 | ..... 4505 | JJ 08/29/2018| 07/23/2048
20030NCS8 .. | COMCAST CORP CALLABLE NOTESFIXED ......|..... v 3 IFE |0 364,549 | L. 1011840 | L. 369,321 |0 385,000 [ i 864,562 L | A [ 3950 (..... 3.970 | AO 10/04/2018| 10/15/2025
21036PBC1 ...| CONSTELLATION BRANDSINC ............ N coo e 3 |IFE |, 803,000 | ...... 99.5890 | ......... 796,708 | .........800,000 | ......... 802988 | .. ......c.oiiii |ieiiiiiii (120 [ [ 4850 ..... 4.602 | MN 12/13/2018| 11/15/2028
22160KAM? .. | COSTCO WHSL CORPNEW ............... O v e 2 IFE | 100,428 | ... 96,4580 | ..., 101,281 | L 105,000 [ L 100,730 e e 30T [ [ 3000..... 3.566 | MN 04/20/2018| 05/18/2027
22822VAKT ...| CROWN CASTLE INTERNATIONAL CORP CA .....[..... 1 AFE ..o oo 37,902 ... 946290 | L.l 37,852 i 40,000 | 37,953 e e BT [ 3800 ..... 4.490 | FA 09/20/2018| 02/15/2028
22822VAGS .. | CROWN CASTLE INTLCORPNEW ..............[..... 2 AFE ..o | 142899 | ...... 948710 |......... 142,306 | ......... 150,000 | ......... 143591 [ .............. oo 892 e 3200..... 4.051 | MS 04/20/2018| 09/01/2024
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126408HNG .. .| CSX CORP CALLABLE NOTESFIXED4.75 .......|..... R MFE ... 593514 |..... 101.0850 | ......... 606,511 , , . . o 3842 11/29/2018| 11/15/2048
126650CW8 .. [ CVSHEALTHCORP .................... B oo e 200 [IFE L . . 1,336,784 | ...... 99.0020 | . . 1,336,530 | ... e A . . . e . . 30,135 (03/06/2018| 03/25/2025
126650CZ1 ... [ CVSHEALTHCORP ...............ceenens B P 2. |FE L . - . . ...204,248 | ... .. 5,774 104/20/2018| 03/25/2048
126650CX6 .. .| CVS HEALTH CORP CALLABLE NOTESFIX ......|..... 1 [FE L . . . .. 1,522 109/20/2018| 03/25/2028
233851DL5 ... | DAIMLER FINANCE NORTH AMERICALLC .......|..... 2. |MFE L . 6,475 |05/01/2018| 05/04/2023
25272KAK9 .. .| DIAMOND 1 FIN CORPIDIAMOND 2 ... [ oee 2. |MFE L .. 4,515 (04/20/2018| 06/15/2026
25278XAE9 .. .| DIAMONDBACK ENERGY INC CALLABLENO .....|..... 2. |MFE L 14844 |09117/2018| 11/01/2024
26078JAF7 ... | DOWDUPONTINC .......oeovniinnianaf e 3. |MFELo|.........350,000.....103.8940 | .........363,630|.........350,000 |.........350,000 | ........cociiir feiiiiiiiiiiiis | e [ 5419 B9 MN L | 739 12/01/2018| 11/15/2048
26078JAD2 ...| DOWDUPONT INC CALLABLE NOTESFIXED .....[..... . AFE ... |.oo...... 964,298 | .....103.2400 | ......... 980,782 ......... 950,000 | ......... 964,238 | ........c.ooe |eeriiiiiien (B0) | e [ [ AT25 L 4536 [MN L[ BT36 12/12/2018| 11/15/2028
26441CAT2 ...| DUKEENERGY CORPNEW ....................]..... MFE ......[.........625719|...... 864550 |.........626,802|.........725000|.........625813 | ............... [.oooooiiiinn 94 o [ 3750 L. 4632 (MS L L9083 12/12/2018| 09/01/2046
278642AH6 ... [EBAY,INC. ... [ 2FE ...... .. 7,700 (07/30/2014| 08/01/2019
268648AN2 ...[ EMC CORPORATION .........................|..... SFE ...... . 16,875 [02/12/2018| 06/01/2023
29157TAA4 .. .| EMORYUNIVERSITY ..................ooooo e 1FE ...... . 36,563 03/02/2017| 09/01/2019

29273RBK4 .| ENERGY TRANSFER PARTNERS LP CALLAB ... .| ..
29379VBAO ...| ENTERPRISE PRODS OPERLLC ...............[.....

1 . 4,200 [09/20/2018| 04/15/2027
31428XBB1 ...|FEDEXCORP ............. ... ... |.onnn. coo | 3L [IFE L
3

.. 1,091 (04/20/2018| 03/15/2044
.. 2,153 (04/20/2018| 02/01/2045
.. 3,238 [06/08/2018| 04/15/2023
....... 11/01/2018| 01/15/2024
....... 12/13/2018| 02/13/2047

31620MAK2 .. | FIDELITY NATIONAL INFORMATION SERV .......|.....
32008DAA4 .. .| FIRST DATA CORP CALLABLE NOTESFIX ....... s 3
33616CAC4 .. | FIRST REP BK SAN FRANCISCOCAL ....... B T 1FE ......

337932AF4 ... | FIRSTENERGY CORP CALLABLE NOTESFI ......|..... 1 2FE ...... .. 1,913 [06/08/2018| 03/15/2023
m 337738AQ1 .. .| FISERVINC CALLABLE NOTESFIXED 3. .........[..... 1 MFE ... |.........104,952|.....100.6230 | ......... 105,654 |......... 105,000 |......... 1049564 | ... .......... [.......oo2f oo [ 3800 (... 3810 [AO L. Ll 998 L 09/20/2018| 10/01/2023
-_ 337738AR9 ... | FISERV INC CALLABLE NOTESFIXED4. .........[..... AFE ... f.........518,511]......99.8000 | .........523,948|......... 525000 |......... 518,562 |.........cccoo [ooonn B [ [ 4200 L. 4356 [AO L 5513 11/26/2018| 10/01/2028
o 361448AW3 .. [ GATXCORP ............cvviiiiieneeiiienn [ 1FE ... .. 1,950 (04/20/2018| 03/30/2025
W, 361448BA0 ... | GATX CORP CALLABLE BOND FIXED3.5% ...... [..... AFE oo 59713 ... 918290 ... 59,689 . 65,000 ... 59,838 | L 126 s [ 3500 f L. 4566 (MS L. 670 09/20/2018( 03/15/2028
37045XBT2 ...| GENERAL MOTORS FINANCIALCOINCCA ......[..... AFE oo T873 00920440 069,033 75,000 | L 71989 L e BB s [ [ 4380 L 4967 (U 1486 09/20/2018 01/17/2027
37045XBQ8 .. | GENERALMTRSFINLCOINC ............ R 1FE ... .. 3,000 (04/20/2018| 10/06/2026
375558BA0 ... | GILEAD SCIENCESINC ...... B 1FE ... .... 675 (04/20/2018| 02/01/2045
375558BB8 ... | GILEAD SCIENCES INC ... s B coo e 3 [IFE L .. 4,463 (03/20/2018| 09/01/2020
375558AZ6 ... [ GILEAD SCIENCES, INC. ..... . R T 1FE ...... .. 8,750 (02/12/2018| 02/01/2025
38141GWZ3 .. | GOLDMAN SACHS GROUPINC .......... R P L2 1FE ...... .. 8,050 (04/18/2018| 05/01/2029
38141GXD1 .. | GOLDMAN SACHS GROUP INC/THE CALLAB .....|..... 2 1FE ...... . 4,848 (05/14/2018| 05/15/2026

40573LAW6 .. | HALFMOON PARENT INC CALLABLE NOTES .....|..... O I KT e 09/06/2018| 12/15/2048

410345AJ1 ... | HANESBRANDS INC CALLABLE NOTESFIX ......|..... 1FE ...... .. 1,734 (11/01/2018| 05/15/2024
40414LAG4 .. .[HCP,INC. ............................... FE R L [P 2FE ...... . 11,025 (08/31/2012| 08/01/2022
436440AK7 .. .| HOLOGIC INC CALLABLENOTES FIXED 4 ....... [..... .3 FE ... f..........47,425]......93.0000|..........46,500 | .......... 50,000 |.......... 47,482 . ... ... [ BT [ [ A3TE LU B3TT[AD L 482 11/01/2018| 10/15/2025
437076BH4 ...| HOMEDEPOTINC ...................oooiii]onne 2. 1FE ... .. 1,913 (04/20/2018| 04/01/2046
437076BW1 .. | HOME DEPOTINC .... R e .3 FE ... f......... 887,959 |..... 1024260 | ......... 896,224 |......... 875000 |......... 887,895 . .......cccoon [ovvnnnniinn B4)fooennn [ 0003900 L 3TAT(ID L 2370 12/10/2018| 12/06/2028
437076AZ5 ... | HOMEDEPOT,INC. ....................ooooifoee L2 1FE ... .. 9,450 (04/23/2014| 04/01/2023
44644AAD9 .. .| HUNTINGTON NATIONAL BANK/THE CALLA ..... [..... L2 1FE ... .. 4,040 (05/08/2018| 05/14/2021
44962LAF4 ... | IHS MARKIT LTD CALLABLENOTESFIXE ........[..... 2. FE ... f....... 1510620 |......97.9190 | ....... 1,468,785 | ....... 1,500,000 | ....... 1,510,332 | .........ccoon [oovnnnnn (288) [ vvvvvvvnnns [ [ 4750 (... 4660 [FA ...|.......20688|.............. 08/29/2018( 08/01/2028
459506AK7 ... | INTERNATIONAL FLAVORS & FRAGRANCES .....|..... . FE ... |.........523934|..... 1014750 | .........532,742|......... 525,000 |.........523943 | ............... [..oooo B e [ 4450 (L 4476 (MS L. | L. 6165 .. 11/26/2018| 09/26/2028
478366AX5 ... [ JOHNSON CONTROLS, INC. .............coon | e 2FE ...... . 21,250 [02/12/2018| 03/01/2021
46647PALO ... [ JP MORGAN CHASE BANK NA .. R MFE ... |....... 1,895607|...... 88.5160 |....... 1,858,840 |....... 2,100,000 |....... 1,895,776 | .............o. [oooovoniin s 169 oo [ [0 3964 L 4564 [MN L. 10837 | 12/12/2018| 11/15/2048
46647PARY7 .. .| JP MORGAN CHASEBANKNA .................[..... 1FE ...... .. 9,612 (04/16/2018| 04/23/2029
487836BC1 ... KELLOGG COMPANY ...............ccccoviii|onnns 2FE ...... . 20,750 (02/12/2018| 11/15/2019
565122AG3 .. .| KEURIG DR PEPPER INC CALLABLENOTE ...... |..... 1FE ......[.........533335|...... 96,0950 |.........523,023 | .........550,000|.........533358 | ............... [ 28 e [ 5085 | L. 0 B289 [MN L | L 2797 | 11/26/2018| 05/25/2048
49327M2U7 .. | KEYBANK NATIONAL ASSOCIATION ............[..... . 1FE ... . 31,641 (02/28/2018| 03/07/2023
49456BAP6 .. .| KINDERMORGANINCDEL .................... [ ... L2 1FE ... .. 2,580 [12/12/2018| 03/01/2028
526057BZ6 ... | LENNAR CORP CALLABLE NOTESFIXED 4 ......[..... 3. FE ..o ..., 48,014 ...... 945000 | .......... 47,250 | .......... 50,000 |.......... 48,065 . .........ccoo. foooii 20 [ [ 4500 (L. 5344 FAO L 375 11/01/2018| 04/30/2024
53944VAP4 . . .| LLOYDS BANK PLCNOTES FIXED 3.3% 0 ........[..... . 1FE ... .. 5,907 [05/01/2018| 05/07/2021
50247VABS .. .| LYB INTERNATIONAL FINANCE BV CALLA .......[..... . FE ......f.........528,523|...... 963340 |......... 524,338 | ......... 550,000 | .........528,563 | ........cccoon [oovvnnnn Ao [ [ 8280 L 6542 (0 18315 11/26/2018| 07/15/2043
571903AJ2 ... | MARRIOTT INTERNATIONAL, INC. .......... N P L2 2FE ...... . 15,000 (02/12/2018| 03/01/2019
57636QAJ3 ... | MASTERCARD INCORPORATED ....... R 2. 1FE ..., .. 1,838 (04/20/2018| 02/26/2028
58013MFA7 .. | MCDONALDS CORP MED TERM NT BE . R L2 1FE ...... .. 7,313 (04/20/2018| 12/09/2045
585055BU9 ... [ MEDTRONIC INC e L2 1FE ...... .. 1,388 (04/20/2018| 03/15/2045
562953CC3 .. .| MGM RESORTS INTERNATIONAL CALLABLE .....|..... .3 MFE ... |.......... 71701 .....100.5000 | .......... 70,350 | .......... 70,000 | .......... 71643 | ... ... ... [ (B8) L s [0 B.000 (... 5369 [MS L. L 1237 | 11/01/2018| 03/15/2023
594918BD5 ... MICROSOFTCORP .....................oooo|.ne. L2 1FE ...... .. 2,250 (04/20/2018| 02/12/2045
606822BA1 ... [ MITSUBISHI UFJ FINANCIAL GROUP INC .. S P B MFE ......[.........365569|..... 1004610 |......... 366,683 |.........365,000|.........3655635 . ........ccoooc [ooovuiiiin (38) [ vvvvvnnnnnns o [ BTBT L3726 (U B0 09/04/2018| 07/26/2023
615369AK1 ... [ MOODY'S CORP CALLABLE NOTESFIXED .......|..... 1 2FE ...... .. 1,706 (06/08/2018| 01/15/2023
61744YAHT ... MORGAN STANLEY ... oo [, 1FE ... .. 9,625 (03/19/2018| 05/19/2022
61744YAR9 .. .| MORGANSTANLEY ...............oovivveieaii]nnn 2 1FE ... .. 4,848 (04/19/2018| 04/22/2039
61945CAG8 .. | MOSAIC CO/THE CALLABLENOTESFIXED ...... [..... |... [.........0. 1FE ... . 16,706 (08/28/2018 11/15/2027
55336VAKG ...| MPLXLP CALLABLE NOTESFIXED 4125 ........[..... 1 FE oo 121831 962110 | 119,014 125,000 | L 121018 L [ BT s [ [ 426 4489 (MS L T9 09/20/2018 03/01/2027
55336VANO ...| MPLX LP CALLABLE NOTES FIXED4.7% ........ [..... 2 1FE ... . 40,309 (08/29/2018| 04/15/2048
63938CAF5 .. .| NAVIENT CORP CALLABLENOTESFIXED ....... [..... 3 1FE ..., . 2,600 [11/01/2018| 06/15/2022

641062AF1 ... | NESTLEHLDGS INC ........................ L O R RORTR 12112/2018| 09/24/2028
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666807BP6 . .. | NORTHROP GRUMMAN CORP CALLABLENOT ...[..... |... |........... MFE ... ... 1174313 | ... 90.9510|....... 1,136,888 | ....... 1,250,000 | ....... 1,174,699 25,188 |09/14/2018| 10/15/2047
667274AC8 .. .| NORTHWELL HEALTHCAREINC ............... |..... 1FE ...... ...345359 | ...... 95.0380 | . ...332632] ... 350,000 ......... 345415 ... . 14,910 (04/18/2018| 11/01/2047
67080LAA3 ... |NUVEENLLC ..o [ | [ FE ... ..508970(..... 515214 (... 500,000 | .........508,925 ... e @B) | e [ 4000 | L 3776 MN L | 3833 12/10/2018| 11/01/2028
67066GAE4 .. | NVIDIACORP ......oviiiiinieiiiiieeaen [ e 2. [MFE 143208 L 142,267 | ... 2,400 (04/20/2018| 09/16/2026
68389XAWS5 .. | ORACLE CORP ........oveiiiniiieninaes [eens 2. |MFE L 2,025 (04/20/2018 07/08/2044
703481AB7 .. .| PATTERSON-UTI ENERGY INC CALLABLE .......|..... 2. |MFEL|........938850 | ...... 917000 |......... 916,995 | ....... 1,000,000 |......... 940,611 | ..........ois oo 0T8T e [ 3950 | oL 4763 | FA | 18458 L 08/29/2018| 02/01/2028
709599BB9 . . . | PENSKE TRUCK LEASING COLP /PTLF ........ [..... 1 [FE L 3,159 (05/07/2018| 02/01/2024
718172CE7 ...| PHILIPMORRIS INTLINC .........cooevieien | onenn 2. |MFE L 2,344 (04/20/2018| 03/02/2028
69353REV6 .. .| PNC BANK NATLASSOCBND CORP ........... [..... FE ... 9,750 (02/12/2018| 03/04/2019
744533BK5 . . . | PUBLIC SERVICE OKLAHOMA ................. [...os . 1FE ... 25,750 |02/12/2018| 12/01/2019
747525AU7 ...| QUALCOMM INC ........ovoveeeoeiein e 2. |IFE L 4,875 (04/20/2018 05/20/2027
760759AM2 . ..| REPUBLIC SERVICES INC CALLABLENOT .......[..... Sl |2FE L 3,088 (06/08/2018 05/15/2023
761713AY2 ... | REYNOLDS AMERICAN INC CALLABLENOT ..... [..... Sl |2FE L 4,123 (06/08/2018| 09/15/2023
78355HKG3 .. [RYDERSYSMTNBE ....................cooo | e 2. 1FE ...... 3,669 |04/20/2018 03/01/2023
785592AV8 . .. | SABINE PASS LIQUEFACTIONLLC ..............[..... 2. 1FE ... 7,050 |04/20/2018| 06/30/2026
824348AX4 .. .| SHERWIN-WILLIAMS CO/THE CALLABLEN ...... [..... 2. |MFE L 22,500 |08/29/2018| 06/01/2047
828807CK1 ... | SIMON PROPERTY GROUPLP ..............o.f.vens 2. |MFE L 16,875 02/12/2018| 03/15/2022
82967NAU2 .. | SIRIUS XM RADIO INC CALLABLENOTES ........[..... 3 [MFE L TAB03 | L 947500 | L 71083 L 75,000 | TABI2 s e 9 e [ 5375 BAT3 | AD L BB 11/01/2018| 04/15/2025
855244A88 .. .| STARBUCKS CORP CALLABLE NOTESFIXE ..... [..... 2. |MFE L 14,844 (08/29/2018| 11/15/2048
857477AT0 ... | STATESTRCORP .....vovivvieinineinena| oo | [ FE ... 2,663 [04/20/2018| 08/18/2025
871829BF3 ... | SYSCOCORP .....vviviiiiiaiineiaans e 3L |MFE L 934770 ... 937920 | ... 937,920 ... 1,000,000 (L 935,107 [ e 33T | e [ 3250 | 46| J | 14986 12/12/2018| 07/15/2027
882508BC7 ... TEXASINSTRSINC ... nnns 2. 1FE ...... 3,045 |04/20/2018| 11/03/2027
883556BM3 ...| THERMO FISHER SCIENTIFICINC ..............[..... 2. |FE L 5,475 04/20/2018 12/15/2025
883556BY7 ... | THERMO FISHER SCIENTIFIC INC CALLA ... | oo [ [ AFE......|.........525809 | ...... 925480 |......... 532,148 |......... 575000 | .........525889 [ ..........coco |oorveii BT [ [ 400 (L. 4842 [FA L8906 11/26/2018| 08/15/2047
8B947EANO ... TOLLBROSFINCORP .............cccoovnnn|onnns .3 FE ......[..........48500|......937500|..........46,875|..........50,000|.......... 48549 | .............. [ B0 e [ 4875 L BABT[AD L 462 11/01/2018| 04/15/2023
891906AE9 ... | TOTAL SYSTEM SERVICES INC CALLABLE ...... |..... 1 1FE ...... 3,556 |05/09/2018| 06/01/2023
89352HAWS .. | TRANSCANADA PIPELINES LTD CALLABLE ......|..... 3L |FE L 4,772 [10/10/2018| 05/15/2028
89417EAK5 .. .| TRAVELERS COMPANIESINC ...............o. [..oes 2. |FE L 1,613 [04/20/2018| 08/25/2045
902494BD4 ...| TYSON FOODS INC CALLABLE NOTESFIX ...... [..... 2. |IFE L 24,456 |08/29/2018| 06/02/2047
902494ATO0 ... | TYSONFOODS, INC. ...\ e FE ... 15,750 [07/19/2012| 06/15/2022
91159HHR4 .. | USBANCORP MTNS BKENT .......coovveen [oeen FE ... 7,088 (04/20/2018 04/27/2027
907818DM7 .. | UNIONPACIFICCORP ........ovvvveienann [ e [ FE ... 10,325 |06/18/2014| 01/15/2023
911365BB9 .. . | UNITED RENTALS NORTHAMERINC ........... [..... 3L |FE L 1,869 [11/01/2018| 11/15/2024
91324PCX8 ...| UNITEDHEALTH GROUP INC ........oovvinns [onenn 2. |MFE L 1,575 |04/20/2018| 01/15/2047
91324PDK5 ...| UNITEDHEALTHGROUPINC ............oeu [oues 1FE ... 23,528 |12/12/2018| 06/15/2028
92340LAC3 ... | VEREIT OPERATING PARTNERSHIPLP CA ...... [..... 2. |MFE L. 951,860 (..., 92.8350 | ......... 928353 | ....... 1,000,000 |......... 953342 ... ... [ 1482 e [ 3950 | L 4812 | FA | 14922 L 08/29/2018| 08/15/2027
92343VCX0 ... VERIZON COMMUNICATIONSINC .......... R P .3 1FE ...... 23,741 |08/29/2018| 09/15/2048
92343VEP5 .. .| VERIZON COMMUNICATIONS INC CALLABL ..... |..... c|IFE 3,154 (05/08/2018 05/15/2025
92343VER1 ...| VERIZON COMMUNICATIONS INC CALLABL ..... |..... . AFE oo oo 757,275 (... 1004110 | Lo 753,083 | L 750,000 [ TBT077 [ e (198) e [ [ 4329 4210 (MS L9019 08/29/2018| 09/21/2028
918204AV0 ... [ VFCORPORATION ...................ooooo e . 1FE ...... 12,250 [04/04/2017| 09/01/2021
92826CAF9 .. .| VISAINC ..o [ 2. |MFE L 4,515 (04/20/2018| 12/14/2045
931427AC2 ...| WALGREENS BOOTS ALLIANCE INC ............[..... 2. |MFE L 3,600 (04/20/2018| 11/18/2044
931142DWO .. | WALMARTINC ...\t [ 2. |MFE L 4,388 (04/20/2018| 12/15/2047
94974BGKO .. | WELLS FARGO COMTNBE ... voeen |een [ FE ... 5,850 [04/20/2018 05/01/2045
9B949LAES .. . | WILLIAMS COS INC/THE CALLABLE NOTE .......[..... 2. |MFE L 23,711 |08/29/2018| 03/01/2048
96949LAD7 ... | WILLIAMS PARTNERSLPNEW ..........coooeu [ouens 2. |IFE L 4,594 (09/20/2018| 06/15/2027
96950FALS ... | WILLIAMS PARTNERS LP CALLABLENOTE ...... |[..... S |2FE L 2,025 (06/08/2018| 11/15/2023
136375CD2 ... | CANADIAN NATIONAL RAILWAY ................|..... D . 1FE ... 10,325 [11/04/2014| 11/21/2024
00BD6JB76 ...| ABU DHABI CRUDE OIL PIPELINELLCC .........[..... D . 1FE ... 21,620 |12/04/2018| 11/02/2047
03522AAF7 ...| ANHEUSER BUSCH INBEV FININC ............. [..... D 2. |FE L 2,295 (04/20/2018 02/01/2046
035242AL0 ... | ANHEUSERBUSCH INBEVFININC ............. [..... D 2. 1FE ...... 8,250 |03/19/2018| 02/01/2023
035240AL4 ... | ANHEUSER-BUSCH INBEVWLDWINC .......... [..... D 2. |FE L 4,410 (04/20/2018| 04/13/2028
05526DBBO .. .| BA.T. CAPITAL CORPORATION ................ [..... D . 1FE ... 2,668 (04/20/2018| 08/15/2027
05964HAJ4 .. .| BANCO SANTANDER SANOTES FIXED 4.3 ...... [..... D . FE ... 30,653 |08/29/2018| 04/12/2028
06738EBBO ...| BARCLAYS PLC CALLABLE MEDIUMTERM ...... [..... c IFE L 4,338 (05/09/2018| 05/16/2024
07274NAL7 ... | BAYER US FINANCE Il LLC CALLABLEN .........[..... D c IFE L 20,660 |08/29/2018| 12/15/2028
05583JAC6 ... | BPCE SA MEDIUM TERMNOTE FIXED 35 ....... [..... D . FE ... 21,875 |08/29/2018| 10/23/2027
225433AF8 ... | CREDIT SUISSE GROUP FUNDING GUERNS .....|..... D . AFE ......|......... 706,056 |......98.6910|.........715510|......... 725000 | ......... 706,089 | ...........oo |oorveinoene 33| [ | 4875 L 5055 [MN L[ 4516 11/26/2018| 05/15/2045
25156PBBS . ..| DEUTSCHE TELEKOM INTERNATIONALFIN ..... [..... D 2. |MFE L 32,813 |08/29/2018| 06/21/2028
29278GAK4 .. | ENEL FINANCE INTERNATIONALNV CALL .......[..... D |.veinnn. 1FE ... 12,188 [09/11/2018| 06/14/2029
378272ANS .| GLENCORE FUNDING LLC CALLABLENOTE .....|..... D 2. |FE L 25,000 |08/29/2018| 03/27/2027
62947QAZ1 .. .NXPBV/NXPFDGLLC ...................oo].oee D FE ... |......... 129962 |..... 1004390 | .........130,571|......... 130,000 | ......... 129963 | ............... [ i oo [ 4875 L 4881 [MS L | 440 12/03/2018| 03/01/2024
62947QAWS . . | NXP BV / NXP FUNDING LLC CALLABLE .........|..... D AFE ... |.........542,688......96.0000].........528,000.........550,000 | .........543 119 ........coocoos |ooii 83T [ | 3875 [ 44T [MS L T0A 10/04/2018| 09/01/2022
874060AU0 ... | TAKEDA PHARMACEUTICAL COLTD CALLA ..... |..... D AFE ... |.........903188 | ..... 1021360 | ......... 919,224 |......... 900,000 | ......... 903,185 [ ........cooooe |oereiiioes B) e [ [ 5000 [ L. 4955 [MN L [ 4375 12/12/2018| 11/26/2028
902133AQ0 ... TYCOELECTRONICS GROUPS ................|..... D 1FE ... 8,225 |03/03/2017 | 08/01/2019
00185AADS ...| AON PLC CALLABLE NOTES FIXED 4% 27 .......[..... ¢ FE ... 1,800 |06/08/2018| 11/27/2023
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88167AALS ... | TEVAPHARMACEUTICALFINNETH ............ [..... .3 MFE ... 202,330 ...... 96.3210 192,643 200,000 ......... 202,266 11/01/2018| 04/15/2024
00507UASO ...| ACTAVISFUNDINGSCS ............ B P C 2. 2FE ... . ...145058 | ...... 97.6220 | . ... 146,434 | ... 150,000 | ......... 145,492 | ... 04/20/2018| 03/15/2025
00774MAES5 .. | AERCAP IRELAND CAPITALLIMITED ............[..... C 2. |2FE L 170206 | ... ... 87.2700 ... 157,087 | ... 180,000 | ......... 170,772 04/20/2018| 01/23/2028
05565QDA3 .. [ BP CAPMKTSPLC ..o [ C 2. [FE L ... 149,033 ...... 98.0350 ... 147,053 | ... 150,000 | ......... 149,120 04/20/2018| 03/17/2025
404280BB4 ... [ HSBCHLDGSPLC .......c.ooveeiaiaiaai| e Cloviiii. 1FE ... 222824 ... 95.8210 .. 21559 | ... 225000 ......... 222,985 04/20/2018 | 05/25/2026
539439AQ2 .. .| LLOYDS BANKING GROUPPLC ................[..... C 2. [FE L L.374072 L. 88.9520 ...355.809 | ... .400,000 | ......... 375,446 04/20/2018| 11/07/2028
822582BD3 .. .| SHELL INTERNATIONALFINBV ................[..... C .3 M7 98.6040 ... 118325 ... 120,000 | ......... 118,283 04/20/2018| 05/11/2025
82481LAD1 ... | SHIRE ACQUISITIONS INVTS IRELA .. I P C 2. 138371 ... 90.4920 ... 135738 | ... 150,000 | ......... 139,182 04/20/2018| 09/23/2026
86562MAY6 .. | SUMITOMO MITSUI FINLGROUPINC ........... [..... C . ... 145208 | ...... 97.1320 | . ... 145698 | ... 150,000 | ......... 145,494 04/20/2018| 01/17/2028
3299999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations .....................cccoooc [, 79,232,620 | ... XXX ... [...... 77,796,316 | ...... 80,785,000 | ...... 79,087,780 . XXX . XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage -Backed Securities
04542BMS8 .. | ABFC 2005-AQ1 TRUST 2005-AQ1 A4 ST .........[..... FE ... 257270 | ..... 1018170 | ......... 260642 | ......... 255990 | ......... 257,288 10/30/2018| 01/25/2034
05359AAA1 ...[ AVENTURA MALL TR 2018-AVM ........ I . 4 CJIFE ..195,784 . 195947 | ... 190,000 | ......... 195,261 06/01/2018| 07/09/2040
065404BB0 ... [ BANK2018-BNK10 .........................oo oo oo |, 1. 839,884 ... 840,524 | ... 845,000 ......... 840,119 04/23/2018| 02/17/2061
06036FBC4 .. .| BANK 2018-BNK15 2018-BN15 A4 4.407 . BN L4 1FE ...... 720,959 ... 739,073 | ... 700,000 ......... 720,447 11/16/2018| 11/15/2061
05491UBC1 .. [BBCMSMTGTR2018-C2 ......................[..... L4 1FE ...... 681,699 ...692,005] ... 675,000 ......... 681,617 12/04/2018| 12/15/2051
08162TBAO ... | BENCHMARK 2018-B7 MORTGAGE TRUST2 .....|..... L4 1FE ...... 2,221,908 . 2295298 | ... 2,200,000 ....... 2,221,391 11/09/2018| 11/15/2051
17326CAZ7 ...| CITIGROUP COMLMTGTR2017-B1 ............ | ..... ... ...t 1. 780,969 ... 784926 | ... 800,000 ......... 782,020 04/23/2018| 08/17/2050
12591KAD7 .. .| COMM 2013-CCRE12 MORTGAGE TRUST20 .....|..... L4 1FE ...... 708,395 ...7T14645] ... 700,000 ......... 706,835 05/09/2018| 10/10/2046
12596GAZ2 . . .| CSAIL 2018-C14 COMMERCIAL MORTGAGE ..... | ..... 4 [FE L 1,390,499 1,421,238 | ... 1,350,000 | ....... 1,390,172 11/20/2018| 11/15/2051
36252TAS4 .. .| GS MORTGAGE SECURITIES TRUST 2016- ...... [ ..... 4 [FE L 779,031 ... 786439 | ... 800,000 | ......... 781,133 05/04/2018| 05/10/2049
61691NAE5 . ..| MORGAN STAN CAP I TR2017-HR2 ......... % PUUUURE PO DU 1FE ... 639,285 ...641,665 ] ... 650,000 | ......... 640,421 04/23/2018| 12/16/2050
61764RBF4 .. .| MORGAN STANLEY BANK OF AMERICAMER ... | ..... 4 [FE L 147,000 147,864 | ... 150,000 | ......... 147,101 06/05/2018 | 02/18/2048
61691QAE8 .. | MORGAN STANLEY CAPITALITRUST 201 .......[..... 4 [FE L 422,273 ... 430423 | ... 410,000 | ......... 421,834 10/12/2018| 10/15/2051
61767CAU2 .. [ MSBOFAMLTRUST 2017-C33 .......oovvee [ [ [ ... 251,763 ... 254,077 | ... 260,000 | ......... 252,076 04/23/2018| 05/17/2050
903442AA9 ... | US 2018-USDC 2018-USDC A4.106% 10 .........[..... 4. . ... 205,993 . . ...204,865] ... .200,000......... 204,632 05/31/2018| 08/10/2050
3499999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Commercial Mongage Backed Securmes ................. 10,242,712 | ... XXX ... |...... 10,409,631 ...... 10,185,990 | ...... 10,242,347 . XXX . XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
03330AAA0 .. .| ANCHORAGE CAPITALCLO3-RLTD2014 .......|..... ... [.... 4.0 |[MFE ... |, 850,850 | ...... 98.9060 | ......... 840,697 | ......... 850,000 | ......... 851,384 05/04/2018| 01/28/2031
03328QAQ4 .. | ANCHORAGE CAPITALCLO6LTD 20156 ....... |..... . ... 390,780 ... 386,106 | ... 390,000 ......... 391,131 05/01/2018| 07/15/2030
03940AAN4 .. .| ARCH STREET CLOLTD 2016-2ABRFLO ........[..... . 1,750,000 1715175 ... 1,750,000 | ....... 1,750,000 10/18/2018| 10/20/2028
04623TAA3 ... ASSURANT CLO Il LTD 2018-1AAFLOA ......... |..... ... 396,880 ...395640 ... .400,000|......... 396,944 10/29/2018| 04/20/2031
05586AAA6 .. .| BSPRT 2018-FL4 ISSUER LTD 2018-FL4 ... .. R R D . 1,200,000 . 1,182,480 | ... 1,200,000 ....... 1,200,000 09/27/2018| 09/15/2035
17305EGSS .. | CITIBANK CREDIT CARD ISSUANCETRUS .......|..... ... 649,469 ...682,109 ... .650,000|......... 649,479 10/05/2018| 10/13/2030
197361AJ7 ... | COLUMBIACENT CLO28LTDCLOVARIA .......|..... ... 250,000 ... 240,075 ... 250,000 ......... 250,000 11/01/2018| 11/07/2030
12669WAES .. | COUNTRYWIDE ASSET-BACKED CERTIFICA .....|..... . 1,059,013 . 1,054,721 1,069,710 | ....... 1,059,589 09/17/2018| 11/25/2037
26244RABT ...| DRYDEN 54 SENIOR LOAN FUND 2017-54 .......[..... ... 390,488 ... 382611 ... .390,000 | ......... 391,161 05/01/2018| 10/19/2029
36321HAC2 .. | GALAXY XXIX CLOLTD 2018-29ABFLO .........[..... ... 390,000 ...385277 | ... .390,000 | ......... 390,000 05/07/2018| 11/15/2026
44330QAC5 .. | HIGHBRIDGE LOAN MANAGEMENT 12-2018 ..... [ ..... ...500,000 ...483819 ... .500,000 | ......... 500,000 05/16/2018| 07/18/2031
44931AAJ8 ... [ ICG US CLO 2015-1 LTD 2015-TAATR ... | .t . 2,000,000 . 1,982,000 | ... 10/03/2018| 10/19/2028
55819DAG1 .. | MADISON PARK FUNDING XXXILTD 2018 ....... [..... . 800,000 .783,360 | ... 11/08/2018| 01/23/2031
61763MAEOQ .. | MORGAN STANLEY BANK OF AMERICAMER ... | ..... 702,844 ... 706233 | ... 05/10/2018 | 06/15/2047
61691JAS3 ... | MORGAN STANLEY CAPITALITRUST201 .......|..... 689,801 ...698,068 | ... 700,000 ......... 691,220 05/09/2018| 06/15/2050
62481WAA5 .. [ MP CLO VIIILTD 2015-2AARFLOATIN .......... [..... ... 386,081 ... 390,000 ......... 390,000 05/01/2018| 10/28/2027
63152PAAG ... NASSAU 2018-II LTD 2018-IAAFLOA ........... |..... . 1,970,400 | ... 2,000,000 ....... 1,995,122 10/26/2018| 10/15/2031
67110DAN7 .. | OCP CLO 2016-11 LTD 2016-11AATAR ..........[..... ...388,328 | ... 390,000 ......... 391,500 05/01/2018| 10/26/2030
67092RAES ...| OCP CLO 2016-12LTD 2016-12AA1RF ..........|..... . 1,974,600 | ... 2,000,000 ....... 2,000,000 10/01/2018| 10/18/2028
67108FAQ9 ...| OZLM FUNDING IV LTD 2013-4AA2RFL .........|..... 260,260 ...256,013 ... 260,000 ......... 260,874 05/01/2018| 10/22/2030
69916DAC3 .. | PARALLEL 2018-2LTD 2018-2AA2FLO ..........[..... 700,000 ...690,550 | ... 700,000 | ......... 700,000 11/02/2018| 10/20/2031
70016RAE5 ...| PARK AVENUE INSTITUTIONAL ADVISERS ...... [ ..... 1,800,000 1,734,840 | ... 1,800,000 | ....... 1,800,000 10/05/2018| 10/20/2031
83610HAAS . ..| SOUND POINT CLOVI-RLTD 2014-3RA .........[..... 2,000,000 . 1,972,200 | ... 2,000,000 | ....... 2,000,000 10/03/2018| 10/23/2031
89171UAE9 ...| TOWD POINT MORTGAGE TRUST 2015-42 ......[..... 309,446 ...318,404 | ... 317,000 | ......... 309,518 11/08/2018| 04/25/2055
89173FAA8 ... | TOWD POINT MORTGAGE TRUST 2017-12 ......[..... 770,870 ... 770933 | ... 788,110 | ......... 770,209 09/24/2018| 10/25/2056
89531MACG6 .. | TRESTLES CLO Il LTD 2018-2AA2FLO ..........[..... 300,000 ...289920 ... 300,000 | ......... 300,000 05/15/2018| 07/25/2031
90932NAA1 .. .| UNITED AIRLINES 2018-1 CLASSBPAS .........[..... 210,000 . ...210,088 | ... 210,000 ......... 210,000 05/09/2018| 09/01/2027
92330EARS ...| VENTURE XIX CLOLTD 2014-19ABRRF ........ |..... 400,000 . ...390,400 | ... 400,000 (......... 400,000 11/16/2018| 01/15/2032
92913UASS .. .| VOYA CLO 2015-3LTD 2015-3A A3RFL ...... N P 1,000,000 . ...979,400 | ... 1,000,000 | ....... 1,000,000 11/02/2018| 10/20/2031
93362YABS .. .| WAMU MORTGAGE PASS-THROUGH CERTIFI ... | ..... 1,296,184 . . 1,285,732 ... 1331126 | ....... 1,296,071 11/08/2018| 06/25/2046
94949LAL4 ... | WELLFLEET CLO 2016-2LTD 2016-2AA .........|..... 2,000,000 . . 1,982,200 | ... 2,000,000 ....... 2,000,000 10/26/2018| 10/20/2028
98887YAET .. .| ZAIS CLO 11 LTD 2018-11A B FLOATIN . R P ... 400,000 . ...394,480 ... 400,000 (......... 400,000 11/16/2018| 01/20/2032
40436KACY . ..| HPSLNMGMTLTD 2015-6R ...................[..... ... 249,375 ; . 245717 | .250,000|......... 249,807 04/25/2018| 02/05/2031
3599999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities 28492430 ... XXX ... |...... 28,158,657 | ...... 28,575,946 | ...... 28,496,369 . XXX XXX
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3899999 Subtotal - Industrial & Miscellaneous (Unaffiliated) . ....................c.ooiiiiiiiiiiii | 117,967,762 | ... XXX ... |..... 116,364,604 | ..... 119,546,936 | ... 117,826,496 | ........ (53,793) | ......... (BA25) [ XXX | XXX | XXX 875,683 |...... 1,522,136 [ . XXX [.. XXX.
7799999 Subtotals - Issuer OBIGAHONS . .. .. ... ....uie ittt | 194,501,447 | ... XXX ... [..... 193,318,442 ..... 192,455,000 | ... 193,241,154 ........ (53,793)] ....... (391,667) | ... [ XXX | XXX | XXX ] L., 1,900,868 (...... 5490,360 [ . XXX |[.. XXX.
7899999 Subtotals - Residential Mortgage-Backed SeCurities . ................oveieuiieiiiiiie i [, 11,289,999 | ... XXX ... |...... 11,185,460 | ...... 10,671,429 | ...... 1M2737% | ..o | (16,206) LOXXX [ XXX XXX ] 17| ....... 172,402 [ . XXX |.. XXX .
7999999 Subtotals - Commercial Mortgage-Backed Securities e 10,242,712 | ... XXX ... [...... 10,409,631 | ...... 10,185,990 | ...... 10,242,347 | ... o (367)] ... o XXX XXX XXX 33575]....... 119423 [ XXX |.. XXX .
8099999 Subtotals - Other Loan-Backed and Structured Securiies .......................................... . 28,492,430 ... XXX ... [...... 28,158,657 | ...... 28,575946 | ...... 28,496,369 [ ............... |[........... 3937 ... o XXX XXX XXX [ 114589 |....... 118,822 [ . XXX |.. XXX.
8399999 Grand TOtal = BOMGS . .. .. ...\ e. vttt ettt et | 244526588 | ... XXX ... [..... 243,072,190 ..... 241,888,365 | ... 243,253,664 | ........ (53,793) ] ....... (404,303) | ..o | XXX | XXX | XXX ... 2,073,149 (..., 5,901,007 [ XXX |[.. XXX.

8013
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3 | 4 9 10 12 13 14 15 16 17 18 19 NAIC
Current Year's Total Total Designation
Nonadmitted Unrealized Current Other-Than- Change Foreign and
Par Value Rate Per Share Amount Declared Valuation Year's Temporary in Exchange |Administrative
CUsIP For- | Number Per Rate Per Book/Adjusted | Used to Obtain Actual Declared but Received But Increase/ (Amortization) | Impairment BJ/AC.V. Changein  [Symbol/Market|  Date

Identification Description Code | eign | of Shares Share Share Carrying Value |  Fair Value Fair Value Cost Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.CV. Indicator Acquired
8999999 Total Preferred StOCKS ........... . ... c XXX e e XXX XXX

L3



ANNUAL STATEMENT FOR THE YEAR 2018 or THE ALL AMERICA INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16
Current Year's Total
Rate per Unrealized Other-Than- Total Foreign NAIC
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP For- Number Book/Adjusted to Obtain Fair Actual Declared Received Declared Increase/ Impairment B/A.CV. Change in Indicator Date
Identification Description Code | eign of Shares Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired

Parent, Subsidiaries and Affiliates
12769*106 ........ CAFCOINC ...t [ e e 5,000.000 |.......... 5981|....... 1196 .......... 5981|.......... 5,000 ..o o e e [ e U........ 11/13/1986
15372@106 ...... CENTRAL INSUREXAGENCY ... [ [ [ 50.000]......... 64,423 (... 1,288460]......... 64,423 |......... 51,000 (... | | 3323 3323 ... U........ 01/23/1979
9199999 Subtotal - Parent, Subsidiaries and Affiliates ........................o o [ 70404 ... XXX .. |......... 70404 |......... 56,000 (..........coo oo | [ 3323 . 3323 XXX XXX
9799999 Total CoOMMON STOCKS . .. ...\ [ 70404 ... XXX .. |......... 70404 |......... 56,000 (. ... foiis | [ 3323 3323 ... XXX XXX
9899999 Total Preferred and ComMON SOCKS ...t 70404 ... XXX .. |......... 70404 |......... 56,000 (..........coo oo | [ 3323 . 3323 XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues ............... 2, the total $ value (included in Column 8) of all such issues §.......... 70,404.

A%




ANNUAL STATEMENT FOR THE YEAR 2018 or THE ALL AMERICA INSURANCE COMPANY

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
3 4 5

1 2 6 7 8 9
Number Paid for
CUSIP Date of Shares Accrued Interest
Identification Description Foreign |  Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
419791YR3 ... [HAWAII STSER DX (BAB) ..ot [ . 02112/2018 . | Transfer ........coooviiiii e [ XXX o, 150,786 | ............. 150,000 | .........ooeenn 234
5741925C0 ....| MARYLAND ST (BAB) .. ..ot [ - 02112/2018 . | Transfer ... XXX [ 500,364 |............. 500,000 |................ 9,615
6055806L8 .... [ MISSISSIPPI ST (TAXABLE) ... ..ot [ . 02112/2018 . | Transfer ........coooviiiiii e [ XXX |, 150,000 |............. 150,000 | ................ 1,831
924258VT0 ... | VERMONT ST (BAB) ...\ it | e . 02112/2018 . | Transfer ........ooiieiiiiiieiiiiieii e [ XXX o e, 150,887 ............. 150,000 ... 2,876
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and GUArANEEA) ............ ..ot | 952,037 |............. 950,000 .............. 14,556
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
014393XJ6 ....|ALDINE TXISDREF ... ..o L - 02112/2018 . | Transfer ... XXX [ 218477 ... 200,000 ... 3,933
018106MP6 ... | ALLEN TEXINDPT SCHDIST ... [ - 02112/2018 . | Transfer ... XXX [ 237,737 ... 235,000].........oenn 5717
018106MB7 ... [ ALLEN TXINDPT SDREF - SCHBLDG ...........cooiiiiiiii . 02/12/12018 . [ Transfer ... XXX [, 141,631(............. 140,000 | ................ 3,442
035357XK3 ... |ANKENY IACMNTY SDREF SERA ... [ - 02112/2018 . | Transfer ... XXX [ 183,183 (............. 180,000 |................ 1,065
03588E4L4 ....| ANNE ARUNDEL CNTY MD (BAB) ..ot [ . 02/12/12018 . [ Transfer ... XXX o [, 1524741 ............ 150,000 | ............o.. 2,893
0386813Y6 ....| ARAPAHOE CNTY CO SD#5 (BAB) ..o [ - 02112/2018 . | Transfer ... XXX [ 149,950 (............. 150,000 |................ 1,158
043519UE5 ... | ASCENSION PARISH LA PARISHWIDE SD ..o [ . 02/12/12018 . [ Transfer ... XXX [, 141,340 ............. 140,000 | ................ 2,504
073186FH6 ... |BAYTOWN TXREF ... ... . 02112/2018 . | Transfer ........cocooviiiii e [ XXX |, 145,000 ............. 145,000 ................ 133
141028EE6 ... | CARBON CNTY WY SD #1 RAWLINSBLDG ..........ooooiiiii | - 02112/2018 . | Transfer ... XXX [ 211,527 | ... 200,000 .......ocenn 1,425
151861DR9 ... | CENTERBURG OH LSD SCH FACS CONST ..ot | e . 02112/2018 . | Transfer ........coooviiiii e [ XXX o, 270,755 |............. 250,000 (................ 1,972
161069YV5 ... | CHARLOTTESVILLE VAPUBIMPR (BAB) ... - 02112/2018 . | Transfer ... XXX [ 200,000 ............. 200,000 |.......ocene 4,917
170142DWO ...| CHISHOLM MN INDPT SCHDIST#695 ...........viiiiiiiieiieeee | e . 02112/2018 . | Transfer ........coooviiiii e [ XXX o, 151,473 | ............. 150,000 | ................ 3,623
m 172217VA6 ... | CINCINNATIOHREF & IMPTVARPURP ... - 02112/2018 . | Transfer ... XXX [ 517,223 ............. 500,000 |................ 3,944
_ 179090MUG ... | CLACKAMAS CNTY OR SD #7J LKOSWEGO ..........oooioiiiiii e - 02112/2018 . | Transfer ... XXX [ 163,337 (............. 150,000 |................ 1,183
w 181216DW9 ...| CLARK & SKAMANIACNTYS WA SD#112 ... e . 02112/2018 . | Transfer ..........oooiiii e [ XXX o, 212212 200,000 (............... 1,578
180848XJ7 ....| CLARK CNTY NEV FORISSUESDTDPRIO ........oooiiiii | . 05/01/2018 . | Wachovia Securities ................cooocoiiiii XXX [ 396,673 |............. 350,000 ...
181072PH6 ... | CLARK CNTY OHREF VARPURP IMPT ... [ . 02/12/12018 . [ Transfer ... XXX [, 284337 |............. 265,000 ... 2,091
186343N70 ....|CLEVELAND OHREF SERA ... ... - 02112/2018 . | Transfer ... XXX [ 202,775 ... 200,000 .......ocenn 1,183
1994914R9 ....| COLUMBUS OH TAXABLE SERC ..o - 02112/2018 . | Transfer ... XXX [ 150,000 (............. 150,000 | ...............oe. 699
1994914N8 ....| COLUMBUS OH VARPURP GO .......oooiiiiiiiie e e . 02112/2018 . | Transfer ........coooviiiii e [ XXX o, 190,000 |............. 190,000 | .........oeennn 766
199820U74 ....|COMAL TXISDREF SERA ... ..o - 02112/2018 . | Transfer ... XXX [ 156,665 (............. 150,000 | .................. 183
2201125Y8 ....| CORPUS CHRISTI TX GEN IMPT ... | . 02/12/12018 . [ Transfer ... XXX o [, 521,405|............. 500,000 ................ 8,944
221039DD9 ... [CORY RAWSON OHLSDREF SCHFACS ... ... - 02112/2018 . | Transfer ... XXX [ 279182 ............. 265,000 .............. 2,091
224887HUG ... | CRAWFORD CNTY OH TXBLREFADMIN ..o [ . 02112/2018 . | Transfer ........coooviiiiii e [ XXX |, 190,006 |............. 190,000 | ................ 1,293
238603AS3 ... [ DAVIDSON CNTY NCLTD OBLIGQSCB .........oivoiiiiieiieeeee [ . 02112/2018 . | Transfer ........coooviiiii e [ XXX o, 150,000 |............. 150,000 | ................ 1,627
265138JP3 ... [DUNCANVILLE TXISD SCHBLDG ..ot - 02112/2018 . | Transfer ... XXX [ 209,151 ............. 200,000 ... 3,933
279245JA3 ... |[ECTORCNTY TXCTFS OBLIG ..o [ . 02112/2018 . | Transfer ........cooooviiiiii e [ XXX |, 223,002 (............. 205,000 (................ 4,032
289365GW2 ... ELMBROOK WISD REF TAXABLEQSCB ........oooiiiiii - 02112/2018 . | Transfer ... XXX [ 151,950 (............. 150,000 |................ 2,866
406360NU7 ... | HALLSVILLE TXISD TXBLREF ..o | . 02/12/12018 . [ Transfer ... XXX o [, 175,000 (............. 175,000 (... 2,925
431621NM9 ... [HILLIARD OHSD QSCB ...... .o 2 02112/2018 . | Transfer ... XXX [ 150,000 (............. 150,000 |................ 1,642
433110QC0 ... [HINDSCNTYMS REF SERA ... ... - 02112/2018 . | Transfer ... XXX [ 146,007 |............. 135,000 ..........ccooe 165
44442ABC4 ... |HUGHES CNTY SDREFLTD TAXGO CTFS . ... | . 02/12/12018 . [ Transfer ... XXX o [, 245,000 (............. 245,000 ... 1,232
454326GU7 ... [INDIANLAKE OHLSD REF ... .o - 02112/2018 . | Transfer ... XXX [ 256,598 |............. 240,000|.............. 1,893
483195ZA4 ....| KALAMAZOO CNTY MIREF JUVENILEHOM ... | . 02/12/12018 . [ Transfer ... L XXX o [, 239,090 (............. 225,000 ... 3,275
483206553 ....| KALAMAZOO MITXBLREF SERB ........oiiii i e 2 02112/2018 . | Transfer ... XXX [ 150,000 (............. 150,000 |................ 2,216
498531FL1 ....|KLEIN TXISD REF-SCHOOLHOUSE SERA ... ... - 02112/2018 . | Transfer ... XXX [ 522,560 |............. 500,000 |........ccoeiiits 611
510281FG8 ... | LAKE OH LSD STARKCNTY SCHFACS ... . 02112/2018 . | Transfer ........cooooviiiii e [ XXX |, 239,226 |............. 230,000 (... 1,814
512445G84 ... |LAKEVILLEMN SER A ... .o - 02112/2018 . | Transfer ... XXX [ 255,809 |............. 240,000t 293
512804YD1 ... | LAKOTA OH LSD ENERGY CONS IMPT-BAB ..........coooiiiiiiiiiiiiiiie . 02112/2018 . | Transfer ........cooooviiiii e [ XXX |, 220,000 ............. 220,000 (... 1,970
540822HCO ... |LOGAN CNTY OHREF CNTYHOME ... [ - 02112/2018 . | Transfer ... XXX [ 137,139 (... 130,000 |................ 1,026
549188E55 ....| LUBBOCK TX CTFS OBLIG-WTRWKS SYS A ... .o . 02/12/12018 . [ Transfer ... XXX [, 240181 ............. 225,000 ... 7,125
5512393N4 ....| LYNCHBURG VA PUB IMPT (BAB) ........viiiiiii e . 02112/2018 . | Transfer ........c.cooviiiiii e [ XXX |, 150,000 | ............. 150,000 | .........ooeenn, 231
586145WB6 ...| MEMPHIS TN SER C (BAB) ..ot L - 02112/2018 . | Transfer ... XXX [ 150,000 (............. 150,000 | .................. 710
587703SU4 ... [MERCEDES TXISD REF SCHBLDG ..........oiiiiiiiiii e [ . 02/12/12018 . [ Transfer ... XXX [, 238,255|............. 225,000 ... 4,425
593325JK0 ....| MIAMICNTY OH (BAB) ..ot L - 02112/2018 . | Transfer ... XXX [ 150,802 ............. 150,000 |................ 1,627
593779GLY ... [MIAMITRACE OHLSD REF .....ooiiiiiiiiiiiieieee | . 02112/2018 . | Transfer ........ooiieiiiiieiiiiieiieee [ XXX oo i, 213881 |............. 200,000 ... 1,578
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Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
3 4 5

1 2 6 7 8 9
Number Paid for
CUSIP Date of Shares Accrued Interest
Identification Description Foreign |  Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
60446CAKS5 ... | MINSTER VLG OH RECOVERY ZONE ECON ........coooiiii . 02/12/12018 . [ Transfer ... XXX 305,000(............. 305,000 ... 2,827
6095586F3 ... MONMOUTH CNTY NJ (BAB) ... - 02112/2018 . | Transfer ... XXX [ 224621 ............. 225,000 ... 2,998
610628B99 ....| MONROE CNTY MIQECB SWRDISSYS ...t | . 02/12/12018 . [ Transfer ... L XXX o 140,000 (............. 140,000 | ................ 1,650
613579XQ9 ... [MONTGOMERY CNTY PA (BAB) ..o - 02112/2018 . | Transfer ... XXX [ 500,000 (............. 500,000 |.............. 11,292
616327DE9 ... | MOOSE LAKE MN ISD#97 SERA ... ... . 02/12/12018 . [ Transfer ... XXX 242,727 ... 230,000 ... 281
621638LC7 ....[MOUNTHOREB WIASD .......c.oiiiiiii i 2 02112/2018 . | Transfer ... XXX [ 215,016 ............. 200,000 |.......ocene 4,044
6276786R1 .... MUSKEGON CNTY MI REF WASTEWTRMGMT ... - 02112/2018 . | Transfer ... XXX [ 207187 ... 195,000 |................ 2,188
6312943Y9 ....| NASHUA NH TXBL-PENNICHUCK CORP ..........coiiiiiiii | . 02/12/12018 . [ Transfer ... XXX 491990 (............. 500,000 ................ 1,255
664259DF2 ... [NE MN MET INTERMED SD#916 COPSB ..o - 02112/2018 . | Transfer ... XXX [ 208,213 ............. 200,000 |....ccoiei 244
644800V76 ....| NEW HANOVER CNTY NCREC ZONE (BAB) ..o . 02/12/12018 . [ Transfer ... XXX 250,000 (............. 250,000 ... 366
655867JE0 .... [ NORFOLK VA CAP IMPRBD SERB (BAB) ..........ovviiiiiiiii e - 02112/2018 . | Transfer ... XXX [ 150,000 (............. 150,000 |................ 3,488
662523WX3 ...[NORTH SLOPE BORO AK (BAB) ..o - 02112/2018 . | Transfer ... XXX [ 500,000 (............. 500,000 |................ 2,932
66702RKT8 ... |NORTHSIDE TXISD REF SCHBLDG ... ..o . 02/12/12018 . [ Transfer ... XXX [, 254142 ............. 245,000 ... 4,818
669555QR8 ... [NORWOOD MA TAXABLE MUNPURP LN ... [ - 02112/2018 . | Transfer ... XXX [ 149,806 (............. 150,000 |................ 3,411
678519QK8 ... | OKLAHOMA CITY OK ... . 02/12/12018 . [ Transfer ... XXX o 216,550 |............. 210,000 ... 3,052
689861MH2 ... | OUACHITA PARISHLAE OUACHITASD ... - 02112/2018 . | Transfer ... XXX [ 150,000 (............. 150,000 |................ 2,090
707479FD8 ... | PENN HARRIS MADISONINSCHCORP ..ot [ . 02/12/12018 . [ Transfer ... XXX [, 150,000 (............. 150,000 (........ccoivnin 806
708292JH1 ....| PENNINGTON CNTY SD COPS REF SERA ... ... [ . 02/12/12018 . [ Transfer ... XXX o [, 636,445|............. 595,000 ............... 4,694
720611WY4 .. | PIERCE CNTY WASD #403 BETHELREF ... [ - 02112/2018 . | Transfer ... XXX [ 159,651 (............. 150,000 |................ 1,183
721849LN5 ....| PIMA CNTY AZ UNIF SD #12 SUNNYSIDE ..........oooiiiiii [ . 02/12/12018 . [ Transfer ... XXX o [, 238,386 |............. 225,000 ... 1,025
T 725277LCY ... |PITTSBURGH PASD ... ..o L - 02112/2018 . | Transfer ... XXX [ 191,499 (............. 185,000 ................ 3,309
w 751091HD4 ... | RALEIGH NC TAXABLEHSG SERC ..o . 02/12/12018 . [ Transfer ... XXX 150,000 (............. 150,000 (........cooivnnn 215
- 7987647U4 ....| SANMARCOS TXCTFS OBLIG ..o [ - 02112/2018 . | Transfer ... XXX [ 250,860 |............. 235,000].........oenn 4,622
831168FW4 ... | SLATON TX CONSISD ... - 02112/2018 . | Transfer ... XXX [ 219,805 ............. 205,000 .......ccennn 4,032
8500005M8 ... [ SPRING TXISD SCHBLDG .........ooviiiiiei e [ . 02/12/12018 . [ Transfer ... XXX 158,021 (............. 150,000 | ............... 2,950
788640HK9 ... | ST CLAIR CNTY MIREF-CMNTY MNTLHL ... [ - 02112/2018 . | Transfer ... XXX [ 212,184 ............. 200,000 |.......ocene 2,729
874091CH2 ... [ TALAWANDA OH CSD (BAB) ... ot [ . 02/12/12018 . [ Transfer ... XXX o 150,592 (............. 150,000 (... 1,627
929831BL8 ....|WACO TXREF ... .. 2 02112/2018 . | Transfer ... XXX [ 198,918 (............. 200,000 |....ccoiei 168
930353HJ9 ....| WADSWORTH OH CSD (BAB) ......ooiiiiiiiiiiei e - 02112/2018 . | Transfer ... XXX [ 150,000 (............. 150,000 |................ 1,482
965288PA5 ... | WHITEHOUSE TXISD SCHBLDG ... [ . 02/12/2018 . [Transfer ..o L XXX [ 537,727 ............. 500,000 .............. 17,000
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (Direct and GUAANEEEA) . ... ... e L 17,690,353 |......... 17,090,000 ............. 196,791
Bonds - U.S. Special Revenue, Special Assessment
00326RAP2 ... | ABERDEEN SDWTR REV TXBLREF SERB ..........cooiii [ . 02/12/12018 . [ Transfer ... XXX [, 225,000(............. 225,000 ... 1,755
051249HD5 ... |AUGUSTAGAWTR & SWRREV ... - 02112/2018 . | Transfer ... XXX [ 190,000 (............. 190,000 |................ 2,869
052476V96 ....| AUSTIN TEXWTR & WASTEWATER SY ... [ . 02/12/12018 . [ Transfer ... L XXX o [, 457,186(............. 455,000(................ 5,498
052476V54 ....| AUSTIN TX WTR & WASTEWTR SYS2008A ... - 02112/2018 . | Transfer ... XXX [ 296,417 | ............. 295,000|.......ccvne 3,565
069467HB7 ... [ BARTON CNTY KS CMNTY CLGCOPS REF ... [ . 02/12/12018 . [ Transfer ... XXX o 148,113 ............. 140,000 | ................ 1,104
071268AH9 ... | BATON ROUGE LAPUB IMPT SALE TAX ..o [ 2 02112/2018 . | Transfer ... XXX [ 151,957 ............. 150,000 | .................. 252
08274TAK4 ... |BENTON AR HOTEL & RESTAURANT TXBL ........ooiiiiiiiii [ - 02112/2018 . | Transfer ... XXX [ 155,000 (............. 155,000 (...............e. 17
09160RAN? ... | BISMARCK ND PARK DISTFACS GROSS ........ccoiiiiiiiiiei [ . 02/12/12018 . [ Transfer ... XXX o 190,000 (............. 190,000 | ................ 2,627
12355TAR3 ... | BUTLER CNTY OH PORT AUTHPUBINFRA ... | - 02112/2018 . | Transfer ... XXX [ 515,832 ............. 500,000 |................ 3,944
123563CD8 ... |BUTLER CNTY OH TRANS IMPTDIST-BAB ..o . 02/12/12018 . [ Transfer ... XXX [, 150,568 | ............. 150,000 | ............o.. 1,738
143294GU4 ... | CARMEL INREDEVAUTHREFSERB ... ... - 02112/2018 . | Transfer ... XXX [ 523897 |............. 500,000 |................ 2,278
172254LH5 ....| CINCINNATIOH ECONDEV REV TXBL .....ooviviiiiie e [ . 02/12/12018 . [ Transfer ... [ XXX [, 140,000 (............. 140,000 ................ 1,375
19648ADB8 ... | COHLTH FACS AUTH CATHHLTHINITIA ... [ . 02/12/12018 . [ Transfer ... XXX o [, 500,000 (............. 500,000 (.............. 11,181
196707QA4 ... | CO ST BRD GOVERNORS UNIVENTERTXB ........ccooiiiiiiiii | - 02112/2018 . | Transfer ... XXX [ 135,000 (............. 135,000 |................ 2,223
199098BK9 ... | COLUMBUS-FRANKLIN CNTY OH FINAUTH ... [ . 02/12/12018 . [ Transfer ... XXX o [, 498,808 (............. 500,000 (.............. 10,448
23981MAG1 ...[ DAYTON-MONTGOMERY CNTY OHPORT ..o e - 02112/2018 . | Transfer ... XXX [ 468,888 (............. 465,000 (................ 5,338
24588TBGO ... | DELAWARE CNTY OH SAN SWRREV IMPT ... . 02/12/12018 . [ Transfer ... XXX [, 134,062 (............. 130,000 .............. 1,026
283822GN8 ... |[ELPASO TXWTR & SWRREVREF ... . 02/12/12018 . [ Transfer ... XXX [, 708,245|............. 675,000 (.............. 12,075
30711XDS0 ... | FANNIE MAE CONNECTICUT AVENUE SECU ............oooiii . 10/01/2018 . | VENDOR CODE NOMUNOT INTABLE ................ocooooi |t XXX 1,142,188 |........... 1,000,000 ................ 1,437
30711XEPS5 ... | FANNIE MAE CONNECTICUT AVENUE SECU ..o . 10/23/2018 . | Merrill Lynch-Columbus .................ooooii [ XXX [ 1,088,867 |........... 1,000,000 |..........oooiiin
3136AY2H5 ... | FANNIE MAE-ACES 2017-M14 A2 VARIAB ... . 07/25/2018 . | CIligroup ..o XXX [ 570,151 ............. 600,000|................ 1,391
312673DW3 ...| FAYETTEVILLE AR SALES & USE TAX ... . 02/12/2018 . [Transfer ..o L XXX o [, 475,000(............. 475,000(................ 6,663
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31335BQL3 ... |FHLMC PC GOLD COMB 30 .......ovuiieiiic e . 04/20/2018 . | CREDIT SUISSE SECURITIES ...........cooooiviiii [ XXX 847875 |............. 850,000 (................ 1,818
33803KCN3 ... [ FISHERS INREDEV DISTSTRD 37 PRO ...t [ . 02/12/2018 . [ Transfer ...........ocoooii [ XXX 202,185|............. 200,000 |........coevie 306
3138ERYX2 ...| FNMA PASS-THRU LNG30YEAR .......coiiiiiii . 04/25/2018 . | CREDIT SUISSE SECURITIES ............ooooiviii [ XXX 1,095,677 (........... 1,100,319 ..o 2,674
3140J76B6 .... | FNMAPASS-THRU LNG30YEAR .........ooooiiiiiiiiee e [ . 04/19/2018 . | RBC Capital Markets ...................oco [ XXX 1,163,966 |........... 1,199,723 (... 1,900
3140Q94H3 ... | FNMA PASS-THRU LNG30YEAR ..o . 12/17/2018 . | Merrill Lynch-Columbus ... [ XXX 1,631,594 |........... 1,499,725 ................ 2,833
3136B1UGT ...| FNMA REMICS 2018-26 DH 3.5% 25/JUN ... [ . 05/10/2018 . | RBC Capital Markets ...................oocoo [ XXX [, 770492 ............. 766,659 |................ 1,044
349288DN7 ... | FORT WAYNE INREDEV AUTHLEASE REV ... [ . 02/12/2018 . [ Transfer ... L XXX [ 211,251 ... 210,000 |........coevnn 193
352193CD6 ... | FRANKFORT IN HS-ELEM SBC REF 18T ... oo . 02112/2018 . | Transfer ........c.cooviiiiii e [ XXX o, 656,089 |............. 615,000 (................ 1,730
3137G0AYS ... | FREDDIE MAC STRUCTURED AGENCY CRED ..........ocoiiiiiiiii [ . 09/05/2018 . [Morgan Stanley ................coooviiiiiiii [ XXX [ 890,125|............. 800,000 |................ 1,385
3137GOHJ1 ... | FREDDIE MAC STRUCTURED AGENCY CRED ..........oooiiiiiiiiiiie . 09/18/2018 . | JPMOrgan ............ovevieiiiiiiiiei e [ XXX 1,100,167 |............. 940,000 (................ 4,302
3137G0JU4 ... | FREDDIE MAC STRUCTURED AGENCY CRED ..........ocooiiiiiiii [ . 09/25/2018 . [Morgan Stanley ................coooiiiiiiii [ XXX 1,301,133 |........... 1,130,000 f........cooivnnn 431
366476FP9 ....| GARRETT-KEYSER-BUTLERINMSBC ...........cooooiiii [ . 02/12/2018 . [ Transfer ... L XXX [ 150,000 (............. 150,000 | ........cooivnnns 709
392690CC5 ... | GREEN BAY WIWTR SYSTEMREF ... . 02112/2018 . | Transfer ........coooviiiii e [ XXX o, 202,558 |............. 200,000 (............... 2,806
40721PDM?7 ...| HAMILTON CNTY IN REDEV COMMN DIST ... e . 02/12/2018 . [ Transfer ... XXX 145,000 (............. 145,000 (...............e 445
407271GV1 ... [HAMILTON CNTY OHECONDEVREVREF ... [ . 02112/2018 . | Transfer ........cooooviiiiii e [ XXX 521,159 |............. 500,000 (................ 3,944
429749DA9 ... | HIGH POINT NC COMB ENTERPRISE-BAB ...........c.cooiiiiiiii | e . 02/12/2018 . [ Transfer ... L XXX 150,000 (............. 150,000 | ............o. 2,230
455160BQ3 ... [ INUNIV LEASE PURCHASE SERA ... ... [ . 0211212018 . | Transfer ........coooviiiii e [ XXX 213529 ............. 200,000 (.............. 1,578
46923PAP6 ... | JACKSONVILLE ARWSTWTRREVREF TXB .......ooooviiiiiii [ . 02112/2018 . | Transfer ........cocooviiiii e [ XXX 345,000 (............. 345,000 (................ 1,701
478497XQ8 ... | JOHNSON CNTY KS PUB BLDG COMMLSE ..........coooiiiii | e . 02/12/2018 . [ Transfer ... L XXX 160,024 |............. 150,000 | .............e. 2,683
48542KZK8 ... | KANSAS ST DEV FIN AUTH -BUILD AMER ... [ . 02112/2018 . | Transfer ........coooviiiii e [ XXX 140,000 |............. 140,000 | ................ 3,235
T 48542KZL6 ....| KANSAS ST DEV FIN AUTH (BAB) ..ot . 02/12/2018 . [ Transfer ... [ XXX [ 134,563 [............. 135,000 [ ........cooee 3,144
w 4854292M5 ... [KS STDEV FINAUTHREVUNIVPROJS ... . 02112/2018 . | Transfer ........coooviiiii e [ XXX 199,185 ............. 185,000 ................ 3,309
N 514053AX5 ... [ LANCASTER PAREDEV AUTHREV TXBL ........cooooiii e . 02/12/2018 . [ Transfer ... XXX [ 150,000 (............. 150,000 | ...........en. 1,074
558605FM8 ... [ MADISON WISWR SYSREVSERC ..o [ . 02/12/2018 . [ Transfer ... [ XXX [ 229,691 |............. 220,000 ... 1,736
56042RHH8 ...| ME HLTH & HIGHER EDUC FAC SER 2007 ............cooiviiiiiiiiiieiee [ . 02112/2018 . | Transfer ........coooviiiiie e [ XXX [ 65,000(.............. 65,000, 370
590536GA0 ... | MESA AZ STREET & HIGHWAY REV REF ... ..o [ . 02/12/2018 . [ Transfer ... L XXX 196,532 ............. 185,000 (..........oevvees 843
590545WD7 ...|MESAAZ UTILSYSREVREF ..o . 02112/2018 . | Transfer ........c.ooviiiiii e [ XXX 543,305 (............. 500,000 (................ 2,278
59164GCPS ... METRO WSTWTR RECLDISTCOSWR-BAB ..........oooiiiiiiii [ . 02/12/2018 . [ Transfer ... [ XXX 1752841 ............. 175,000 [ ............ee. 3,323
59164GCQ3 ... METRO WSTWTR RECLDISTCOSWR-BAB .........coooiiiiiiiii [ . 02/12/2018 . [ Transfer ... XXX 150,598 | ............. 150,000 | ...........e. 2,903
594381FNO ... | MICHIGAN CITY IN SBC TXBL PPTY TAX ... oo . 02112/2018 . | Transfer ........coooviiiii e [ XXX 148,317 | ............. 150,000 | .........ooeenn 422
602431JU3 ....| MILWAUKEE WIWTR REV SYSSERW10 ..o | . 02/12/2018 . [ Transfer ... [ XXX 139810 ............. 135,000 [ .......ccevnn 1,065
604832LS2 ....| MISHAWAKA IN SEWAGE WKS REV REF .........c.coooiiivii [ . 02112/2018 . | Transfer ........cooooviiiii e [ XXX 240,054 |............. 225000 (.......... 4,025
604146BE9 ... | MN ST GEN FUND REV TXBL APPROP SER ...........cooooiiiiii e . 02/12/2018 . [ Transfer ... XXX 180,000 (............. 180,000 | ................ 1,318
613603TX7 .... MONTGOMERY CNTY PAHGREDU & HLTH ... [ . 02112/2018 . | Transfer ........coooviiiiii e [ XXX |, 182,038 |............. 170,000 | ................ 3,343
61759CAL2 ... [ MORGANTOWN WV COMB UTIL SYS (BAB) ..o [ . 02112/2018 . | Transfer ........coooviiiii e [ XXX |, 149,460 |............. 150,000 | ................ 1,516
60534RRD3 ...|MS DEV BK SPL OBLIG REF LTD TAXNT ... e . 02/12/2018 . [ Transfer ... XXX 504,251 |............. 500,000 |................ 2,847
553543DQ9 ...| MSD WARREN TWP IN VISION 2005 SBC ..........coovviiiiiiiiiiiiiie . 02112/2018 . | Transfer ........cooooviiiiii e [ XXX |, 150,000 | ............. 150,000 | .........ooeennn 237
612043GL7 ... | MT FAC AUTH-POWELL CNTY MEMHOSP ... | . 02/12/2018 . [ Transfer ... [ XXX [ 190,000 (............. 190,000 |........c.oevnee 887
626207YMO ... [MUNICIPAL ELEC AUTH GA ... ... [ . 04/18/2018 . | RBC Capital Markets ..................ccooooviii [ XXX 434532(............. 350,000 (............... 1,229
647421CV6 ... INM ST UNIVREGS IMPTREV (BAB) ...t e . 02/12/2018 . [ Transfer ... [ XXX [ 215,000 ............. 215,000 |........coovnns 3,689
649907XX5 ... |NY STDORM AUTH REV NON-ST SUPPORT .........ocooiiiiiiiiie | . 02/12/2018 . [ Transfer ... L XXX [ 500,000 (............. 500,000 |................ 3,838
677555738 ....| OH STECON DEV REV TXBL-ENTERPRISE ..........coooiiiii [ . 02112/2018 . | Transfer ........coooviiiii e [ XXX 420,000 (............. 420,000 (................ 2,485
678514AWO0 ...| OK CAP IMP AUTH STHWY (BAB) ..ot e . 02/12/2018 . [ Transfer ... L XXX [ 150,000 (............. 150,000 | ........cooivnnns 750
70024PCJ6 ....| PARK CITY UT SALES TAXREV ... . 02112/2018 . | Transfer ........cocooviiiii e [ XXX 281247 ... 230,000 (... 1,457
708292EG8 ... | PENNINGTON CNTY SD COP (BAB) ... ..o . 02/12/2018 . [ Transfer ... XXX 149,261 (............. 150,000 | ..........oe. 1,568
75381NCR9 ...| RAPPAHANNOCK VAREGL JAILAUTHFAC .. ... [ . 02/12/2018 . [ Transfer ... [ XXX [ 532,382 |............. 500,000 |................ 7,278
756872HT7 ... |RED RIVER TXEDU FING COPRREVHGR ... . 02112/2018 . | Transfer ........coooviiiii e [ XXX 210,115 (... 200,000 (................ 4,083
80585TCL3 ... | SCAGO SC EDUC FACS CORP-PICKENS SD .........covviiiiieiiie [ . 02/12/2018 . [ Transfer ... [ XXX [ 224564 |............. 225,000 ... 1,653
837542EV7 ... | SD STBRD OF RGTS HSG & AUXFAC ... . 02112/2018 . | Transfer ........coooviiiii e [ XXX |, 164,248|............. 165,000 ................ 2,402
837542GF0 ... [ SD STBRD OF RGTSHSG & AUXFAC ..o [ . 02/12/2018 . [ Transfer ... [ XXX [ 213513 ... 200,000 ... 2,911
83755VA87 ... | SD STHLTH & EDUC FACS AUTH ..o . 02112/2018 . | Transfer ........coooviiiiii e [ XXX |, 230,040 (............. 220,000 (............ 3,936
83755VWKG ...| SD STHLTH & EDUC FACSAUTHREF ... . 02112/2018 . | Transfer ........c.ooviiiiii e [ XXX 149,625|............. 145,000 ................ 2,594
81533PLS7 ... | SEDGWICK CNTY KS PUB BLDG COMM TXB ........c.oiviiiiiiiieiiiie [ . 02/12/2018 . [ Transfer ... [ XXX [ 150,000 (............. 150,000 | ........cooivnnns 158
793323NM4 ... | STPETERSBURG FLPUBUTILREVREF ..o . 02112/2018 . | Transfer ........c.ooviiiiii e [ XXX 209,463 |............. 200,000 .............. 2,911
864182FQ8 ... | STUTTGART AR SALES & USE TAXREV ........oooiiiiiii [ . 02/12/2018 . [Transfer ..o L XXX o[ 208,799 |............. 205,000]................ 1,617
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87122ACA3 ...| SYCAMORE OH CMNTY CSD COP TAXABLE .........cooooiiiiiiiiiiiiiiiieiiciiieeee [ - 02/12/2018 . | TraNSfEr ... XXX o [ 151,801 ... 150,000 [ ........coennn. 1,967
87638QJV2 ... [TARRANT CNTY TX CULTRLEDU FACS ... ..o [ . 02/12/2018 . [ Transfer ... L XXX 289,464 |............. 275,000 ... 5,534
914072AY9 ... |UNIVARBD TRUSTEES ATHLETICFACS ... . 02112/2018 . | Transfer ........cooooviiiii e [ XXX 150,000 | ............. 150,000 | ................ 2,891
914716ZG3 ... [UNIVNC @ CHARLOTTE TXBLGENSERB ..........ooooiiii . 02/12/2018 . [ Transfer ... L XXX [ 239,078 |............. 260,000 |.............. 3,065
920338HQ6 ... | VALPARIASO IN WTRWKS IMPT REV ... . 02112/2018 . | Transfer ........coooviiiii e [ XXX 237,489 (............. 235000 (........... 2,993
937220DZ1 ... [WASHBURN UNIVKS SERA ... i [ . 02/12/2018 . [ Transfer ... [ XXX [, 184,350 (............. 175,000 (........cooivnnn 797
946363LB2 ....| WAYNE TWP IN SBC MARION CNTY SERA ... . 02/12/2018 . [ Transfer ... L XXX [ 203,552 |............. 190,000 |........ccoevnees 570
952870FB4 ....| WEST GOSHEN PASWRAUTHREF ... . 02112/2018 . | Transfer ........coooviiiii e [ XXX 223421 ... 210,000 (... 2,357
977092SS5 ... [WI ST CLEANWTRREV SER 3 (BAB) .......oivviiiiiiiiiie e [ . 02/12/2018 . [ Transfer ... [ XXX [ 150,934 (............. 150,000 | .............e. 1,565
98267LAB1 ... | WYANDOTTE CNTY-KANSAS CITY KSUNIF ... [ - 02/12/2018 . | TraNSfEr ... e XXX o [ 206,235|............. 200,000 (... 2,663
985724BP7 ... | YELLOWSTONE CNTY MTHLTH CAREREV ... . 02/12/2018 . [ Transfer ... XXX [, 218470 |............. 205,000 .........ooonn 2,984
985724BQ5 ... | YELLOWSTONE CNTY MTHLTHCAREREV ... . 02/12/2018 . [Transfer ... L XXX o[ 196,013 [............. 185,000 ................ 2,693
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMENT ... o 31,244,687 |......... 30,086,426 |............. 226,083
Bonds - Industrial and Miscellaneous (Unaffiliated)
002824BH2 ... | ABBOTT LABORATORIES CALLABLENOTES ..........coooiiiiiiiiiii . 11/26/2018 . | MERRILL LYNCH, PIERCE, FENNER& SMITH ...............[....... XXX 521,195 |............. 500,000 (.............. 12,114
00287YAP4 ... | ABBVIE INC CALLABLE NOTES FIXED 3. ........cooiiiiiiiiiiiiee e . 06/08/2018 . |PERSHINGLLC .........coooviiiiiiii [ XXX 182,194 | ............. 185,000 ..........cceen 592
00287YBC2 ... | ABBVIE INC CALLABLENOTES FIXED 3. ........coooiiiii [ . 09/13/2018 . | Merrill Lynch-Columbus ... [, XXX [ 74904 |(.............. 75,000 (..c.coviiiii
00287YBDO ...| ABBVIE INC CALLABLE NOTES FIXED 4. .........ccooiiiiiiiiii . 09/13/2018 . | Merrill Lynch-Columbus ... [ XXX 742,073 |............. 750,000 (..o
m 04542BMS8 ... | ABFC 2005-AQ1 TRUST 2005-AQ1T A4 ST ... [ . 10/30/2018 . [ CIlIgroup ... v [ XXX 265,313 |............. 263,993 ...
- 00440EAWT .. .| ACEINAHLDGINC .......oooiiiii e . 04/20/2018 . | Wells Fargo AdViSOrs ................cooeviviiieiiiiiiii [ XXX [ 78,385, ... 75,000 (... 1,550
w 00912XAT1 ... | AIR LEASE CORP CALLABLE NOTES FIXE ..ot [ . 06/08/2018 . [Morgan Stanley ................coooviiiiiiiii [ XXX [ 175,883 (............. 185,000 ................ 1,341
d 00912XBFO0 ... | AIR LEASE CORP CALLABLE NOTES FIXE ........coooiiiiiii [ . 09/10/2018 . | Wells Fargo AdVisOrs ..............occoeeiiiiiiiiii [ XXX 182,628 ............. 185,000 [ ........covvviinn.
02209SAU7 ... | ALTRIAGROUP INC ...t L . 04/20/2018 . | JPMOIGaN .........cccoeiieiiiiiiiiiiiiiiii XXX o [ 136,619 ............. 150,000 [ .....oooovieennn. 416
023135BJ4 ....[AMAZON COMINC ... [ . 12/10/2018 . | Wells Fargo AdvisOrs ..............occoeeiiiiiiii [ XXX [ 482,330 (............. 500,000 |................ 6,188
0258MOEL9 ...| AMERICAN EXPRESS CRCORP MTNBE ..........coooiiiiii . 04/20/2018 . | CIlIGroUD ..o [ XXX 144014 ............. 150,000 | ................ 2,351
026874DL8 ....| AMERICAN INTL GROUP INC ... [ . 121122018 . [PERSHINGLLC ... [ XXX [ 622,478 |............. 675,000 |................ 6,502
03027XABG6 ... | AMERICAN TOWER CORP CALLABLENOTES ............oocooviiiiii . 06/08/2018 . |PERSHINGLLC ..........ooooiiiiiiii [ XXX 177464 |............. 180,000 ................ 2,310
03027XAR1 ...| AMERICAN TOWER CORP CALLABLE NOTES ...........coooiiiiiiiiiiie . 11/26/2018 . | Merrill Lynch-Columbus .................cooooi [ XXX 530,271 ... 575,000 (................ 7,648
031162CDO0 ... | AMGEN INC CALLABLE NOTES FIXED 4.5 ..o [ . 11/26/2018 . | MERRILL LYNCH, PIERCE, FENNER & SMITH ...............[....... XXX 542,507 |............. 575,000 (.............. 11,880
03330AAA0 ... | ANCHORAGE CAPITALCLO3-RLTD 2014 ..o e . 05/04/2018 . |VARIOUS ... [ XXX 850,850 |............. 850,000 |...........oe. 417
03328QAQ4 ...| ANCHORAGE CAPITAL CLOG LTD 2015-6 ... ...uoviviieiiiieeeieee [ . 05/01/2018 . [JPMorgan ...........ocoooiiiiiiiiii e [ XXX [ 390,780 ............. 390,000 ... 710
00185AACE ... |AON PLC ... . 04/20/2018 . | Goldman Sachs - SOLD ... [, XXX o [ 71918 75,000 (... 1,391
037411BE4 ... | APACHE CORP CALLABLENOTES FIXED 4 .........ooiiiiiiiiiiiiie . 09/20/2018 . | Goldman Sachs - SOLD ..............cccooviiiiiii [ XXX [ 63,651|.............. 65,000, 245
037833BXT7 ... [APPLEINC ... .o [ . 04/20/2018 . [UBS Paine Webber ..................cooo XXX 225,836 |............. 210,000 |........coevnns 1,655
038522AK4 ... | ARAMARK SERVICES INC CALLABLENOTE ..........ooooiviiiiii . 11/01/2018 . |PERSHINGLLC .........cooiiiii [ XXX [ 54989 (.............. 55,000 |.........cocenin 861
03939CAB9 ... [ ARCH CAPITAL FINANCE LLC ... [ . 12/12/2018 . {Morgan Stanley ................coooiiieiiii [ XXX 617,970 ............. 600,000 (.............. 15,009
03940AAN4 ... | ARCH STREET CLOLTD 2016-2ABRFLO ........oooiiiiiii . 10/18/2018 . | CREDIT SUISSE SECURITIES ............ooooiviii [ XXX 1,750,000 ........... 1,750,000 (..o
04623TAA3 ... [ASSURANT CLO IILTD 2018-TAAFLOA ... [ . 10/29/2018 . | DEUTSCHE BANK SECURITIES INC. ..o XXX [ 396,880 |............. 400,000 (................es 351
00206RGLO ... [AT&TINC ..o [ . 04/20/2018 . | DAIWA SECURITIES AMERICAINC ..............oooo [ XXX o 146,591 ............. 150,000 | ............... 1,179
00206RDQ2 ...| AT&T INC CALLABLE NOTES FIXED4.25 ..o . 11/26/2018 . | BARCLAYS CAPITAL, INC. ... [ XXX 531,944 |............. 550,000 (................ 5,649
05359AAAT ... [AVENTURAMALL TR2018-AVM ... [ . 06/01/2018 . [JPMorgan ...........ocooiiiiiiiiii [ XXX [ 195,784 (............. 190,000 |........ccoeveees 608
05369AACS ... | AVIATION CAPITAL GROUP LLC CALLABL ..o . 05/01/2018 . | DEUTSCHE BANK SECURITIESINC. ............oooooviiii | XXX 348,632 |............. 350,000 (......oiviiii
065404BB0 ... [ BANK 2018-BNK10 .....oouiiiti e[ . 04/23/2018 . [Morgan Stanley ...............ccoooiiiiiii [ XXX [ 839,884 |............. 845,000 |................ 2,078
06036FBC4 ... | BANK 2018-BNK15 2018-BN15 A4 4.407 ... [ . 11/16/2018 . | Merrill Lynch-Columbus ..................ccccooooiiiiiiii XXX [ 720,959 (... 700,000 (... 2,399
06051GFC8 ...| BANKAMER CORP ..o . 04/20/2018 . |PERSHINGLLC .........coooviiiiiii [ XXX [ 98,901 (.............. 90,000 ................ 1,163
06051GGG8 .. [BANKAMER CORP ...t [ . 12/10/2018 . | VENDOR CODENOMUNOTINTABLE ...............ooooi e XXX [ T24575|............. 750,000 .............. 13,144
06051GHGT7 ...|BANKAMER CORP ..o . 04/20/2018 . |NOMURA SECURITIES ..o [ XXX 221,823 ... 225000 (... 1,216
06406RAB3 ... | BANK NEW YORKMELLON CORP ..ot [ . 04/20/2018 . | Merrill Lynch-Columbus ... [ XXX [ 218,727 | ... 225,000 ... 1,656
06051GGC?7 ...| BANK OF AMERICA CORP CALLABLE MEDI ...........coooiviiiiii [ . 11/26/2018 . |PERSHINGLLC .........coooiiiii [ XXX 888,157 |............. 925,000 .......ccov. 322
06051GHH5 ...| BANK OF AMERICA CORP CALLABLE MEDI ...........cooiviii [ . 05/14/2018 . | Merrill Lynch-Columbus ...................ocoo [ XXX 365,000 ............. 365,000 (..o
05491UBC1 ... [BBCMS MTG TR2018-C2 ... ..ot [ . 12/04/2018 . | BARCLAYS CAPITAL, INC. ..o [ XXX [ 681,699 |............. 675,000 |................ 1,442
075887BX6 ... | BECTON DICKINSON AND CO CALLABLEN ...........oooiiiii . 08/29/2018 . | CREDIT SUISSE SECURITIES ............ooooiviii [ XXX 1,492,365(........... 1,500,000 (.............. 16,536
08162TBAO ... | BENCHMARK 2018-B7 MORTGAGE TRUST 2 ........oiiiiiiiiiie [ . 11/09/2018 . | DEUTSCHE BANK SECURITIES INC. ... XXX 2,221,908 |........... 2,200,000 |.........oovnees 6,998
05565EAH8 ... |BMWUS CAPLLC ... 0ot | . 04/20/2018 . |JEFFERIESLLC ... ... [ XXX [ 140,345|............. 150,000 ... 152
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09659W2A1 ... | BNP PARIBAS ... ... e ... D...|. 03/19/2018 . | SG AMERICAS SECURITIESLLC ..........cccooiiiiini] i, XXX 489,660 (............. 500,000 (................ 4,835
11134LARO ... | BROADCOM CORP/BROADCOM CAYMAN .......ooiiiiiiiiiiiiiee [ - 11/26/2018 . [VARIOUS ... XXX 719,261 |............. 810,000 (.............. 11,576
05586AAA6 ... | BSPRT 2018-FL4 ISSUERLTD 2018-FL4 ... ... D...|. 09/27/2018 . | Wells Fargo Advisors ................cccooviieiiiiiiiii] XXX 1,200,000 (........... 1,200,000 f.......cooovennnn.
14040HBW4 .. | CAPITALONE FINL CORP ..o . 04/20/2018 . |BARCLAYS CAPITAL, INC. ..o [ XXX [ 142,922 ............. 150,000 | .............e. 1,330
141781AY0 ... | CARGILL, INC. ... o . 02112/2018 . | Transfer ........coooviiiii e [ XXX o, 151,841 ............. 150,000 | ................ 1,579
142339AEQ ... |CARLISLE COS., INC. ... ... [ . 02/12/2018 . [ Transfer ... [ XXX [, 150,000 (............. 150,000 | ..........ovn. 1,217
161175AY0 ... | CHARTER COMMUNICATIONS OPER ..o [ . 04/20/2018 . | DEUTSCHE BANK SECURITIES INC. ... XXX [ 91,927 |.............. 90,000 (........ocvvn. 1,117
166754AS0 ... | CHEVRON PHILLIPS CHEMICAL COMPANY ..ot | e . 02/127/2018 . | J.P.MORGAN SECURITIESLLC ..........ooovieiii [ XXX 846,524 |............. 850,000 |.......c..coeevin.
17305EGSS ... | CITIBANK CREDIT CARD ISSUANCE TRUS ... [ . 10/05/2018 . [ CIlIgroup ... v [ XXX [ 649,469 |............. 650,000 |.........cooeiiiinn
17326CAZ7 ... | CITIGROUP COMLMTG TR 2017-B1 ... e . 04/23/2018 . | Merrill Lynch-Columbus .................ooooooi [ XXX 780,969 |............. 800,000 (................ 1,844
172967LD1 ....|CITIGROUP INC ... . 04/20/2018 . | Goldman Sachs -SOLD ............ccooeiiiiiiii [ XXX 352,066 ............. 360,000 |.............. 4,042
172967MDO ... | CITIGROUP INC CALLABLE NOTES FIXED .........coooiiiiiiiii [ . 08/29/2018 . [CIlIgroup ... ..veei e [ XXX 1,023,620 ........... 1,000,000 (................ 4,908
197361AJ7 ....| COLUMBIA CENT CLO28 LTD CLOVARIA ... ... e . 11/01/2018 . |Morgan Stanley ................ccooiiiiiiii [ XXX 250,000 (............. 250,000 (......oovieii
20030NCS8 ...| COMCAST CORP CALLABLE NOTES FIXED .........oooviiiiiiiii | e . 10/04/2018 . [VARIOUS ... L XXX 364,549 |............. 365,000 ..o 108
12591KAD?7 ... | COMM 2013-CCRE12 MORTGAGE TRUST 20 ..........ooivviiieiiiiieiiee | e . 05/09/2018 . | CREDIT SUISSE SECURITIES ............ooooiviii [ XXX 708,395 |............. 700,000 (......cooei 732
21036PBC1 ... | CONSTELLATION BRANDS INC ... e . 12/13/2018 . | Merrill Lynch-Columbus ... [ XXX 803,000 (............. 800,000 |................ 4,960
22160KAM7 ...| COSTCOWHSL CORP NEW ..o [ . 04/20/2018 . | CREDIT SUISSE SECURITIES ............ooooiviii [ XXX 100,428 |............. 105,000 ................ 1,365
12669WAEG ...| COUNTRYWIDE ASSET-BACKED CERTIFICA ..o e . 09/17/2018 . | Wells Fargo AdVisOrs ................cooevviiieiiiiiiii [ XXX 1,163,337 (........... 1,164,987 ... 1,678
22822VAKT ... | CROWN CASTLE INTERNATIONAL CORP CA ... e . 09/20/2018 . | Goldman Sachs -SOLD ............ccooeiiiiiiii [ XXX [ 37,902 (... 40,000 (......coooinnnn 165
22822VAG6 ... | CROWN CASTLE INTLCORP NEW ... [ . 04/20/2018 . | CIlIGroUP ..o [ XXX 142,899 |............. 150,000 | .........ooeennn, 707
T 12596GAZ2 ... | CSAIL 2018-C14 COMMERCIAL MORTGAGE ...........cooiiiiiiii [ . 11/20/2018 . | CREDIT SUISSE SECURITIES ............ccoooiii [ XXX 1,390,499 ........... 1,350,000 (................ 4,643
w 126408HNG ... | CSX CORP CALLABLE NOTES FIXED 4.75 .. ..o | e . 11/29/2018 . | U.S. BANCORP INVESTMENTS, INC. ... [ XXX 593514 |............. 600,000 |................ 1,425
> 126650CW8 ...| CVS HEALTH CORP ... . 03/06/2018 . | BARCLAYS CAPITAL, INC. ..o [ XXX 1,336,784 |........... 1,350,000 f........coeiiinn
126650CZ1 ... [CVSHEALTH CORP ... ..o . 04/20/2018 . [JPMorgan ...........ooooiiiiiiii e [ XXX [ 215227 |............. 210,000 |........coovens 1,326
126650CX6 ... | CVS HEALTH CORP CALLABLE NOTES FIX .. ..o e . 09/20/2018 . |Morgan Stanley ................cooeviiiiiiii [ XXX [ 64,406(.............. 65,000]................ 1,514
233851DL5 ....| DAIMLER FINANCE NORTH AMERICALLC ... e . 05/01/2018 . | Goldman Sachs -SOLD ............ccoooiviiiiii [ XXX 349,335|............. 350,000 |.....ccoviei
25272KAK9 ... [ DIAMOND 1 FIN CORP/DIAMOND 2 ... [ . 04/20/2018 . | Goldman Sachs - SOLD ..............cccooviiviiii [ XXX [ 80,204 (.............. 75,000 (... 1,618
25278XAE9 ... | DIAMONDBACK ENERGY INC CALLABLENO ..o e . 09/17/2018 . [VARIOUS ... XXX 627,650 |............. 625,000 (.............. 11,261
26078JAF7 ....|DOWDUPONT INC ... e . 12/01/2018 . | CREDIT SUISSE SECURITIES ............ccoooovi [ XXX 350,000 (............. 350,000 |.....ooviiei
26078JAD2 ....| DOWDUPONT INC CALLABLE NOTES FIXED ...........cooiiiiiiiiii [ - 121122018 . |VARIOUS ... [ XXX 964,298 |............. 950,000 (................ 1,260
26244RAB7 ... | DRYDEN 54 SENIOR LOAN FUND 2017-54 ............oooooiiiii | e . 05/01/2018 . [ CIlIgroup ... ..o [ XXX 390,488 |............. 390,000 ......ccoeviie 607
26441CAT2 ... [DUKE ENERGY CORP NEW ... ..ooiiiiiii e [ . 12122018 . | Wells Fargo AdVisOrs ...............ccooeiviiiiiiiiiii [ XXX 625,719 |............. 725000 (... 7,779
268648AN2 ... | EMC CORPORATION ...t . 02/12/2018 . [ Transfer ... [ XXX 150,349 (............. 150,000 | ........cooevnnns 998
29273RBK4 ... | ENERGY TRANSFER PARTNERS LP CALLAB ..........oooiviiiii [ . 09/20/2018 . | Merrill Lynch-Columbus .................oooooo [ XXX 193,426 |............. 200,000 (............... 3,710
29379VBAO ... [ENTERPRISE PRODS OPER LLC ... [ . 04/20/2018 . |PERSHINGLLC ..........cooiviiii [ XXX [ 46,611(.............. 45,000, 236
31428XBB1 ... [FEDEX CORP ... [ . 04/20/2018 . {U.S. BANCORP INVESTMENTS, INC. ............coooovi [ XXX [ 98,357 |..c.oivin. 105,000 | ........ccovvnnns 993
31620MAK2 ...| FIDELITY NATIONAL INFORMATION SERV ..o . 06/08/2018 . | U.S. BANCORP INVESTMENTS, INC. ...........ooooovivi [ XXX 182,625|............. 185,000 ................ 1,025
32008DAA4 ... | FIRST DATA CORP CALLABLENOTES FIX ... [ . 11/01/2018 . | MERRILL LYNCH, PIERCE, FENNER & SMITH ...............[....... XXX [ 39,700 (...t 40,000 (......coooennnn 611
33616CAC4 ...| FIRST REP BK SAN FRANCISCO CAL .......oovviiiiiiiiiiee . 12/13/2018 . | Merrill Lynch-Columbus .................ooooooo [ XXX 1,003,464 |........... 1,050,000 (.............. 16,727
337932AF4 ....| FIRSTENERGY CORP CALLABLE NOTES Fl ..o [ . 06/08/2018 . [Morgan Stanley ................cooovieiiiiiii [ XXX [ 91,673 (... 90,000 (.....ccovvvinnnnn 924
337738AQ1 ... [ FISERV INC CALLABLE NOTES FIXED 3. ..o [ . 09/20/2018 . | Wells Fargo AdVisOrs ..............occoeiiiiiiiiii [ XXX [ 104,952 ............. 105,000 [ .......oovveieiinn.
337738AR9 ... | FISERV INC CALLABLE NOTES FIXED 4. .........coooiiiiiii . 11/26/2018 . | Merrill Lynch-Columbus ... [ XXX 518511 |............. 525,000 (................ 3,859
36321HAC2 ... | GALAXY XXIX CLOLTD 2018-29ABFLO ........oiiiiii e [ . 05/07/2018 . [ CIlIgroup ... ..o [ XXX [ 390,000 (............. 390,000 |.....oovviei
361448AW3 .| GATX CORP ...t . 04/20/2018 . | Merrill Lynch-Columbus ................coooooo [ XXX 113,222 ............. 120,000 | .........oooeen 260
361448BA0 ... | GATX CORP CALLABLE BOND FIXED 3.5% ......ovvivniiiiiiiiiiiecei [ . 09/20/2018 . [PERSHINGLLC ...........ooooiiii [ XXX [ 59,713 . ... 65,000 .......ccoivnn 57
37045XBT2 ... | GENERAL MOTORS FINANCIALCOINC CA ... [ . 09/20/2018 . | MUFG SECURITIES AMERICAINC ..o [ XXX [ 7873 ... 75,000 (..o 607
37045XBQ8 ...| GENERALMTRS FINLCOINC ..o . 04/20/2018 . | CREDIT AGRICOLE SECURITIES ..............coooiiei | XXX 1442431 ............. 150,000 |.........ooeennn, 300
375558BA0 ... [ GILEAD SCIENCES INC ...t [ . 04/20/2018 . [ U.S. BANCORP INVESTMENTS, INC. ............cooooi [, XXX [ 30,449 (.............. 30,000 (.....ccoiiiinnn 31
375558BB8 ... | GILEAD SCIENCES INC ... . 03/20/2018 . | DEUTSCHE BANK SECURITIESINC. ...........coooooviii XXX 346,633 |............. 350,000 |.......coevvnn. 521
375558AZ6 ....| GILEAD SCIENCES, INC. ..ot [ . 02/12/2018 . [ Transfer ... XXX [ 501,813 |............. 500,000 |.........cooine 535
38141GWZ3 .. | GOLDMAN SACHS GROUP INC ... . 04/18/2018 . | Goldman Sachs - SOLD ..............c.ccoviiviiii [ XXX |, 365,000 ............. 365,000 (.......coieii
38141GXD1 ...| GOLDMAN SACHS GROUP INC/THE CALLAB ..o . 05/14/2018 . | Goldman Sachs - SOLD ..............ccooviiviiii [ XXX 275,000 (............. 275,000 (..o
36252TAS4 ... | GS MORTGAGE SECURITIES TRUST 2016- ..o [ . 05/04/2018 . | SG AMERICAS SECURITIESLLC ..........ooooiii [ XXX [ 779,031 ............. 800,000 |.............e. 455
40573LAWG ...| HALFMOON PARENT INC CALLABLE NOTES ...........cooiiviiii [ . 09/06/2018 . |Morgan Stanley ................ccooeiviiiiii [ XXX 897,975 |............. 900,000 [ .......ovviieii,
410345AJ1 ....| HANESBRANDS INC CALLABLE NOTES FIX ...........oooooiiiiiiiiii | . 11/01/2018 . [PERSHINGLLC ............ccooviii [ XXX o [ 72,580 .............. 75,000 ................ 1,638
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44330QAC5 ... | HIGHBRIDGE LOAN MANAGEMENT 12-2018 ..........cooooiiiiieie [ . 05/16/2018 . | Merrill Lynch-Columbus ..................oooooi [ XXX 500,000 ............. 500,000 | .......covieii
436440AK7 ... | HOLOGIC INC CALLABLENOTESFIXED 4 ..ot e . 11/01/2018 . | Wells Fargo AdvisOrs ..............ocooeeiiiiiii [ XXX [ 47125( ... 50,000 (.......coevinnnnn 122
437076BH4 ... [HOME DEPOTINC ... [ . 04/20/2018 . | JPMOrgan ............cocoiiiiiiiiiiiiie [ XXX [ 92,660 (.............. 90,000 ..., 244
437076BW1 ...|HOME DEPOTINC ... . 12/10/2018 . {U.S. BANCORP INVESTMENTS, INC. ..o [ XXX [ 887,959 |............. 875,000 ... 569
44644AADY ... | HUNTINGTON NATIONAL BANK/THE CALLA ... . 05/08/2018 . |Morgan Stanley .................coocoviiiiii [ XXX . 249,435(............. 250,000 (..o
44931AAJ8 ... | ICGUS CLO 2015-1 LTD 2015-TAATR ..o . 10/03/2018 . | CREDIT SUISSE SECURITIES ............ccooooiiii [ XXX 2,000,000 ........... 2,000,000 ...
44962LAF4 ....| IHS MARKIT LTD CALLABLENOTES FIXE ..........ooooiiiii e . 08/29/2018 . |BARCLAYS CAPITAL, INC. ..o [ XXX 1,610,620 |........... 1,500,000 (................ 7,323
459506AK7 ... | INTERNATIONAL FLAVORS & FRAGRANCES ............ccooiiiiii [ . 11/26/2018 . | BARCLAYS CAPITAL, INC. ... [ XXX 523,934 |............. 525,000 (................ 4,024
478366AX5 ... | JOHNSON CONTROLS, INC. ... . 02/12/2018 . [ Transfer ... L XXX [ 149,705 (............. 150,000 | ............... 2,851
46647PALO ... [JP MORGAN CHASE BANKINA ... ..o . 12112/2018 . |Morgan Stanley ...............ccoooiiviiii [ XXX 1,895,607 |........... 2,100,000 |................ 6,706
46647PARY ... | JP MORGAN CHASE BANKINA ... ..o . 04/16/2018 . [JPMorgan ... [ XXX [, 480,000(............. 480,000 (..........cocoivnn
487836BC1 ... | KELLOGG COMPANY ... .ot | . 02/12/2018 . [ Transfer ... [ XXX [ 150,212 ............. 150,000 | ............... 1,504
565122AG3 ... | KEURIG DR PEPPER INC CALLABLENOTE ..........ooooiviiiiii . 11/26/2018 . | RBC Capital Markets ...................coooovii [ XXX 533,335 |............. 550,000 |.......c...oen 233
49327M2U7 ... | KEYBANK NATIONAL ASSOCIATION ..ot e . 02/28/2018 . | Keybanc Capital Markets ....................ocoo o XXX 1,874,663 ........... 1,875,000 (........cooevinn.
49456BAPG6 ... [KINDER MORGAN INCDEL ........oooiiiii i [ - 121122018 . |VARIOUS ... [ XXX 605,933 |............. 620,000 (................ 6,911
526057BZ6 ....| LENNAR CORP CALLABLE NOTES FIXED 4 ... [ . 11/01/2018 . | MERRILL LYNCH, PIERCE, FENNER & SMITH ...............[....... XXX [ 48,014 (.............. 50,000 (.....c.oeviiinn 31
53944VAP4 .. | LLOYDS BANK PLC NOTES FIXED 3.3% 0 ......oovovviiiiiieeicieee e . 05/01/2018 . |Morgan Stanley ................ccooooviiiiii [ XXX 359,561 |............. 360,000 (.......ccoeii.
50247VABS ... | LYB INTERNATIONAL FINANCE BV CALLA ... ... . 11/26/2018 . | BARCLAYS CAPITAL, INC. ... [ XXX 528,523 |............. 550,000 .............. 10,668
55819DAG1 ...| MADISON PARK FUNDING XXXILTD 2018 ........coooiiiiiiiee [ . 11/08/2018 . | Merrill Lynch-Columbus ... [ XXX 800,000 (............. 800,000 |........cceeiiiinn
571903AJ2 ....| MARRIOTT INTERNATIONAL, INC. ... . 02112/2018 . | Transfer ........c.ooviiiiii e [ XXX 150,395 ............. 150,000 | ................ 2,013
T 57636QAJ3 ... [ MASTERCARD INCORPORATED .........coiiiiiiiiiiiiiie e [ . 04/20/2018 . [Robert W. Baird .................oooooiii XXX [ 104,893 (............. 105,000 | ........ccooevnnns 592
w 58013MFA7 ...| MCDONALDS CORPMED TERMNTBE ... . 04/20/2018 . | JPMOrgan ............coovieiiiiiiiiiii [ XXX 159,927 | ............. 150,000 | ................ 2,742
o 585055BU9 ... [MEDTRONIC INC ... oo [ . 04/20/2018 . | CREDIT SUISSE SECURITIES ............ccoooiii [ XXX [ 63,752 .............. 60,000 |..........cconn 301
552953CC3 ... | MGM RESORTS INTERNATIONAL CALLABLE ..o [ . 11/01/2018 . [PERSHINGLLC ... [ XXX [ 7701 | 70,000 (.....cccoiiiinnnn 583
594918BD5 ... IMICROSOFT CORP .......coiiiiiiiiiiiie e . 04/20/2018 . | JPMOrgan ............ooeviiiiiiiiieiei [ XXX o, 116,146 | ............. 120,000 | .........oooennn, 900
606822BA1 ... | MITSUBISHI UFJ FINANCIAL GROUP INC ..o | . 09/04/2018 . [Morgan Stanley ................cooovieiiiiiiii [ XXX 365,569 |............. 365,000 ... 1,716
615369AK1 ... [MOODY'S CORP CALLABLE NOTES FIXED ...........oooviiiiiiiiiiiie [ . 06/08/2018 . | U.S. BANCORP INVESTMENTS, INC. ... [ XXX 124586 |............. 130,000 ................ 1,393
61691NAES ... | MORGAN STAN CAP I TR2017-HR2 ... . 04/23/2018 . [Morgan Stanley ................coooiiiiiii XXX 639,285|............. 650,000 |................ 1,654
61744YAHT ... |MORGAN STANLEY ... .o . 03/19/2018 . |BARCLAYS CAPITAL, INC. ..o [ XXX 340,690 |............. 350,000 ... 3,262
61744YAR9 ... [MORGAN STANLEY ... i L . 04/19/2018 . |Morgan Stanley ................coooeiiiiiiiii [ XXX 220,000 ............. 220,000 (..o
61763MAEO ...| MORGAN STANLEY BANK OF AMERICAMER ... . 05/10/2018 . [Morgan Stanley ................coooiieiiiiii [ XXX 702,844 |............. 700,000 |........ooev 910
61764RBF4 ... | MORGAN STANLEY BANK OF AMERICAMER .............oooooiii [ . 06/05/2018 . | Merrill Lynch-Columbus .................oooooo [ XXX 147,000 ............. 150,000 | ........ooivin 81
61691JAS3 ....| MORGAN STANLEY CAPITALITRUST 201 ..o e . 05/09/2018 . | Merrill Lynch-Columbus ... [ XXX 689,801 |............. 700,000 ..o 642
61691QAES ... | MORGAN STANLEY CAPITAL ITRUST 201 ..o [ - 10M2/2018 . |VARIOUS ... [ XXX 422,273 (............. 410,000 (................ 1,104
61945CAGS8 ...| MOSAIC CO/THE CALLABLE NOTES FIXED .........ooivoviiiiiii . 08/28/2018 . | Merrill Lynch-Columbus ... [ XXX 800,894 |............. 825,000 (................ 9,745
62481WAAS .| MP CLO VIIILTD 2015-2A AR FLOATIN ... e . 05/01/2018 . [Morgan Stanley ...............ccoooviiiiiiiii [ XXX 390,000 (............. 390,000 |.....ooviiei
55336VAKG ... | MPLX LP CALLABLE NOTES FIXED 4.125 ... . 09/20/2018 . |Morgan Stanley ................coooviiviiiiii [ XXX 121,831 ... 125,000 (... 329
55336VANO ... | MPLX LP CALLABLE NOTES FIXED 4.7% ........ocooiiiiieie e . 08/29/2018 . [Morgan Stanley ..o [ XXX 171,525 ........... 1,250,000 (.............. 33,128
61767CAU2 ... [MS BOFAML TRUST 2017-C33 ...t [ . 04/23/2018 . | Merrill Lynch-Columbus .................ooooooi [ XXX 251,763 |............. 260,000 ... 578
63152PAAG ... | NASSAU 2018-Il LTD 2018-IAAFLOA ... . 10/26/2018 . [JPMorgan ... [ XXX 1,995,000 (........... 2,000,000 ...
63938CAF5 ... | NAVIENT CORP CALLABLE NOTES FIXED .........c.oooviiiiiiiiiiiee | e . 11/01/2018 . | MERRILL LYNCH, PIERCE, FENNER & SMITH ...............[....... XXX [ 81911 ... 80,000 (................ 2,022
641062AF1 ... [NESTLEHLDGS INC .. ..o [ . 12122018 . | Merrill Lynch-Columbus ..................ooooo [ XXX 448,659 (............. 450,000 (................ 3,625
666807BP6 ... | NORTHROP GRUMMAN CORP CALLABLE NOT ........ooooiiiiiiie | e . 09/14/2018 . | CREDIT SUISSE SECURITIES ............ccoooiii [ XXX 174313 (... 1,250,000 (.............. 21,409
667274AC8 ... [NORTHWELL HEALTHCAREINC ... [ . 04/18/2018 . | RBC Capital Markets ..................ccocooviii [ XXX 345359 |............. 350,000 (................ 6,999
67080LAA3 ... [NUVEENLLC ... ..o . 12/10/2018 . | DEUTSCHE BANK SECURITIES INC. ... XXX 508,970 |............. 500,000 |................ 2,778
67066GAE4 ... [NVIDIACORP ... . 04/20/2018 . [ U.S. BANCORP INVESTMENTS, INC. ..o [ XXX [ 143298 | ............. 150,000 | ........covvnnns 507
67110DAN7 ... OCP CLO 2016-11 LTD 2016-11A ATAR ... [ . 05/01/2018 . | CREDIT SUISSE SECURITIES ............ooooiviii [ XXX |, 391170 ... 390,000 ......ovevinn. 236
67092RAES ... | OCP CLO 2016-12LTD 2016-12A ATRF ... | .-10/01/2018 . | Merrill Lynch-Columbus ... [ XXX 2,000,000 ]........... 2,000,000 ...
68389XAWS ...[ORACLE CORP ... oot [ . 04/20/2018 . | U.S. BANCORP INVESTMENTS, INC. ...........ooooooiiii [ XXX [ 94331 90,000 ................ 1,193
67108FAQQ ... | OZLM FUNDING IVLTD 2013-4A A2RFL ... e . 05/01/2018 . | CREDIT SUISSE SECURITIES ............ccoooiii [ XXX [ 260,260 |............. 260,000 |............e 264
69916DAC3 ... | PARALLEL 2018-2 LTD 2018-2A A2 FLO ........ooiiiiii [ - 11102/2018 . | CIIGrOUD ..o [ XXX |, 700,000 (............. 700,000 (..o
70016RAES ... | PARK AVENUE INSTITUTIONAL ADVISERS ... . 10/05/2018 . | CItIGrOUD ... [ XXX 1,800,000(........... 1,800,000 f..........covevn.
703481AB7 ... | PATTERSON-UTIENERGY INC CALLABLE ... . 08/29/2018 . | DAIWA SECURITIES AMERICAINC ... [ XXX [ 938,850 |........... 1,000,000 (................ 3,292
709599BB9 ... | PENSKE TRUCK LEASING COLP /PTLF ..o . 05/07/2018 . | Merrill Lynch-Columbus ..................oooooi [ XXX 359,266 |............. 360,000 |.......cooiiii
718172CE7 ... [ PHILIPMORRIS INTLINC ... [ . 04/20/2018 . [Morgan Stanley ................co.cooooeiiiiiiii [ XXX o[ 141,606 (............. 150,000 |.................. 677
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69353REV6 ... | PNC BANK NAT'L ASSOCBND CORP ... [ . 02112/2018 . | Transfer ........coooviiiii e [ XXX o, 499,818 |............. 500,000 (................ 4,279
744533BK5 ... [ PUBLIC SERVICE OKLAHOMA ... ..o [ . 02/12/2018 . [ Transfer ... L XXX 153,229 ............. 150,000 | .............e. 1,624
747525AU7 ... |QUALCOMMINC .. ..o . 04/20/2018 . | JPMOrgan ............ccooeoiiiiiiiiieii [ XXX 139,521 ............. 150,000 | ................ 2,085
760759AM2 ... | REPUBLIC SERVICES INC CALLABLE NOT ........oooiiiiiii [ . 06/08/2018 . | MUFG SECURITIES AMERICAINC ..o [ XXX [ 1364741 ............. 130,000 (........ccovvnnns 463
761713AY2 ... | REYNOLDS AMERICAN INC CALLABLE NOT ........oooiiiiiiiii | . 06/08/2018 . | Merrill Lynch-Columbus ..................oooooi [ XXX 177,626 ............. 170,000 ................ 1,993
78355HKG3 ...[RYDER SYSMTNBE ... ..ot [ . 04/20/2018 . [PERSHINGLLC ..........ooooiii [ XXX [, 208,146 |............. 210,000 ... 1,150
785592AV8 ... [ SABINE PASS LIQUEFACTIONLLC ... ..o [ . 04/20/2018 . | Goldman Sachs -SOLD ............ccooovviiiiiii [ XXX [ 130,886 (............. 120,000 | ................ 2,233
824348AX4 ... | SHERWIN-WILLIAMS CO/THE CALLABLEN ... . 08/29/2018 . | U.S. BANCORP INVESTMENTS, INC. ... [ XXX 967,810 |........... 1,000,000 (.............. 11,250
828807CK1 ... [ SIMON PROPERTY GROUPLP ..ot [ . 02/12/2018 . [ Transfer ... [ XXX [ 150,564 | ............. 150,000 | ................ 2,067
82967NAU2 ...| SIRIUS XM RADIO INC CALLABLENOTES .........o.cooiiiiii . 11/01/2018 . | MERRILL LYNCH, PIERCE, FENNER& SMITH ...............[....... XXX 74603[.............. 75,000 (. ..o, 224
83610HAAS8 ... [ SOUND POINT CLO VII-RLTD 2014-3RA ... [ . 10/03/2018 . [ CIlIGroUpP ... v [ XXX 2,000,000 |........... 2,000,000 ...
855244A88 ... | STARBUCKS CORP CALLABLE NOTESFIXE ..ot [ . 08/29/2018 . [JPMorgan ...........oooooiiiiiiii [ XXX 1,249,025 ........... 1,250,000 (................ 3,281
857477ATO ....| STATESTRCORP ...t . 04/20/2018 . | U.S. BANCORP INVESTMENTS, INC. ...........oocooovii [ XXX 149,354 | ............. 150,000 | ........oeennn, 976
871829BF3 ....[ SYSCO CORP ..ot L . 12/12/2018 . | MERRILL LYNCH, PIERCE, FENNER & SMITH ...............[....... XXX 934,770 |........... 1,000,000 (.............. 13,451
882508BC7 ... | TEXASINSTRSINC ... . 04/20/2018 . | U.S. BANCORP INVESTMENTS, INC. ... [ XXX [ 99,223 |............. 105,000 ................ 1,446
883556BM3 ... | THERMO FISHER SCIENTIFIC INC ... [ . 04/20/2018 . | Wells Fargo AdVisOrs ..............occooeiiiiiiiii [ XXX 147,908 (............. 150,000 | ............... 1,962
883556BY7 ... | THERMO FISHER SCIENTIFIC INC CALLA ... e . 11/26/2018 . | U.S. BANCORP INVESTMENTS, INC. ... [ XXX 525809 ............. 575,000 (................ 6,745
88947EANO ... | TOLLBROS FINCORP .......cooiiiiiiiiiiiiceeeeee . 11/01/2018 . |PERSHINGLLC .........cooiiiiiii [ XXX [ 48,500(.............. 50,000 |..........ocoenn 122
891906AE9 ... | TOTAL SYSTEM SERVICES INC CALLABLE ... . 05/09/2018 . | Merrill Lynch-Columbus ... [ XXX 159,866 |............. 160,000 | ........c.ooevinnnn.
89171UAE9 ...| TOWD POINT MORTGAGE TRUST 2015-42 ..........oooiiiiiiiieee | - 11/08/2018 . | CIlIGrOUP ... [ XXX o, 309,446 |............. 317,000 (..o 396
T 89173FAA8 ... [ TOWD POINT MORTGAGE TRUST 2017-12 ..o [ . 09/24/2018 . | Wells Fargo AdVisOrs ..............ocooeeiviiiiii [ XXX [ 815,377 |............. 833,613 ... 1,692
w 89352HAWY .. | TRANSCANADA PIPELINES LTD CALLABLE ..o - 10/10/2018 . | JPMOrgan ..........o.veiiiiiiii e [ XXX 211846 |............. 215,000 (... 3,934
o 89417EAKS ... [ TRAVELERS COMPANIES INC ... ..o [ . 04/20/2018 . | MERRILL LYNCH, PIERCE, FENNER & SMITH ...............[....... XXX [ 77102, .o 75,000 (..o 529
89531MACG ...| TRESTLES CLO IILTD 2018-2A A2 FLO ... . 05/15/2018 . | VENDOR CODE THENOTINTABLE ............oooooviii [ XXX [ 300,000 (............. 300,000 |.....ooviii
902494BD4 ... | TYSON FOODS INC CALLABLE NOTES FIX ......oooiiiiiiee . 08/29/2018 . | CREDIT SUISSE SECURITIES ............ooooiviiii [ XXX 1,016,284 |........... 1,075,000 (.............. 12,092
91159HHR4 ...| U SBANCORP MTNS BKENT ... ..o [ . 04/20/2018 . [ CIlIgroup ... ..ooveiiee e [ XXX 213,552 ............. 225,000 ... 3,485
90932NAA1 ... | UNITED AIRLINES 2018-1 CLASSBPAS ... . 05/09/2018 . | CREDIT SUISSE SECURITIES ............ooooiviii [ XXX 210,000 ............. 210,000 (..o
911365BB9 ... | UNITED RENTALS NORTHAMERINC ... [ . 11/01/2018 . | Wells Fargo AdvisOrs ..............ocoooeioiiiiii [ XXX [ 65,345 .............. 65,000 (................ 1,765
91324PCX8 ... [ UNITEDHEALTH GROUP INC ..o [ . 04/20/2018 . | Goldman Sachs -SOLD ............ccoooiviiiiii [ XXX [ T4597 | ... 75,000 (..o 866
91324PDK5 ... | UNITEDHEALTH GROUP INC ... . 12112/2018 . | BARCLAYS CAPITAL, INC. ... [ XXX 1,258,825(........... 1,250,000 (.............. 23,394
903442AA9 ... [ US 2018-USDC 2018-USDC A4.106% 10 .........oooiiriiiiiiiiiiieiiee [ . 05/31/2018 . [ CIlIgroup .. v [ XXX 205,993 |............. 200,000 |........coevinn 411
92330EARS ...| VENTURE XIX CLOLTD 2014-19ABRRF ... CAM116/2018 . | CIlIGrOUP ..o [ XXX 400,000 (............. 400,000 [......coooiin,
92340LAC3 ... | VEREIT OPERATING PARTNERSHIPLP CA ... ..o [ . 08/29/2018 . [JPMorgan ...........ooooiiiiiiii e [ XXX 951,860 |........... 1,000,000 (................ 1,756
92343VCXO0 ... | VERIZON COMMUNICATIONS INC ... . 08/29/2018 . |VARIOUS ... [ XXX |, 992,408 |........... 1,050,000 (.............. 19,501
92343VEPS ... | VERIZON COMMUNICATIONS INC CALLABL ..o . 05/08/2018 . | Goldman Sachs - SOLD ..............ccooviiviiiii [ XXX 180,000 ............. 180,000 | ......coviin,
92343VER1 ... | VERIZON COMMUNICATIONS INC CALLABL ..o e . 08/29/2018 . | Wells Fargo AdVisOrs ..............cccoeeiiiiiiiiii [ XXX 757,275 ............. 750,000 ... 6,313
92826CAF9 ... | VISAINC ... . 04/20/2018 . | U.S. BANCORP INVESTMENTS, INC. ... [ XXX 109,790 | ............. 105,000 ................ 1,630
92913UASS ... [ VOYA CLO 2015-3 LTD 2015-3A A3RFL ... [ . 11/02/2018 . | VENDOR CODE THENOTINTABLE ..............ooooviii [ XXX 1,000,000 (........... 1,000,000 | ........coooeviinnn
931427AC2 ... | WALGREENS BOOTS ALLIANCE INC ... . 04/20/2018 . | JPMOrgan ............cooooiiiiiiiiiieiii [ XXX [ 73,486(.............. 75,000 (... 1,560
931142DWO ... WALMART INC ... oo L . 04/20/2018 . {U.S. BANCORP INVESTMENTS, INC. ............ooooi [ XXX [ 99,397 ... 105,000 [ .......ocovnn 1,945
93362YABS ... | WAMU MORTGAGE PASS-THROUGH CERTIFI ... [ . 11/08/2018 . [Morgan Stanley ................coooiiiiiiii [ XXX 1,308,144 |........... 1,343,409 (................ 1,356
94949LAL4 ... | WELLFLEET CLO 2016-2 LTD 2016-2AA ..o | - 10/26/2018 . | CIlIGrOUP ... [ XXX o 2,000,000]........... 2,000,000 |.......coiiiiei
94974BGKO ... [WELLS FARGO COMTNBE .. .. ..ot [ . 04/20/2018 . | Goldman Sachs -SOLD ............ccooeiviiiiii [ XXX [ 1404711 ............. 150,000 | ............... 2,811
96949LAE5 ... | WILLIAMS COS INC/THE CALLABLE NOTE ........ccoooiiiiiii e . 08/29/2018 . | Wells Fargo AdVisOrs ...............ccooeiviiiiiiiiiiii [ XXX 980,160 |........... 1,000,000 (.............. 23,71
96949LADY7 ... [WILLIAMS PARTNERS LP NEW ... ..o [ . 09/20/2018 . [VARIOUS ... L XXX 147,118 ............. 155,000 [ ............oe. 1,880
96950FALS ....| WILLIAMS PARTNERS LP CALLABLE NOTE ..o [ . 06/08/2018 . [PERSHINGLLC ..........oooiiiii [ XXX [ 91,687 |.............. 90,000 (.....ccovvinnnnn 304
98887YAE7 ... | ZAIS CLO 11 LTD 2018-11AB FLOATIN ..o e . 11/16/2018 . | Merrill Lynch-Columbus ... [ XXX 400,000 (............. 400,000 (........ooiienn,
00BD6JBT76 ... | ABUDHABI CRUDE OIL PIPELINELLC C ... ... D...[. 12/04/2018 . | VENDOR CODE EURONOTINTABLE .............ccooooeii] o, XXX [ 889,475|............. 940,000 .............. 18,857
03522AAF7 ... | ANHEUSER BUSCH INBEV FININC ..o ... D...|. 04/20/2018 . | PIERPONT SECURITIESLLC ............ooooivviiii |, XXX [ 94,309 .............. 90,000 ................ 1,017
035242AL0 ....| ANHEUSER BUSCH INBEV FININC ..o ... D...[. 03/19/2018 . | J.P. MORGAN SECURITIESLLC ..........coooooiiii | XXX [ 498,320 (............. 500,000 |................ 2,292
035240AL4 ....| ANHEUSER-BUSCH INBEVWLDW INC ..o ... D...|. 04/20/2018 . [RBS SECURITIESINC ...........ocoooviiioiiiiii |, XXX 210,420 ............. 210,000 |.......ooov. 467
05526DBBO ... | B.A.T. CAPITAL CORPORATION ... ...oiiiiiiiii e ... D...|. 04/20/2018 . | Goldman Sachs - SOLD ................oocovviiiiiiii |, XXX 1414410 ... 150,000 | ................ 1,023
05964HAJ4 ....| BANCO SANTANDER SANOTES FIXED 4.3 ..., ... D...[. 08/29/2018 . | Merrill Lynch-Columbus .................ccoooooii [ XXX 1,351,826 |........... 1,400,000 (.............. 23,671
06738EBBO ... | BARCLAYS PLC CALLABLE MEDIUMTERM ... . 05/09/2018 . | BARCLAYS CAPITAL, INC. ..o [ XXX 200,000 (............. 200,000 (......ooviiei
07274NAL7 ... | BAYER US FINANCE Il LLC CALLABLEN ............ocooiiiiiii ... D...|. 08/29/2018 . | Wells Fargo Advisors ..................ccccoocoeeeiiiieie] . XXX o[ 989,990 |........... 1,000,000 (................ 8,021
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05583JAC6 ....| BPCE SAMEDIUM TERMNOTE FIXED 3.5 ... ..o ... D...[. 08/29/2018 . | BARCLAYS CAPITAL,INC. ..........oooiiiii XXX 1,157,950 (........... 1,250,000 (.............. 15,434
225433AF8 ....| CREDIT SUISSE GROUP FUNDING GUERNS ... ... D...|. 11/26/2018 . | CREDIT SUISSESECURITIES .............ocooooiii e XXX [ 706,056 |............. 725,000 ... 1,276
25156PBB8 ... | DEUTSCHE TELEKOM INTERNATIONAL FIN ... ... D...[. 08/29/2018 . |Morgan Stanley ..................ocooiiiiiiiiiii XXX [ 1,518,465(........... 1,500,000 (.............. 12,578
29278GAK4 ... | ENEL FINANCE INTERNATIONAL NV CALL ... oD 09/11/2018 L [JPMOrgan o XXX [ 991,910|........... 1,000,000 | ..........coooeiiinns
378272ANS ... | GLENCORE FUNDING LLC CALLABLE NOTE .........cooiiiii ... D...[. 08/29/2018 . | Stifel Nicolaus ................coocoviiiiiiiii ] XXX [ 1,177,838 (........... 1,250,000 (.............. 21,389
62947QAZ1 ... INXPBV/NXPFDGLLC . ..o ... D...|. 12/03/2018 . | CREDIT SUISSESECURITIES .............oooooiii e XXX [ 129,962(............. 130,000 [ .....cooooiii
62947QAWS .. [NXP BV /NXP FUNDING LLC CALLABLE ... ... D...[. 10/04/2018 . | Merrill Lynch-Columbus ..................ocoooiiiiii e XXX [ 542,688|............. 550,000|................ 1,991
874060AUO0 ... | TAKEDA PHARMACEUTICAL COLTD CALLA ... .o oD 121272018 L | VARIOUS oo XXX o [, 903,188 |............. 900,000 |........coovvin 938
00185AAD6 ...| AON PLC CALLABLE NOTES FIXED 4% 27 ..o ... C...|. 06/08/2018 . |Wells Fargo AdViSOrs ..............cooeiiiiiiiii e XXX [ 91,054 |.............. 90,000 |........oonnn 150
88167AAL5 ... | TEVAPHARMACEUTICAL FINNETH ... [ . 11/01/2018 . | Merrill Lynch-Columbus .................ooooi [ XXX [, 202,330 ............. 200,000 ..o 667
00507UASO ... | ACTAVIS FUNDING SCS ... oo ... C...|. 04/20/2018 . | Goldman Sachs-SOLD ................cooiiiiiii | XXX [ 145,058 (............. 150,000 | ...............oe. 618
00774MAES ...| AERCAP IRELAND CAPITALLIMITED ........oiiiiii e ... C...|. 04/20/2018 . | RBC Capital Markets ...................cooii XXX [ 170,206 | ............. 180,000 |................ 1,763
05565QDA3 ... [BP CAP MKTS PLC ..ottt ... C...|. 04/20/2018 . |Robert W.Baird ................cooovvveiiiiiiiiiiinn XXX 149,033 |............. 150,000 | ... 541
40436KACY ... [HPS LN MGMT LTD 2015-6R ... ..o . 04/25/2018 . | CIligroup .......ooviii XXX [ 249375|............. 250,000|........coene 1,670
404280BB4 ... [HSBC HLDGS PLC ... ..ot .. C . 04/20/2018 . | CIlIGIOUP .......ovveeei e XXX 222,824 |............. 225000|............... 3,632
539439AQ2 ... | LLOYDS BANKING GROUP PLC ... oo C | 04/20/2018 . [JPMOrgan ... XXX [ 374,072 ... 400,000 (................ 6,632
822582BD3 ... | SHELL INTERNATIONAL FIN BV ... ..o ... C...|. 04/20/2018 . | Goldman Sachs-SOLD ..............coocoovviiiiiiiiiii |, XXX [, M8M7 ... 120,000 ................ 1,766
82481LAD1 ... | SHIRE ACQUISITIONS INVTS IRELA ... . C.. | 04/20/2018 . | JPMOrgan ............oovveiiiiiieiieiiii XXX o [, 138,371 ............. 150,000 (........cooivnin 413
86562MAY6 ...| SUMITOMO MITSUI FINLGROUP INC ... ... C...|. 04/20/2018 . | MUFG SECURITIES AMERICAINC ............................ ... XXX 145208 |............. 150,000 |................ 1,432
m 3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ........... ... 110,270,354 |........ 112,008,002 (............. 675,917
o> 8399997 SUDIOtAl - BONGS = PaIt 3 .. oo it e e e | 160,157,431 ........ 160,134,428 |........... 1,113,347
R 8399998 Summary item from Part 5 fOr BONGAS .. ... ... 33,778,208 |......... 32,169,529 ............. 230,542
8399999 SUBIOIAL - BONGS . ........e e 193,935,639 |........ 192,303,958 |........... 1,343,889
9999999 TOUAIS . ... .. | 193,935,639 ....... XXX [ 1,343,889
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Bonds - U.S. Governments
31315PEM7 | FARMERMAC ... .. |02/12/2018) Transfer ................. XXX 160,841 ...... 150,000 |...... 164,999 ...... 160,988 08/04/2025
3130AAZW1| FEDERAL HOME LOAN BANK ... |04/01/2018| VARIOUS .. XXX 200,000 ...... 200,000 ...... 200,000 ...... 200,000 03/29/2022
313380275 | FEDERAL HOME LOAN BANK ... 02/12/2018] Transfer .... XXX 73529 ....... 735291 ....... 73529 ....... 73,529 10/24/2019
912828PT1 | U.S. TREASURYNOTES ...................... . [02/01/2018] VARIOUS ............... XXX 450,000 ...... 450,000 ...... 464,977 ...... 450,199 01/31/2018
0599999 Subtotal - Bonds - U.S. GOVEMMMENS ...............uuii i [ 884,370 (...... 873529|...... 903,505 ...... 884,716 . XXX
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
419791YR3 | HAWAII STSERDX (BAB) .......ovovvveen o 02/12/2018| Transfer ................. XXX .o 150,786 | ...... 150,000 ...... 151,535 ...... 150,799 oo | (I3 [ (3 [ 150,786 02/01/2024
5741925C0 | MARYLAND ST(BAB) ........ovvviiiniinnnn . 102/12/2018 Transfer ................. XXX .o | 500,364 |...... 500,000 ...... 500,920 ...... 500,373 .o [ O e O e 500,364 03/01/2022
6055806L8 .| MISSISSIPPI ST (TAXABLE) .................. ... 02/12/2018| Transfer ................. XXX .o 150,000 ...... 150,000 (...... 150,000 ...... 150,000 [ ..o | [ e [ 150,000 11/01/2023
605581AHO | MISSISSIPPI ST TXBL REF SERA .. ... |02/12/2018] Transfer .... XXX .o 150,000 ...... 150,000 (...... 150,000 ...... 150,000 [ ..o | [ e [ 150,000 11/01/2022
924258VT0 | VERMONTST(BAB) ..o ... |02/12/2018| Transfer .... XXX ..o ... 150,887 | ...... 150,000 ...... 153,060 ...... 150,926 ... | B B9 ] 150,887 08/15/2023
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed) ................................ . 1,102,037 ..... 1,100,000 ..... 1,105515|..... 1,102,098 | ... @) @) 1,102,037 . XXX
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
005518VF9 | ADAMS & WELD CNTYS COSD#27J ......... .. |09/18/2018| VARIOUS ............... CXXX 533,482(...... 500,000 ...... 545900 ...... 540811 ... [ (I3TB) [ e (I3TE) [ [ 539,435 12/01/2030
010033N87 | AKRON OH REF VARPURP SERC ........... . |09/14/2018{ VENDOR CODE KEYB
NOTINTABLE .......... CXXX 538,655 |...... 500,000 ...... 547435(...... 534191 ... [ (BB | e (BB [ [ 531,022 12/01/2025
010033P28 | AKRON OH REF VAR PURPOSE SERC ....... 11/28/2018{ RAYMOND JAMES &
ASSOCIATES,IN ... XXX 536,290 ...... 505,000 ...... 539,330 (...... 529786 (... o (954) [ (R9B4) [ 526,832 12/01/2027
011338RX0 | ALAMO HEIGHTS TX ISD REF SCHBLDG ..... .. |08/27/2018| VARIOUS .......... XXX 941616 |...... 945,000 |...... 934510(...... 938,243 | ... e BT BT [ 938,810 ... 02/01/2024
014393XJ6 | ALDINE TXISDREF ..........coooviiniints ... |02/12/2018] Transfer .... XXX 2184771 ...... 200,000 ...... 219,190 (...... 218,683 ... [ (208) [ e (208) [ [ 218,477 02/15/2033
016788C33 | ALLEGAN CNTYMITXBL ............... ... 02/12/2018] Transfer .... XXX 240,000 ...... 240,000 ...... 240,000 ...... 240,000 (... e e [ e 240,000 05/01/2025
018106MB7 | ALLEN TX INDPT SD REF - SCH BLDG .. ... |02/12/2018] Transfer .... XXX 379,368 |...... 375,000 ...... 3947611...... 379854 ... (48B) | [ (480 [ [ 379,368 02/15/2025
033161ZE3 | ANCHORAGE AKBDS SERA-2(BAB) ......... .. |04/02/2018| VARIOUS ............... XXX 500,000...... 500,000 ...... 500,000...... 500,000 [ ... e [ [ e [ 500,000 04/01/2018
035357XK3 | ANKENY IACMNTY SDREF SERA ........... .. |08/27/2018 VARIOUS ............... XXX 684,833 |...... 680,000 ...... 695,0011...... 692,140 .......ocoi e (B1) | [ BI9) e 691,621 06/01/2028
03588E4L4 | ANNE ARUNDEL CNTY MD (BAB) ....... . 02/12/2018] Transfer ......... XXX 152474 | ...... 150,000 | ...... 159,606 | ...... 152,600 (..o | (126) [ (126) [ 152,474 04/01/2024
037015LQ5 | ANTHONY WAYNE OH LSD REF SERA . ... |11/28/2018| PERSHING LLC . XXX 519,950 (...... 500,000 ...... 529230 (...... 526,785 ... oo RTAN | @TAN [ 524,044 12/01/2031
0386813Y6 | ARAPAHOE CNTY CO SD#5 (BAB) ............ .. |02/12/2018) Transfer ................. XXX 149,950 | ...... 150,000 (...... 149910 ...... 149,950 ..o | T T 149,950 12/15/2024
041042WW8| ARKANSAS ST TXBL AMENDMENT 82 SER ... | ... |02/12/2018| Transfer ................. XXX 150,000 ...... 150,000 ...... 150,000 ...... 150,000 [ ..o | [ e [ 150,000 07/01/2024
043519UE5 | ASCENSION PARISH LA PARISHWIDE SD ... | ... |02/12/2018| Transfer ................. XXX 141,340 ...... 140,000 ...... 142,110 ...... 141,363 oo | @) @) [ 141,340 03/01/2027
054213XF5 | AVON OH REF ... . 102/12/2018 Transfer ................. XXX 2494101...... 235,000 ...... 252,712 ...... 249599 | ... (189 | e (189 [ 249,410 12/01/2029
054213XG3 [ AVONOHREF ......... ... |11/14/2018| PERSHING LLC . XXX 501,545(...... 500,000 ...... 533,235(...... 5271418 ... [ RT3 @) 524,685 12/01/2030
073186FH6 | BAYTOWN TXREF .............. ... |09/18/2018| VARIOUS ....... XXX 506,202 ...... 505,000 ...... 505,000 ...... 505,000 (... e [ [ L [ 505,000 02/01/2026
102853FN3 | BOWLING GREENOHCSDREF .............. ... |09/11/2018| VARIOUS .. Lo XXX 1418772 ..... 1,345,000 | ..... 1444328 | ..... 1420549 (... | (5028) [ e (B028) [ 1,415,520 12/01/2027
138128KR3 | CANTON CHARTER TWP MI REF-CAPITAL ....|... (02/12/2018| Transfer .... XXX 316,997 | ...... 295,000 ...... 321311 ... 37296 ..o [ (99) | 99 316,997 04/01/2027
141028EE6 | CARBON CNTY WY SD #1 RAWLINS BLDG ... | ... [11/20/2018| VARIOUS ............... XXX 7901711 ...... 750,000 ...... 823,508 |...... 794281 ... B39 [ B39 [ 787,890 06/15/2028
150908HT1 | CENTENNIAL MN ISD#12 TXBLREF B ........ .. |02/12/2018| Transfer ................. XXX 150,000 ...... 150,000 ...... 150,000 ...... 150,000 [ ..o | [ e [ 150,000 02/01/2024
151861DR9 | CENTERBURG OH LSD SCH FACS CONST ... | ... (08/27/2018 VARIOUS ............... XXX 697,187 |...... 650,000 ...... 7143831 ...... 705,056 | .....oveon o (43268) | (4326) [ [ 700,730 12/01/2025
161069YV5 | CHARLOTTESVILLE VA PUB IMPR (BAB) ..... ... |02/12/2018| Transfer ................. XXX 200,000 ...... 200,000 ...... 200,000 ...... 200,000 (... e e [ e 200,000 02/15/2025
170142DWO | CHISHOLM MN INDPT SCH DIST #695 ........ ... |02/12/2018| Transfer ................. XXX 151473 ...... 150,000 (...... 159,342 ...... 151,629 oo | (18B) [ (1BB) [ 151,473 03/01/2025
172217VA6 | CINCINNATI OH REF & IMPT VARPURP ...... .. |02/12/2018 Transfer ................. XXX 517,223 |...... 500,000 ...... 522,220(...... 517458 ... [ (235) [ [ (@3B e [ 517,223 - 12/01/2030
179090MU6 | CLACKAMAS CNTY OR SD #7J LK OSWEGO ..| ... (09/18/2018| VARIOUS .. XXX 531,933 |...... 500,000 ...... 546,480 |...... 544930 ... [ 23T [ R23T) e 542,692 (10,759) (10,759) 06/01/2033
181216DW9 | CLARK & SKAMANIA CNTYS WASD #112 ... 11/26/2018{ VARIOUS ............... XXX 802,279 (...... 750,000 ...... 809,550 |...... 796429 ... [ BT BT 792,512 9767 [......... 9,767 12/01/2027
181072PH6 | CLARK CNTY OH REF VAR PURP IMPT ... .. [11/26/2018 VARIOUS ............... XXX 910,851 (...... 865,000 ...... 931,155 ...... 928539 (... o (2484) | A8 [ 926,056 (15,205) 12/01/2032
186343N70 | CLEVELAND OHREF SERA ............ ... |05/02/2018| VARIOUS .. XXX 395357 |...... 400,000 |...... 406,648 | ...... 405,622 | ... [ (M) (A3) | 405,478 (10,122) (10,122) | ... 12/01/2030
1994914R9 | COLUMBUS OH TAXABLE SERC ..... ... 02/12/2018] Transfer .... XXX 150,000 ...... 150,000 | ...... 150,000 ...... 150,000 [ .o | [ e [ 150,000 07/01/2023
1994914N8 | COLUMBUS OH VAR PURP GO ... . 102/12/2018] Transfer .... XXX 190,000 ...... 190,000 ...... 190,000 ...... 190,000 [ ..o | [ e [ 190,000 07/01/2020
199820U74 | COMAL TXISDREF SERA ......... ... |11/28/2018| VARIOUS .. XXX 5222711...... 500,000 ...... 530,225(...... 522,601 (... [ (2289) | (2289 [ [ 520,312 ... 02/01/2030
2201125Y8 | CORPUS CHRISTITXGEN IMPT .............. .. |02/12/2018| Transfer .... XXX 521,405(...... 500,000 ...... 527,950 |...... 520713 .o e (B08) e e (B08) [ [ 521,405 ... 03/01/2029
221039DD9 | CORY RAWSON OH LSD REF SCH FACS ..... . |09/20/2018{ VARIOUS ............... . XXX ... 1,019,782 ...... 965,000 |..... 1,048,154 | ..... 1,017,666 | ............. |oeee e (B015) [ oo e (B015) [ 1,012,651 12/01/2028
224288KS8 | CRANBERRY TWPPA ... 11/20/2018{ VENDOR CODE HILL
NOTINTABLE .......... XXX 531,760 |...... 500,000 ...... 538,250 (...... 530223 ... [ B0 | B0 [ 527,123 10/01/2029
224887HU6 | CRAWFORD CNTY OH TXBL REF ADMIN ..... .. |02/12/2018 Transfer ................. XXX 190,006 | ...... 190,000 ...... 190,008 ...... 190,008 [ ..vovevenen | [ e [ 190,006 12/01/2025
230822QE1 | CUMBERLAND VLY PASD ..........oeevennn. . 109/14/2018| Wells Fargo Advisors ... |... XXX ... |..... 530,100 ...... 500,000 ...... 537,4401...... 530514 ... o (1,863) | [ (1863 [ [ 528,651 11/15/2027
235452JF7 .| DALLASTOWN PAASDREFNTS ............. 11/28/2018| Bankruptcy .............. XXX 524,355 ...... 500,000]...... 529.275|...... 526548 |.............|......(2986) ... | (2986) [ | 523,563 04/15/2029
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238603AS3 | DAVIDSON CNTY NC LTD OBLIGQSCB ........ .. |02/12/2018 Transfer ................. XXX 150,000 ...... 150,000 ...... 150,000 ...... 150,000 [ .o | [ e [ 150,000 [ ..o | [ 1,627 | 06/01/2026
245869JW3 | DELAWRE CNTY OH REF & IMPT VARPUR ... | ... |11/26/2018| VENDOR CODE NATI
NOT IN TABLE XXX 506,520 | ...... 500,000 ...... 540,350 |...... 534054 ... | (BB49) L (3549 [ 530,505 12/01/2030
249174UQ4 | DENVER CO CITY & CNTY SD#1 REF ........ ... |02/12/2018| Transfer ......... XXX 2125%|...... 200,000 ...... 215144 ...... 212761 .o e (18B) [ e (18D [ [ 212,5% | ... 12/01/2031
25476FJE9 | DISTRICT OF COLUMBIA REF SERF ......... . |08/01/2018| CALLED ................ CXXX 500,000 ...... 500,000 ...... 527,625(...... 501,427 [ ..o [ 196 e 198 502,622 06/01/2020
257849MP1 | DONNA TX INDPT SCH DIST SCHBLDG ...... 11/19/2018{ VENDOR CODE WEDB
NOTINTABLE .......... XXX 507,055|...... 500,000 ...... 510,075]...... 503,837 | ....ooooeons oo (1,566) [ e (1568) [ [ 502,272 02/15/2023
264438ZF2 | DULUTH MN TXBL REF TAXINCR SERF ......|... 02/12/2018| Transfer XXX 230,373 |...... 230,000 ...... 231,302 ...... 23039% ..o [ @O e @) e 230,373 02/01/2020
265138JP3 | DUNCANVILLE TXISD SCHBLDG ............ ... |12/04/2018{ VARIOUS ............... XXX 795390 ...... 750,000 ...... 795563 |...... 784814 ... (B2 | [ (BB e 781,690 02/15/2029
385334FL6 | EAST GRAND CNTY COSD#2REF ........... .. |09/14/2018| Citigroup ................ XXX 540,380 ...... 500,000 ...... 5493451 ...... 534665 ............. ... (B3215) [ [ B215) [ [ 531,450 12/01/2026
279245JA3 | ECTORCNTY TXCTFS OBLIG ..... ... |02/12/2018] Transfer .... XXX 223,002...... 205,000 ...... 2242131 ...... 223202 (... oo (200) | e (200) [ [ 223,002 02/15/2031
289171GK0 | ELLSWORTH WI CMNTY SD REF . 102/12/2018] Transfer .... XXX 265,506 | ...... 250,000 ...... 269,083 ...... 265,773 (..o [ (26T | e (26T 265,506 04/01/2030
289365GW2 | ELMBROOK WI SD REF TAXABLEQSCB ......| ... 02/12/2018| Transfer XXX 151,950 | ...... 150,000 | ...... 153,569 | ...... 151,981 [ oo | B B 151,950 04/01/2024
34526PAU2 | FORD CNTY KS USD #443 SERA ............. .. [11/29/2018) PERSHING LLC . XXX 525250 (...... 500,000 ...... 547560 |...... 539648 ... oo BAT) [ BATI) e 536,175 03/01/2030
392641U53 | GREEN BAY WI CORP PURP BONDS SERA .. | ... |02/12/2018| Transfer ......... XXX 230,801 1...... 220,000]...... 232,9911...... 230,960 | .....ooeon e (189) [ [ (189 e 230,801 04/01/2029
392641XJ0 | GREEN BAY WI TXBL REF SERD ....... ... |02/12/2018] Transfer .... XXX 150,000 ...... 150,000 ...... 150,000 ...... 150,000 [ ..o | [ e [ 150,000 04/01/2023
406360NU7 | HALLSVILLE TX ISD TXBL REF ..... ... 02/12/2018] Transfer .... XXX 175,000 ...... 175,000 ...... 175,000 ...... 175,000 oo | [ e [ 175,000 02/15/2024
431621NM9 | HILLIARDOHSDQSCB .......... . 102/12/2018] Transfer .... XXX 150,000 ...... 150,000 (...... 150,000 ...... 150,000 [ ..o | [ e [ 150,000 12/01/2025
433110QC0 | HINDS CNTY MS REF SERA .. 11/14/2018{ VARIOUS .. XXX 558,167 |...... 535,000 ]...... 580,978 |...... 579076 | ......coooova oo R730) [ [ QT30 [ 576,346 08/01/2030
435164SB5 | HOLLANDMITXBL ..o, ... |... [12/01/2018| VARIOUS .. XXX 509,885 ...... 510,000 ...... 510,000 ...... 510,000 ... e [ [ e [ 510,000 12/01/2018
442331G99 | HOUSTON TX REF PUB IMPT SERA .......... ... |01/12/2018| CALLED . XXX 105,000 ...... 105,000 ...... 106,922 ...... 105,000 [ .o | e [ e [ 105,000 03/01/2021
44442ABC4 | HUGHES CNTY SD REF LTD TAX GO CTFS ... | ... |08/27/2018| VARIOUS .. e XXX 644528 | ...... 645,000 ]...... 645,000 ...... 645,000 (... e e [ e 645,000 12/01/2024
447025GB7 | HUNTSVILLE AL REF-CAP IMPTWTS SER ... | ... |09/04/2018| CALLED @ 100.0000000 .|... XXX ... |..... 500,000 ...... 500,000 ...... 534275(...... 502,855 (... oo (2,855) [ (2858 [ [ 500,000 09/01/2024
454326GU7 | INDIANLAKE OHLSDREF .................... .. |11/20/2018| VARIOUS XXX 842,716 |...... 790,000 ...... 849,898 |...... 845246 | ............. |......(35855) ... o (B5BD) [ [ 841,691 12/01/2028
4656508J9 | ITHACA CITY NY PUB IMPTSERA ............ .. |08/27/2018| VARIOUS .. XXX 550,487 |...... 535,000 ...... 574365(...... 551,055 .....ooooeon oo (2603) [ [ (2803) [ [ 548,452 02/15/2021
483195ZA4 | KALAMAZOO CNTY MI REF JUVENILE HOM .. | ... |11/29/2018| VARIOUS .. XXX 815402(...... 775,000 ...... 827, 1111...... 824055 (... | B4 B 820,911 04/01/2032
483271AL6 | KALAMAZOO MIREGL EDL SVCAGY SB ... .. |05/01/2018| VARIOUS .. e XXX 500,29 | ...... 500,000 ...... 537475]...... 501491 ... [ (198) [ (198 500,296 05/01/2019
4832065S3 | KALAMAZOO MI TXBLREF SERB ............ . 102/12/2018 Transfer ................. XXX 150,000 ...... 150,000 ...... 150,000 ...... 150,000 [ ..o | [ e [ 150,000 10/01/2026
494791QZ2 | KING CNTY WA PUB HOSP DIST #2 12/04/2018{ VENDOR CODE NATI
NOTINTABLE .......... XXX 528520 (...... 500,000 ...... 530,205 ...... 521834 ... (2844) | (2644) [ 519,190 12/01/2028
498531FL1 | KLEIN TX ISD REF-SCHOOLHOUSE SERA ... | ... |02/12/2018| Transfer ......... XXX 522,560 (...... 500,000 ...... 529270(...... 522864 (... oo BOA) | B0 522,560 | ... 08/01/2029
501552FX6 | KYLE TXREF .........ccooviiiiiiiiiiiin . 102/12/2018] Transfer .... XXX 416,987 | ...... 405,000 ...... 426,392 ...... AT7276 | o e (288) | e (288) | 416,987 08/15/2022
510281FG8 | LAKE OH LSD STARK CNTY SCHFACS ....... .. [11/20/2018| VARIOUS .. XXX 658,370 |...... 630,000 ...... 667,183 |...... 655824 (... oo RIT8) | [ RITE) e [ 652,846 12/01/2027
512445G84 | LAKEVILLEMNSERA ........................ .. |09/14/2018| VARIOUS .. e XXX 900,575 ...... 840,000 ...... 912,9711...... 896,148 .............|......(3850) [ ......cooooi e (38B0) [ [ 892,298 02/01/2028
512804YD1 | LAKOTA OH LSD ENERGY CONS IMPT-BAB .. | ... |02/12/2018| Transfer ................. XXX 220,000 ...... 220,000]...... 220,000 ...... 220,000 (... e e [ e 220,000 12/01/2020
528174JE6 | LEWISBURGPAASDSERA .................. ... |11/29/2018| Wells Fargo Advisors ... [... XXX ... |..... 521,435(...... 500,000 ...... 529,770 ...... 516297 [ ..o [ (B422) | [ (BA22) [ 512,875 02/15/2025
5288283G9 | LEWISVILLE TXISDSERD ........ceevvvnnne. . |08/24/2018] VENDOR CODE HILL
NOTINTABLE .......... XXX 506,865 |...... 500,000 ...... 5191171 ... 510912 ..o [ (1469) | (1469 [ [ 509,443 08/15/2023
533251CE2 | LINCOLN CNTY MO PUB WTR SPLY DIST ...... .. |08/24/2018| RBC Capital Markets .. ... XXX 517,315 ...... 500,000 ...... 536,000 ...... 527839 ... [ BT | [ BT9B)  [ 524,0411... 07/01/2031
537360PJ2 | LITTLE ROCKARREF LIBRCONSTR ......... ... |03/01/2018| CALLED @ 100.0000000 . |... XXX ... |..... 500,000 ...... 500,000 ...... 545800 ...... SO1TATA | [ (AT | (AT 500,000 03/01/2020
538818BR5 | LIVINGSTON PARISHLASD#4 ............... .. |09/18/2018| Stephens, Inc. ........... XXX 534,205(...... 500,000 ...... 546,825|...... 532,768 ............. |...... (3408) | .......ooi | (BA0B) [ [ 529,362 05/01/2025
540822HCO | LOGAN CNTY OH REF CNTY HOME .......... ... |09/18/2018| VARIOUS XXX 561,203 |...... 530,000]...... 573,964 |...... 559628 | ..........o. | (2824) | (26824 [ 557,004 12/01/2026
549188E55 | LUBBOCK TX CTFS OBLIG-WTRWKS SYSA .. | ... |02/12/2018| Transfer ... XXX 240,1811...... 225000]...... 2414031...... 240348 (... e (1B e (1B e 240,181 02/15/2031
5512393N4 | LYNCHBURG VA PUB IMPT (BAB) ............ . 102/12/2018] Transfer .... XXX 150,000 ...... 150,000 (...... 150,000 ...... 150,000 [ ..o | [ e [ 150,000 08/01/2022
564283YH6 | MANSFIELDOHREF ............... 11/01/2018| VARIOUS CXXX 523,0421...... 505,000 ...... 552,0711...... 544338 (.. ... | (2,855) L e (288D [ [ 541,483 12/01/2026
5816636R7 | McKINNEY TX INDPT SCH DIST 11/29/2018{ VENDOR CODE WEDB
NOTINTABLE .......... XXX 506,840 (...... 500,000 ...... 493272 ...... 495597 | ... e 803 e B03 L 496,200 02/15/2024
584853LQ6 | MEDINA OH CSD TXBL REF ... ... |02/12/2018] Transfer .... XXX 150,000 ...... 150,000 (...... 150,000 ...... 150,000 [ ..o | [ e [ 150,000 ... 12/01/2024
586145WB6 | MEMPHIS TN SERC (BAB) ......... ... |02/12/2018] Transfer .... XXX 150,000 ...... 150,000 ...... 150,000 ...... 150,000 [ ..o | [ e [ 150,000 07/01/2019
586145F74 | MEMPHIS TN TXBL REF SERB ....... ... 02/12/2018] Transfer .... XXX 150,000 ...... 150,000 ...... 150,000 ...... 150,000 [ ..o | [ e [ 150,000 04/01/2025
587703SU4 | MERCEDES TX ISD REF SCHBLDG .......... ... |02/12/2018] Transfer .... XXX 238,255(...... 225000]...... 2423271 ...... 238434 .. AT e (AT e 238,255 08/15/2027
592112NY8 | MET GOVT NASHVILLE & DAVIDSON CNTY ...|... |02/12/2018| Transfer ... XXX 140,000 ...... 140,000 ...... 140,000 ...... 140,000 [ ..o | [ e [ 140,000 ... 07/01/2025
593325JK0 | MIAMICNTY OH (BAB) ..........ccovvinnn.n. .. |02/12/2018| Transfer . XXX 150,802 ...... 150,000 ...... 152,892 ...... 150,839 oo | BT B 150,802 | ... 12/01/2022
593779GL9 | MIAMI TRACE OH LSD REF ... 17" |oorsr2018| VARIOUS . e XXX 691,565 |...... 650,000 ...... 705,907 |...... 695697 ..o o (2736) | [ RT36) e [ 692,961 | ... 12/01/2029
602366UA2 | MILWAUKEE WI REF CORP PURP SER B3 ... | ... [11/30/2018) VENDOR CODE NATI
NOTINTABLE .......... XXX 535405(...... 500,000 ...... 533,825(...... 525792 (... oo R954) | (R954) [ 522,838 03/15/2027
60446CAK5 | MINSTER VLG OH RECOVERY ZONE ECON .. | ... [12/03/2018 VARIOUS XXX 405,000 ...... 405,000 ...... 405,000 ...... 305,000 (..o [ [ [ e [ 405,000 ... 12/01/2020
6071142W4 | MOBILE AL REF & IMPTWTS SERB .......... . 102/15/2018| VARIOUS .. e XXX 500,008 |...... 500,000 ...... 512,960 ...... 500,206 | .......ovoe e (198) [ [ (198 e 500,008 | ... 02/15/2020
6095586F3 | MONMOUTH CNTY NJ(BAB) ..................| ... 02/12/2018| Transfer ................. XXX 2246211...... 225000]...... 2241321 ...... 224613 ). 8 B 224,621 11/01/2022
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610628B99 | MONROE CNTY MI QECB SWRDIS SYS ...... ... |07/06/2018| VARIOUS XXX 282,916 |...... 280,000 ...... 280,000 ...... 280,000 (... e [ [ e 280,000 05/01/2026
613579XQ9 | MONTGOMERY CNTYPA(BAB) .............. . 102/12/2018] Transfer .. XXX 500,000...... 500,000 ...... 500,000 ...... 500,000 [ ... e [ [ e [ 500,000 ... 09/01/2025
616327DE9 | MOOSE LAKE MN ISD #97 SER A 1112012018 VARIOUS e XXX 877617(...... 830,000...... 890,457 |...... 876,602 (............. |[...... (4007) ..o [ (4007) [ 872,59 | ... 02/01/2028
621638LA1 | MOUNTHOREBWIASD .........ccovvvvnnn 11/14/2018) VENDOR CODE WEDB
NOTINTABLE .......... XXX 521,285(...... 500,000 ...... 546,165 |...... 544037 (... e @228) | (4228 e 539,809 03/01/2030
621638LC7 | MOUNTHOREBWIASD ...................... ... |09/18/2018| VARIOUS XXX 632,216 |...... 600,000 ...... 647,802 ...... 645614 | ............. | (2568) ..o (2568) [ [ 643,046 03/01/2032
6276786R1 | MUSKEGON CNTY MI REF WASTEWTR MGMT | ... |11/19/2018 VARIOUS CXXX 7944491 ...... 745,000 ...... 805643 |...... 792167 ... o (3,883) [ (3883 [ [ 788,484 11/01/2026
66285TES8 | N THURSTON WAPUBSCHS ................. 11/30/2018{ VENDOR CODE NATI
NOTINTABLE .......... XXX 512,775|...... 500,000 ...... 510,550 ...... SO7ATT | [ (O34 | [ O34 506,243 12/01/2028
6312943Y9 | NASHUA NH TXBL-PENNICHUCK CORP ....... .. |02/12/2018) Transfer ................. XXX 491990 ...... 500,000 ...... 487,080 ...... 491853 | ... e 13T 13T 491,990 01/15/2024
664259DF2 | NE MN MET INTERMED SD #916 COPSB ..... ... |02/12/2018| Transfer .. XXX 208213 (...... 200,000 ...... 210,498 ...... 208,332 (..o [ (M) e (M9 e 208,213 02/01/2030
642628CS8 | NEWBREMENOHLSD ..............coeues .. |08/24/2018 VARIOUS . XXX 559,949 |...... 525,000 ]...... 570,439 (...... 568,620 | ........c.oo e (2485) .o (2488 [ [ 566,165 12/01/2030
644800V76 | NEW HANOVER CNTY NC REC ZONE (BAB) .. | ... |02/12/2018| Transfer .... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 [ ..o e [ [ e 250,000 08/01/2022
652233JE8 | NEWPORT NEWS VA TXBL GEN IMPTB ...... . 0211272018 Transfer ... XXX 210,000 ...... 210,000 ...... 210,000 ...... 210,000 [ ..o e e [ e 210,000 01/15/2023
655867JE0 | NORFOLK VA CAP IMPRBD SERB (BAB) ...... ... |02/12/2018] Transfer .... XXX 150,000 ...... 150,000 (...... 150,000 ...... 150,000 [ ..o | [ e [ 150,000 03/01/2024
662523WX3 | NORTH SLOPE BORO AK (BAB) ... ... |... |02/12/2018| Transfer .... XXX 500,000 ...... 500,000 ...... 500,000 ...... 500,000 [ ... e [ [ [ 500,000 06/30/2019
66702RKT8 | NORTHSIDE TX ISD REF SCHBLDG .......... .. |02/12/2018) Transfer ......... XXX 2541421 ...... 245,000 ...... 256,775 ...... 254264 (.. ... (122) ) e (122) e 254,142 08/15/2030
669555QR8 | NORWOOD MA TAXABLE MUN PURP LN ..... ... |02/12/2018| Transfer ................. XXX 149,806 | ...... 150,000 (...... 149,295 ...... 149798 ..o | BB 149,806 08/15/2020
675635HQ2 | OCONOMOWOC WIAREASCHDIST ......... ... |04/02/2018| CALLED @ 100.0000000 . |... XXX ... |..... 500,000...... 500,000 ...... 5144701 ...... 500,431 ..o [ @3 e @) 500,000 04/01/2021
678519QK8 | OKLAHOMACITY OK ..o, .. |08/27/2018| Transfer ................. XXX 832,834 |...... 810,000 ...... 8414121 ...... 835511 ..o [ (125) | e (12D e 834,387 03/01/2028
689861MH2 | OUACHITA PARISH LA E OUACHITASD ...... ... |02/12/2018| Transfer ................. XXX 150,000 ...... 150,000 | ...... 150,000 ...... 150,000 [ ..o | [ e [ 150,000 03/01/2022
704862W23 | PEARLAND TX REF-PERMANENT IMPT ....... ... |08/24/2018| Crews & Associates, Inc. . ... XXX ... |..... 508,685]...... 500,000 ...... 506,2311...... 502,991 ... [ (B90) | e (B0 [ [ 502,400 03/01/2025
707479FD8 | PENN HARRIS MADISON IN SCH CORP ... |02/12/2018| Transfer ................. XXX 150,000 ...... 150,000 (...... 150,000 ...... 150,000 [ ..o | [ e [ 150,000 01/05/2020
708292JH1 | PENNINGTON CNTY SD COPS REF SERA ....|... [02/12/2018| Transfer .... XXX 636,445|...... 595,000 ...... 639,583 |...... 637,022 (... oo BT | [ BT e 636,445 06/01/2032
720611WY4 | PIERCE CNTY WA SD #403 BETHEL REF ..... ... |09/18/2018| VARIOUS .. XXX 536,29 | ...... 500,000 ...... 548,785|...... 532,697 [ ....ooovoeoe [ (2801 [ [ (250 [ 530,196 12/01/2025
721849LN5 | PIMA CNTY AZ UNIF SD #12 SUNNYSIDE ..... ... |11/20/2018| VARIOUS .. XXX 877416|...... 825,000]...... 889,952 |...... 874752 (... oo (@4033) | (4033) [ [ 870,719 07/01/2027
725277LC9 | PITTSBURGHPASD ... .. |12/06/2018] VARIOUS e XXX 7262141 ...... 685,000 ]...... 712599 ...... 709409 (... o (2168) [ (2188 [ [ 707,241 09/01/2028
729085AY6 | PLEMONS-STINNETT-PHILLIPS TXCONS .... | ... [09/19/2018 JPMorgan Chase ........ CXXX 514175]...... 500,000 ...... 500,000 ...... 500,000 [ ... e [ [ e 500,000 02/15/2023
733505JW2 | PORT ARTHUR TX INDPT SCHDIST .......... ... |12/06/2018] VENDOR CODE WEDB
NOTINTABLE .......... XXX 507,305 ...... 500,000 ...... 494515 ...... 496,956 | ...........o oo 850 BB0 L 497,606 02/15/2022
751091HD4 | RALEIGH NC TAXABLE HSG SERC ........... ... |02/12/2018| Transfer ......... XXX 150,000 ...... 150,000 (...... 150,000 ...... 150,000 [ ..o | [ e [ 150,000 ... 02/01/2019
774280YL9 | ROCKWALLTX ....oviiiiiiei . |08/01/2018| VARIOUS .. XXX 755829 (...... 755,000 ...... 7812481 ...... 758,789 (... [ (2960) [ e (960) [ [ 755,829 08/01/2022
7792226H6 | ROUNDROCKTX ............... ... |11/14/2018| Bankruptcy . XXX 521,300 ...... 500,000 ...... 538,765|...... 537325 ... [ (1915) [ (191D [ 5354101 ... 08/15/2031
7987647U4 | SAN MARCOS TX CTFS OBLIG .. ... |09/18/2018| VARIOUS .. XXX 678,168 |...... 635,000 ]...... 691,985(...... 678540 (... o (2969) | [ (2969 [ [ 6755711 ... 08/15/2026
7987644K9 | SAN MARCOS TX REF TXBL .. . 08/15/2018| VARIOUS CXXX 500,000...... 500,000 ...... 500,000 ...... 500,000 [ ... e [ [ e 500,000 08/15/2018
817207RPO | SENECAVLYPASD ......ccooiiiiiiiiinn, 12/04/2018{ MERRILL LYNCH,
PIERCE, FENNER ....... XXX 532,900 ...... 500,000 ...... 531620 (...... 523913 ... [ 784) ..o | (2,784) ... | 521,128 03/01/2029
831168FW4 | SLATON TXCONSISD ... . [09/19/2018{ VARIOUS ............... CXXX 650,681 ...... 605,000 ...... 662,675(...... 649337 ... |l (2908) [ ...coovvvii | (2908) ..o | 646,430 02/15/2026
8330852Y8 | SNOHOMISH CNTY WALTD TAX ............. 11/20/2018{ VENDOR CODE NATI
NOTINTABLE .......... XXX 525100 (...... 500,000 ...... 536,645|...... 523263 (... |oiins (B549) .o | (3549 ..o | 519,714 12/01/2028
8500005M8 | SPRING TXISD SCHBLDG ................... .. |12/04/2018 VARIOUS ............... XXX 528,328 |...... 500,000 ...... 529545|...... 527,050 [ ...ooiiiii e (1,880) ..o | (1,880) [ ..o [ 525,170 08/15/2031
788640HK9 | ST CLAIR CNTY MI REF-CMNTY MNTLHL .... | ... [08/27/2018{ VARIOUS ............... XXX 848,184 |...... 800,000 ...... 863,488 |...... 849340 (... | (2,782) (2782 | ...covei | 846,558 04/01/2026
8714635Q9 | SYLVANIAOHCSDREF ... .. |12/06/2018) PERSHING LLC . XXX 5257701 ...... 500,000 ...... 522815(...... 517,443 . (1,954)] ... L1954 | 515,489 12/01/2029
874091CH2 | TALAWANDAOHCSD (BAB) .................. .. |02/12/2018) Transfer ......... XXX 150,592 | ...... 150,000 (...... 152,700 ...... 150,627 e @) e BB | 150,592 12/01/2021
880064G87 | TEMPLE TX CTFS OBLIG ... ... |02/12/2018| Transfer ......... XXX 248128 |...... 250,000 ...... 247126 (...... 248098 (... o M B 248,128 08/01/2024
880064U73 | TEMPLE TXREF ......... ... |09/18/2018| PERSHING LLC . e XXX 533,330 (...... 500,000 ...... 542,7401...... 536,403 209 | 09 [ 534,313 08/01/2028
917151BY7 | URBANAOHCSD ....................... . |09/18/2018| Bankruptcy .............. XXX 534195(...... 500,000 ...... 541,730 ...... 533,889 (... e (2098) ... | (2098) [ 531,790 12/01/2027
920284GD2 | VALPARAISO IN MULTI-SBC 1STMTG ......... 12/04/2018{ VENDOR CODE HUTC
NOTINTABLE .......... XXX 532,265|...... 500,000 ...... 533,345|...... 526,790 ... e 742) .o | @TA) 524,048 07/15/2028
92209PBL3 | VANTAGE CAREER CTR OH JT VOCATION ... ... |12/04/2018| PERSHING LLC . XXX 522,310(...... 500,000 ...... 526475(...... 514,726 e (83318) | [ (B31B) [ [ 511,410 12/01/2026
929831BL8 [WACOTXREF ... .. |08/27/2018| VARIOUS ....... XXX 601,158 |...... 600,000 ...... 595413 1...... 596,713 L ATA T 596,886 02/01/2026
930353HJ9 | WADSWORTHOHCSD (BAB) ................. .. |02/12/2018| Transfer .... XXX 150,000 ...... 150,000 (...... 150,000 ...... 150,000 [ ..o | [ e [ 150,000 12/01/2019
933747DU8 | WAPAKONETA OH CSD REF SCH IMPT . ... |08/27/2018{ VARIOUS ............... XXX 757,480 (...... 700,000 ...... 770,077 ...... 758,189 2,266) | ....ooooio [ (2266) | [ 755,923 12/01/2028
946371DY4 | WAYNE TWP IN MET SD TXBL REF ..... o] ... |02/12/2018| Transfer ................. XXX 215,000 ...... 215,000 ...... 215,000 ...... 215,000 (..o e [ [ e 215,000 01/05/2023
962526FX2 | WHATCOM CNTY WA SD #504 LYNDEN . ... |02/12/2018| Transfer ................. XXX 404,400 ...... 380,000 ...... 4084131 ...... 404,701 (302) | .o [ (B02) | [ 404,400 12/01/2030
965288PA5 | WHITEHOUSE TX ISD SCHBLDG ....... ... |02/12/2018| Transfer ................. XXX 537,727 (...... 500,000 ...... 541,050 (...... 538,144 @7 T 537,727 02/15/2029
969887H27 | WILLIAMSON CNTY TX TXBL REF LTD . 102/12/2018 Transfer ................. XXX 150,346 | ...... 150,000 ...... 150,900 ...... 150,359 (3) oo [ (1) e 150,346 02/15/2021
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976350LS5 | WINTHROP MAMUNIPURPLOAN ............ 11/14/2018{ VENDOR CODE NATI
NOTINTABLE .......... XXX ..o ... 524,000...... 500,000 ...... 547420(...... 542,758 |.............|...... G2 G720 . | 539,032 (............. |..... (15,032) | ...... (15,032) | ...... 20,056 | 11/15/2030
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed) .................................... .. 64,551,491 ... 62,190,000 | ... 65,530,713 |... 64,583,132 |............. (189,406) | ............. |..... (189,406) | ........... .. 64493724 57,770 |....... 57,770 ... 1,850,930 | . XXX .
Bonds - U.S. Special Revenue, Special Assessment
00326RAP2 | ABERDEEN SD WTR REV TXBL REF SERB ...[... |10/15/2018| VARIOUS ............... CXXX 2250001...... 225,000]...... 2250001...... 225,000 04/15/2019
037777UA5 | APPALACHIAN NC ST UNIV TXBLREFB ...... .. |02/12/2018| Transfer .... XXX 569,218 |...... 575,000 ...... 566,329 |...... 569,127 07/15/2024
040849DG3 | AR ST DEV FIN AUTH ST AGY FACSREV ..... .. |08/24/2018| VARIOUS .. Lo XXX 04/01/2030
04780NLV7 | ATLANTA GA DEV AUTH TXBL-HOMELESS ... |... |02/12/2018| Transfer .... Lo XXX 12/01/2020
051249HD5 | AUGUSTA GAWTR & SWRREV .............. .. |02/12/2018| Transfer .... Lo XXX 10/01/2025
052404NF3 | AUSTIN TX CMNTY CLG DIST TXBL REF ...... .. |02/12/2018| Transfer .... Lo XXX 02/01/2026
052476V54 | AUSTIN TX WTR & WASTEWTR SYS 2008A ... | ... |02/12/2018| Transfer .... Lo XXX 11/15/2023
069467HB7 | BARTON CNTY KS CMNTY CLG COPS REF ... |... |02/12/2018| Transfer .... Lo XXX 12/01/2030
071268AH9 | BATON ROUGE LA PUB IMPT SALE TAX ...... .. |08/01/2018| VARIOUS .. Lo XXX 08/01/2022
077340HEO | BEL AIRE KS PUB BLDG COMM REV TXBL ... | ... |02/12/2018| Transfer ... Lo XXX 05/01/2021
08274TAK4 | BENTON AR HOTEL & RESTAURANT TXBL ... | ... |02/12/2018| Transfer ................. XXX .. 08/01/2022
082766LD6 | BENTON AR PUB UTILITY REVREF .......... 11/19/2018{ MERRILL LYNCH,
PIERCE, FENNER ....... XXX 09/01/2026
09160RAN7 | BISMARCK ND PARK DIST FACS GROSS ...... .. |02/12/2018) Transfer ................. XXX 04/01/2027
096288BJ3 | BLUFFTON-HARRISON IN MSBC REF 1ST .... | ... |10/30/2018| Bankruptcy . Lo XXX 07/15/2026
10901RBN8 | BRIER CREEK IN SBC REF SERA ............ .. |[11/20/2018| VARIOUS .. Lo XXX 01/15/2029
117019BY4 | BRUNSWICK & GLYNN CNTY GADEV AUTH ..| ... (02/12/2018| Transfer .... Lo XXX 04/01/2026
12355TAR3 | BUTLER CNTY OH PORT AUTH PUB INFRA ... | ... (02/12/2018 Transfer ................. XXX 12/01/2028
123563CD8 | BUTLER CNTY OH TRANS IMPT DIST-BAB ....|... (02/12/2018| Transfer ................. XXX 12/01/2024
143294GU4 | CARMEL IN REDEV AUTHREF SERB ........ ... |02/12/2018] Transfer .... Lo XXX 07/01/2026
15147TCT3 | CENTER GROVE IN MULTI-FAC SBC ... . 102/12/2018 Transfer ................. . XXX ... 01/10/2029
153879QT1 | CENTRAL LINCOLN OR PEOPLES UTIL ....... 11/09/2018{ VENDOR CODE NATI
NOTINTABLE .......... XXX 12/01/2029
155839EZ2 | CENTRALWAUNIVSYSREV ................. .. |10/30/2018| Morgan Stanley .......... XXX 05/01/2026
172254LH5 | CINCINNATIOH ECONDEVREVTXBL ........ .. |02/12/2018 Transfer ................. XXX 11/01/2025
185717CE3 | CLERMONT CNTY OH TRANS IMPT DIST ... .. |08/27/2018 VARIOUS ............... XXX 12/01/2025
19648ADB8 | CO HLTH FACS AUTH CATHHLTH INITIA ... .. |02/12/2018) Transfer ................. XXX 09/01/2021
196707QA4 | CO ST BRD GOVERNORS UNIVENTERTXB .. | ... (02/12/2018| Transfer ................. XXX 03/01/2020
198504WMO0| COLUMBIA SC WTRWKS & SWR SYS SERB .| ... [11/20/2018| JPMorgan Chase ........ Lo XXX 02/01/2029
199098BK9 | COLUMBUS-FRANKLIN CNTY OH FINAUTH .. | ... (02/12/2018| Transfer ................. XXX 08/15/2023
206256SK6 | CONCORD INCMNTY SBCREF ...............| ... 02/12/2018| Transfer ................. XXX 01/15/2028
20775B3R5 | CT ST HSG FIN AUTH MTG PROG REF 12/12/2018{ Janney Montgomery ..... Lo XXX 11/15/2029
239877AQ6 | DAYTONOHSWRSYSREV .................. .. [12/11/2018| Citigroup ................ XXX 12/01/2030
23981MAG1| DAYTON-MONTGOMERY CNTY OH PORT ... | ... |11/15/2018| VARIOUS .. o XXX 11/15/2025
24588TBGO | DELAWARE CNTY OH SAN SWRREV IMPT ... | ... |12/06/2018| VARIOUS ............... XXX 12/01/2028
250111AN1 | DES MOINES IA INDPT CMNTY SD INFRA .| ... 06/01/2018| CALLED @ 100.0000000 . |... XXX ... 06/01/2023
250111CT6 | DES MOINES IA INDPT CSD SCHINFRAS ... | ... 12/06/2018| Stifel Nicolaus ........... XXX 06/01/2028
283822GN8 | EL PASO TXWTR & SWRREVREF ........... .. |02/12/2018) Transfer ................. XXX 03/01/2029
29933QBS1 | EVANSVILLE IN ECON DEV LSE RENTAL ... .. |02/12/2018| Transfer .... Lo XXX 02/15/2026
299556AW0 | EVANSVILLE VANDERBURGH INPUBLSG ... |... |02/12/2018| Transfer .... Lo XXX 01/15/2023
312673DW3 | FAYETTEVILLE AR SALES& USE TAX ......... 11/01/2018{ VARIOUS ............... XXX 11/01/2022
31335BQL3 | FHLMC PC GOLD COMB 30 ................... .. [12/17/2018| PRINCIPAL RECEIPT ....|... XXX ... 03/01/2048
33803KCN3 | FISHERS IN REDEV DISTSTRD 37 PRO ....... . 102/12/2018 Transfer ................. XXX 08/01/2025
3138ERYX2 | FNMA PASS-THRU LNG 30 YEAR .... 12/26/2018| PRINCIPAL RECEIPT ....|... XXX ... 01/01/2047
3140J76B6 | FNMA PASS-THRU LNG30YEAR ............ 12/26/2018| PRINCIPAL RECEIPT ....|... XXX ... 10/01/2047
3136B1UG7 | FNMA REMICS 2018-26 DH 3.5% 25/JUN ...... 12/26/2018| PRINCIPAL RECEIPT ....|... XXX ... 06/25/2046
349242FS1 | FORT WAYNE IN CMNTY SBC SERA ......... 12/06/2018{ VENDOR CODE MSTC
NOTINTABLE .......... XXX 07/15/2032
349288DL1 | FORT WAYNE IN REDEV AUTH LEASE REV .. | ... [08/27/2018| VARIOUS ..... Lo XXX 02/01/2025
349288DN7 | FORT WAYNE IN REDEV AUTH LEASEREV .. | ... |09/19/2018| VARIOUS .. o XXX 02/01/2026
352193CD6 | FRANKFORT IN HS-ELEM SBC REF 1ST ... .. |02/12/2018| Transfer .... Lo XXX 01/15/2025
366476FP9 | GARRETT-KEYSER-BUTLERINMSBC ........ . 102/12/2018 Transfer ................. . XXX ... 07/15/2024
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373059BG8 | GEORGETOWN TX TRANS ENHANCEMENT .. | ... {12/04/2018| VENDOR CODE WEDB
NOTINTABLE .......... XXX 537,295 |...... 500,000 ...... 532,155 |...... 525,011 08/15/2026
386545GF8 | GRAND VALLEY ST UNIV MI GEN RECTS ...... ... |01/04/2018| CALLED ........ e XXX 600,000 ...... 600,000 ...... 645564 | ...... 600,000 12/01/2020
392690EV1 | GREEN BAY WIWTR SYSREV TXBL REF .... | ... |02/12/2018| Transfer ......... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 11/01/2020
392690CC5 | GREEN BAY WIWTR SYSTEMREF ........... ... |02/12/2018] Transfer .... XXX 202,558 |...... 200,000 ...... 215486 |...... 202,721 11/01/2021
40721PDM7 | HAMILTON CNTY IN REDEV COMMN DIST ....|... |12/06/2018| VARIOUS .. XXX 511,970 ...... 505,000 ...... 505,000 ...... 505,000 07/10/2021
407271GV1 | HAMILTON CNTY OH ECON DEV REV REF ... | ... |02/12/2018| Transfer .... XXX 521,159 ...... 500,000 ...... 527,750 ...... 521,449 06/01/2027
40785EK47 | HAMILTON IN SE CONS SBC REF SERC ..... ... 02/12/2018] Transfer .... XXX 564,1511...... 530,000 ...... 5742291...... 564,558 07/15/2026
429749DA9 | HIGH POINT NC COMB ENTERPRISE-BAB ....|... |02/12/2018| Transfer ......... XXX 150,000 ...... 150,000 (...... 150,000 ...... 150,000 11/01/2025
447168LH6 | HUNTSVILLEALWTRSYSREV ............... ... |02/12/2018| Transfer ................. XXX 500,702 ...... 500,000 ...... 525990 ...... 501,061 11/01/2023
451152VW9 | ID ST BOND BANK AUTHREV SERA ......... ... |09/14/2018] VENDOR CODE GEOR
NOTINTABLE .......... XXX 512,500 ...... 500,000 ...... 504,325|...... 502,808 502,514 09/15/2025
45462TFN7 | IN BD BK REV TXBL COMM SCH FD ADV ..... ... |02/12/2018| Transfer ......... e XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 - [EETRTTTTIU PO - 250,000 ......c.oconn e , 08/01/2021
455160BQ3 | IN UNIV LEASE PURCHASE SERA ... ....|... |09/14/2018 VARIOUS XXX 806,137 |...... 750,000 ...... 817,365|...... 801,439 X X 798,021 , , \ 06/01/2028
46263RND3 | IPS MULTI-SBC INREF 1STMTG ............. ... |11/09/2018| VENDOR CODE MSTC
NOTINTABLE .......... XXX 517,985(...... 500,000 ...... 535410(...... 529,823 527,986 07/15/2029
46923PAP6 | JACKSONVILLE AR WSTWTR REV REF TXB .. ... |12/03/2018| VARIOUS ....... e XXX 465,000 ...... 465,000 | ...... 465,000 ...... 345,000 . e e 12/01/2020
472737FEQ | JEFFERSON CNTY CO SD #R-001 COPS ...... ... |02/12/2018] Transfer .... e XXX 200,000 ...... 200,000 ...... 200,000 ...... 200,000 06/15/2019
478497XQ8 | JOHNSON CNTY KS PUB BLDG COMMLSE ...|... |11/06/2018| VARIOUS ............... XXX 559,298 |...... 525,000 ]...... 570,701(...... 560,558 557,893 09/01/2027
T 47972CAJ7 | JTMUNIWTR & SWRCOMM SCREV ......... ... |08/27/2018| VENDOR CODE NATI
S NOTINTABLE .......... XXX 531,2401...... 500,000 ...... 543,965 ...... 520,589 , , 517,690 X X ) 06/01/2022
| 48451RAY9 | KANKAKEE VY INMID SBC (BAB) ............. ... |01/15/2018] MATURITY ...... XXX 500,000 ...... 500,000 ...... 500,000...... 500,000 . e 01/15/2018
48542KZK8 | KANSAS ST DEV FIN AUTH -BUILD AMER ... | ... |02/12/2018| Transfer ......... XXX 140,000 ...... 140,000 140,000 10/01/2020
48542KZL6 | KANSAS ST DEV FIN AUTH (BAB) ............. ... |02/12/2018] Transfer .... XXX 134,563 | ...... 135,000 134,551 10/01/2021
4854292M5 | KS ST DEV FIN AUTHREV UNIVPROJS ...... ... |11/14/2018| VARIOUS .. XXX 766,868 | ...... 735,000 792,340 03/01/2030
514053AX5 | LANCASTER PAREDEV AUTHREVTXBL ..... ... |02/12/2018] Transfer .... XXX 150,000 ...... 150,000 150,000 11/15/2021
534247LM1 | LINCOLN NE AIRPORT AUTH TAX SERC ..... ... |07/03/2018| VARIOUS .. XXX 960,000 ...... 960,000 960,000 07/01/2023
549843EN6 | LUGOFF-ELGIN SC WTR AUTH WTRWKS SY . | ... [08/27/2018| VARIOUS .. e XXX 575480 ...... 535,000 573,090 07/01/2025
558605FM8 | MADISON WI SWR SYSREVSERC ........... ... |11/09/2018{ VARIOUS ............... XXX 6451911...... 620,000 647,910 12/01/2029
568584CW4 | MARION AR SALES & USE TAXREV .......... ... |11/26/2018| MERRILL LYNCH,
PIERCE, FENNER ....... XXX 514,205(...... 500,000 534,904 09/01/2032
574295DU2 | MD ST STADIUM AUTH LEASE-HIPPODROM .| ... [02/12/2018| Transfer ................. XXX 249659 ...... 250,000 249,642 06/15/2020
56042RHH8 | ME HLTH & HIGHER EDUC FAC SER 2007 ... | ... |02/12/2018| Transfer ......... XXX 65,000....... 65,000 .. 65,000 07/01/2021
586158MKO | MEMPHIS TN ELEC SYSREV REF-SUB ....... ... |12/03/2018] MATURITY XXX 500,000...... 500,000 503,551 12/01/2018
590252KM3 | MERRILLVILLE IN MULTI-SBC 1STMTG ....... ... |01/15/2018| CALLED @ 100.0000000 . |... XXX ... |..... 500,000 ...... 500,000 500,182 07/15/2020
590536GA0 | MESA AZ STREET & HIGHWAY REV REF ..... ... |11/01/2018{ VARIOUS ............... XXX 622,480 (...... 585,000 621,964 07/01/2027
590545WD7 | MESAAZ UTILSYSREVREF ................. ... |02/12/2018] Transfer .... XXX 543,305(...... 500,000 543,823 07/01/2032
592041WJ2 | MET GOVT NASHVILLE & DAVIDSON CNTY ...|... |02/12/2018| Transfer ......... XXX 266,9711...... 250,000 267,178 07/01/2026
59164GCP5 | METRO WSTWTR RECL DIST CO SWR-BAB .. | ... [02/12/2018| Transfer ................. XXX 175284 | ...... 175,000 175,312 04/01/2021
59164GCQ3| METRO WSTWTR RECL DIST CO SWR-BAB .. | ... [02/12/2018| Transfer ................. XXX 150,598 | ...... 150,000 150,656 04/01/2022
594381FNO | MICHIGAN CITY IN SBC TXBL PPTY TAX ...... ... |02/12/2018] Transfer .... XXX 148317 | ...... 150,000 148,299 01/15/2027
602431JU3 | MILWAUKEE WI WTR REV SYS SERW10 ... ... |12/06/2018| VARIOUS .. XXX 538,203 |...... 510,000 528,386 06/01/2029
604832LS2 | MISHAWAKA IN SEWAGE WKS REV REF ... ... |02/12/2018] Transfer .... v XXX 240,054 |...... 225,000 240,257 03/01/2026
606684DB1 | MITCHELL SD SALES TAXREVENUE .........|... |08/24/2018| VARIOUS ............... XXX 550,535 |...... 555,000 555,515 12/01/2021
606684DD7 | MITCHELL SD SALES TAXREVENUE ......... ... |08/27/2018| Crews & Associates, Inc. . ... XXX ... |..... 496,560 | ...... 500,000 500,000 12/01/2023
604146BE9 | MN ST GEN FUND REV TXBL APPROP SER .. | ... |02/12/2018| Transfer ................. XXX 180,000 ...... 180,000 180,000 06/01/2024
60415VBS2 | MN ST RETMNT SYSBLDGREVREF ......... ... |09/18/2018| VENDOR CODE NATI
NOTINTABLE .......... XXX 530,880 ...... 500,000 ...... 537,390 (...... 520,508 517,375 06/01/2024
60636VBQ9Y | MO ST DEV FIN BRD-BALLPARK PROJ ......... ... |02/12/2018| Transfer ......... e XXX 221836(...... 220,000]...... 242171 ... 221,889 221836 (............. , 11/01/2023
613603TX7 | MONTGOMERY CNTY PAHGR EDU & HLTH .. | ... |09/18/2018| VARIOUS XXX 605,774 ...... 570,000]...... 6234771...... 610,913 , , 608,323 ’ ’ X 08/15/2027
616047CZ7 | MOORESVILLE IN CONS SBC 1STMTG ........ ... |11/30/2018| VENDOR CODE MSTC
NOTINTABLE .......... XXX 522,950 (...... 500,000 ...... 535845(...... 519,569 01/15/2027
616047DJ2 | MOORESVILLE IN CONSOL SBC 1STMTG ....|... |09/14/2018| Crews & Associates, Inc. . ... XXX ... [..... 705290 ...... 690,000]...... 692,588 |...... 691,421 07/15/2024
61759CAL2 | MORGANTOWN WV COMB UTIL SYS (BAB) ...|... |02/12/2018| Transfer ................. XXX 149460 | ...... 150,000 (...... 148,806 | ...... 149,449 12/01/2022
60534RRD3 | MS DEV BK SPL OBLIG REF LTD TAXNT ..... ... 02/12/2018] Transfer .... XXX 504,2511...... 500,000 ...... 525,015|...... 504,586 07/01/2020
553543DQ9 | MSD WARREN TWP IN VISION 2005 SBC ..... ... |11/02/2018| VARIOUS .. XXX 299,754 | ...... 300,000 ...... 300,000 ...... 300,000 01/10/2019
612043GL7 | MT FAC AUTH-POWELL CNTY MEM HOSP ....| ... |02/12/2018| Transfer ... XXX 190,000 ...... 190,000 ...... 190,000 ...... 190,000 07/01/2023
658207RT4 | NC ST HSG FIN AGY HOMEOWNERSHIP . ... ... |02/12/2018| Transfer ................. XXX 150,000 ...... 150,000 (...... 150,000 ...... 150,000 07/01/2025
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658207PV1 | NC ST HSG FIN AGY HOMEOWNERSHIP TX .. | ... |03/01/2018| VARIOUS ............... XXX 285,000 ...... 285,000 ...... 285,000 ...... 285,000 (... e [ [ e 285,000 01/01/2023
65821DLZ2 | NC ST MED CARE COMM HLTH CARE FACS .| ... |11/30/2018| PERSHING LLC . XXX 527835(...... 500,000 ...... 533270(...... 516,748 ... [ B027) | e (B027) [ 513,721 ... 10/01/2023
65887PNR2 | ND ST PUB FIN AUTH CAPITALFINGA ....... ... |12/06/2018| PERSHING LLC . e XXX 5249201...... 500,000 ...... 529370(...... 519767 ... [ (2816) [ [ (2B16) [ [ 517,151 ... 06/01/2028
641667RE2 | NEW ALBANY FLOYD CNTY INSBC 1ST ....... .. |11/30/2018| VENDOR CODE HUTC
NOTINTABLE .......... XXX 540690 ...... 500,000 ...... 535,165 |...... 532,842 (... [ 733 | [ @TBI) e 530,110 07/15/2028
641667QD5 | NEW ALBANY FLOYD CNTY IN SBCREF ...... ... |11/20/2018| Crews & Associates, Inc. . ... XXX ... |..... 527,025(...... 500,000 ...... 535520 (...... 524185 ... | B2T2) [ B272) 520,913 07/15/2027
64542PBT1 | NEW HOPE TX CULTURAL EDU FACSFIN ... [ ... |02/12/2018| Transfer ................. XXX 513,923 |...... 500,000 ...... 516,360 |...... 514,084 | ... (1) [ (1B [ 513,923 07/01/2026
648183FLO | NEW PRAIRIE IN UNITED SBC 1STMTG ...... ... |12/11/2018| VENDOR CODE NATI
NOTINTABLE .......... XXX 530,345 ...... 500,000 ...... 527690 ...... 525074 ... oo (2282) o [ (2282) e [ 522,793 07/15/2030
64469DWJ6 | NH ST HSG FIN AUTH REV TXBL REFA ...... ... |02/12/2018| Transfer ................. XXX 400,000 ...... 400,000 ...... 400,000 ...... 400,000 | ..o [ e e 400,000 01/01/2024
64579RAS6 | NJ INSTITUTE OF TECHNOLOGY TXBLB ..... ... |02/12/2018| Transfer ................. XXX 140,262 | ...... 140,000 ...... 143606 |...... 140339 [ oo | T T 140,262 07/01/2018
647421CV6 | NM ST UNIV REGS IMPTREV (BAB) .......... ... |02/12/2018| Transfer ................. XXX 215,000 ...... 215,000 ...... 215,000 ...... 215,000 (..o e e [ e 215,000 04/01/2019
655151DJ4 | NOBLESVILLE IN BLDG CORP 1STMTG ...... ... |07/16/2018{ VARIOUS ............... XXX 555,302 ...... 555,000 ...... 575535|...... 556,368 | ..........o.. .o (1,068) [ .o e (1,086) [ [ 555,302 07/15/2023
649907XX5 | NY ST DORM AUTH REV NON-ST SUPPORT .. | ... |02/12/2018| Transfer .... XXX 500,000 ...... 500,000 ...... 500,000 ...... 500,000 (... e [ [ e [ 500,000 12/01/2024
677555738 | OH ST ECON DEV REV TXBL-ENTERPRISE ...|... |09/04/2018| VARIOUS .. XXX 480,000 ...... 480,000 ...... 480,000 ...... 420,000 | ..o [ e e e 480,000 12/01/2022
67766WUZ3 | OH ST WTR DEV AUTH WTR POLL CONTRL .. | ... |06/01/2018| VARIOUS .. XXX 500,000 ...... 500,000 ...... 500,000 ...... 500,000 (... e [ [ e 500,000 06/01/2018
678514AW0 | OK CAP IMP AUTH ST HWY (BAB) ............ ... |02/12/2018| Transfer ......... XXX 150,000 ...... 150,000 | ...... 150,000 ...... 150,000 [ ..o | [ e [ 150,000 07/01/2022
68285TBS7 | ONSLOW CNTY NC LTD OBLIG ... |11/19/2018| PERSHING LLC . XXX 532,650 (...... 500,000 ...... 537,330 (...... 529512 ... [ BT [ BT e 526,339 06/01/2027
70024PCJ6 | PARK CITY UT SALES TAXREV ... |11/07/2018| VARIOUS ....... XXX 965,047 |...... 930,000 ...... 996,356 | ...... 976,364 |............. [......(5289) | ............ oo (5289 . [ 971,075 06/15/2029
704668DG4 | PEACHTREE CITY GAWTR & SWRAUTH ... ... |02/12/2018| Transfer ................. XXX 150,000 ...... 150,000 ...... 150,000 ...... 150,000 [ ..o | [ e [ 150,000 03/01/2022
708292EG8 | PENNINGTON CNTY SD COP (BAB) ... |02/12/2018| Transfer ................. XXX 149,261 | ...... 150,000 | ...... 148610 ...... 149249 oo | 12 12 149,261 12/01/2023
745392JB7 | PULASKI CNTY AR HOSP REV REF . .| ... [02/12/2018| Transfer ................. XXX 537,604 |...... 500,000 ...... 543690 ...... 538,058 |......coooov oo (@85) | [ @BE) 537,604 03/01/2028
751100JA7 | RALEIGH NC COMB ENTERPRISE SYSREV .. | ... [02112/2018] Transfer ................. XXX 500,000...... 500,000 ...... 500,000 ...... 500,000 [ ... e [ [ e [ 500,000 ... 03/01/2022
75381NCR9 | RAPPAHANNOCK VA REGL JAIL AUTH FAC .. | ... [02/12/2018| Transfer ................. XXX 532,382(...... 500,000 ...... 540,990 ...... 532811 .o [ (@29 | @29 532,382 ... 10/01/2029
756872HT7 | RED RIVER TX EDU FING COPRREVHGR ... .| ... [02/12/2018| Transfer ................. XXX 210,115]...... 200,000 ...... 2174721 ... 210320 ..o e (208) | e (208) [ [ 210,115 03/15/2025
76218TST2 | RI ST CLEAN WTR FIN AGY WTRPOLL ....... ... |10/30/2018| VENDOR CODE OPPE
NOTINTABLE .......... XXX 534,010(...... 500,000 ...... 541315 ...... 526131 ... [ (3505) [ [ (B508) [ [ 522,626 10/01/2025
767169DW2 | RIO RANCHO NM GROSS RECPTS TAXREV . | ... [02/12/2018| Transfer ................. XXX 145,000 ...... 145,000 ...... 145,000 ...... 145,000 [ .o | [ e [ 145,000 06/01/2022
767175HCY | RIO RANCHO NM WTR & WSTWTR SYSREV . | ... [09/18/2018] VENDOR CODE KEYB
NOTINTABLE .......... XXX 535545(...... 500,000 ...... 5424701 ...... 533428 (... 92D 92D e 530,501 05/15/2027
773038DQ4 | ROCKDALE CNTY GAWTR & SWRAUTH TX ..| ... [02/12/2018 Transfer ......... XXX 500,000 ...... 500,000 ...... 500,000...... 500,000 [ ... e [ [ e [ 500,000 ... 07/01/2025
774652AN1 | ROCKY MOUNT NC SPL OBLIGREV .......... ... |12111/2018] Stephens, Inc. . XXX 527,230 (...... 500,000 ...... 523,000...... 520,781 (..o [ ROT) | ROT) 518,710 05/01/2031
83704AAH5 | SC ST JOBS-ECON DEV AUTHLSE TXBL ..... ... |08/15/2018| VARIOUS ..... XXX 500,000 ...... 500,000 ...... 500,000 ...... 500,000 [ ... e [ [ e 500,000 08/15/2018
83704AAJ1 | SC ST JOBS-ECON DEV AUTHLSE TXBL ..... ... |02/12/2018| Transfer ................. XXX 150,000 ...... 150,000 (...... 150,000 ...... 150,000 [ ..o | [ e [ 150,000 08/15/2019
80585TCL3 | SCAGO SC EDUC FACS CORP-PICKENS SD .| ... |02/12/2018| Transfer ................. XXX 224564 |...... 225,000]...... 224480 1...... 224560 ... oo B B 224,564 12/01/2029
837542EV7 | SD ST BRD OF RGTS HSG & AUXFAC ........ ... |02/12/2018| Transfer ................. XXX 164,248 | ...... 165,000 (...... 163,985 ...... 164,240 [ oo | B B 164,248 04/01/2027
837542GF0 | SD ST BRD OF RGTS HSG & AUXFAC ........ ... |11/07/2018| VARIOUS ....... XXX 779,738 ...... 750,000 ...... 813,105|...... 801,348 ... [ (3899 | [ (B899 [ [ 797,450 04/01/2029
837542GX1 | SD ST BRD OF RGTS HSG & AUXFAC ........ ... |12/06/2018| PERSHING LLC . XXX 523685(...... 500,000 ...... 519,265|...... 517486 (... oo (1B15) | [ (BB [ [ 515,871 04/01/2030
83755VA87 | SD STHLTH & EDUC FACSAUTH ............. ... |02/12/2018| Transfer ................. XXX 230,040...... 220,000]...... 231,046 |...... 230155 ..o [ (1B) | e (1B 230,040 09/01/2029
83755VWK6 | SD ST HLTH & EDUC FACS AUTHREF ........ ... |02/12/2018| Transfer ................. XXX 149625 ...... 145,000 ...... 151,709 ...... 149,697 oo | T2 T 149,625 09/01/2025
83755VYX6 | SD ST HLTH & EDUCTNL FACS AUTHVOC ... |... |08/27/2018| VARIOUS ............... XXX 962,359 |...... 910,000 ...... 982,573 |...... 968,533 | .....oooeo [ BT BT e 965,861 08/01/2027
84135RCK6 | SE DUBOIS CNTY IN SCH CORP REF ......... ... |07/16/2018{ VARIOUS ............... XXX 305,000 ...... 305,000 ...... 305,000 ...... 305,000 (... e [ [ [ [ 305,000 01/15/2020
81533PLS7 | SEDGWICK CNTY KS PUB BLDG COMM TXB . | ... |02/12/2018| Transfer ......... XXX 150,000 ...... 150,000 (...... 150,000 ...... 150,000 [ ..o | [ e [ 150,000 02/01/2024
83355RAP2 | SNYDERVILLE BASIN UT WTRRECL DIST ... | ... |09/18/2018| PERSHING LLC . XXX 529,500 ...... 500,000...... 542910(...... 531,253 (... o (3045) | (B048) [ [ 528,208 09/15/2028
793323NM4 | ST PETERSBURG FL PUB UTIL REV REF ...... ... |09/14/2018| VARIOUS ....... XXX 787,915(...... 750,000 ...... 802,463 |...... 786,301 (... [ (3932) | [ (B932) e [ 782,369 10/01/2029
864182FQ8 | STUTTGART AR SALES & USE TAXREV ...... ... |12/04/2018| VARIOUS .. XXX 669,878 |...... 655,000 ...... 694,038 |...... 667,713 ... o (3446) | (BA4E) [ [ 664,267 06/01/2023
845040JQ8 | SW TX HGR EDU AUTH TXBL-S METH UNV ... ... |02/12/2018| Transfer ................. XXX 150,000 ...... 150,000 (...... 150,000 ...... 150,000 [ ..o | [ e [ 150,000 10/01/2024
87122ACA3 | SYCAMORE OH CMNTY CSD COP TAXABLE . | ... |02/12/2018| Transfer ................. XXX 151,801 ...... 150,000 (...... 152,805 ...... 151,821 o O [ 0 [ 151,801 12/01/2025
87638QJV2 | TARRANT CNTY TX CULTRLEDU FACS ...... ... |02/12/2018| Transfer ................. XXX 289,464 |...... 275,000 ...... 2952401 ...... 289734 ... e RTO) e @TO) e 289,464 09/01/2027
90059RAP6 | TUSCALOOSA AL CITY BRD OF EDU SCH ... | ... |12/06/2018| VENDOR CODE NATI
NOT IN TABLE XXX 525,000]...... 500,000 ...... 511,595 ...... 510526 ... oo (98T | [ OB 509,539 08/01/2031
88213ABW4| TX STA&MUNIVSYSBRDOFRGTS ........ ... |02/12/2018] Transfer XXX 150,000 ...... 150,000 ...... 150,000 ...... 150,000 [ ..o | [ e [ 150,000 ... 05/15/2025
914072AY9 | UNIV AR BD TRUSTEES ATHLETIC FACS ..... ... |02/12/2018] Transfer .... XXX 150,000 ...... 150,000 ...... 150,000 ...... 150,000 [ ..o | [ e [ 150,000 09/15/2019
914072MWO| UNIV AR REV TXBL REF STUDENT FEES ..... ... |02/12/2018] Transfer .... XXX 210,000 ...... 210,000 ...... 210,000 ...... 210,000 [ ..o e e [ e 210,000 12/01/2024
9140842P2 | UNIV AR REVS VAR FAC-FAYETTEVILLE ..... ... |02/12/2018] Transfer .... XXX 497,846 ...... 500,000 ...... 494265]...... 497,790 | .o e BB BB 497,846 11/01/2023
914460KR0 | UNIV MINNESOTATXBLSERB ............... ... |02/12/2018] Transfer .... XXX 144543 | ...... 145,000 ...... 144266 | ...... 144536 ..o | T T 144,543 02/01/2025
914716ZG3 | UNIVNC @ CHARLOTTE TXBL GEN SERB ... | ... |02/12/2018| Transfer CXXX 239,078 ...... 260,000 ...... 230,391 ...... 238834 (... e 24 2484 239,078 04/01/2026
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920321KE5 | VALPARAISO INSWRREVREF ............... ... |09/18/2018| VENDOR CODE HILL
NOTINTABLE .......... XXX 528,040 ...... 500,000 ...... 535140 ...... 08/01/2026
920338HQ6 | VALPARIASO IN WTRWKS IMPTREV ......... ... |12/04/2018| VARIOUS XXX 642,0411...... 635,000 ...... 645,776 | ...... 10/01/2029
92182PDV0 | VANDERBURGH CNTY IN REDEV DIST TAX .. | ... |08/27/2018| VARIOUS .. XXX 5543211 ...... 545,000 ...... 573,302(...... 02/01/2020
927557LM8 | VINTON-TECUMSEH IN SBC 1STMTGA ...... ... |11/09/2018| Bankruptcy . XXX 521,755 ...... 500,000 ...... 551,605(...... 07/15/2029
93638RDD4 | WARSAW IN MULTI-SBC 1STMTG ............ .. |09/18/2018| VARIOUS .. XXX 752,878 |...... 700,000 ...... 769,020 ...... 07/15/2026
937220DZ1 | WASHBURN UNIVKSSERA .................. ... |12/04/2018{ VARIOUS ............... CXXX 777189 ...... 725,000 ...... 7756491 ...... 07/01/2026
946016JU7 | WAYNE CNTY PAHOSP & HLTH FACSREV .. 11/27/2018{ VENDOR CODE WEDB
NOTINTABLE .......... XXX 511430(...... 500,000 ...... 539,4401...... 538275 ... [ (B188) [ [ (B18B) [ [ 535,087 07/01/2032
946363LB2 | WAYNE TWP IN SBC MARION CNTY SERA ... | ... |09/18/2018| VARIOUS XXX 629,016 |...... 590,000]...... 643,643 |...... 632541 ... @M @I 630,428 | ... 07/15/2027
952870FB4 | WEST GOSHEN PA SWRAUTHREF .......... ... |11/14/2018| VARIOUS CXXX 787,902 ...... 760,000 ...... 812,744 1 ...... 809,256 | .......oooov oo (@@020) | @020 805,235 05/01/2032
953701CS6 | WEST LAFAYETTE INSWRREV .............. ... |11/09/2018| VENDOR CODE NATI
NOTINTABLE .......... XXX 507,010(...... 500,000 ...... 540,4401...... 533333 ... [ B2AT) [ B2 e 530,117 07/01/2029
96009ACH7 | WESTFIELD IN HS BLDG CORP 1STMTG ..... .. |07/16/2018| VARIOUS . XXX 560,734 |...... 560,000 ...... 588,146 |...... 563249 (... oo @515) | @515 [ [ 560,734 | ... 07/15/2020
977092SS5 | WI ST CLEAN WTRREV SER 3 (BAB) ......... .. |02/12/2018| Transfer .... XXX 150,934 | ...... 150,000 ...... 153,449 ...... 150,978 | oo | @) @) 150,934 06/01/2024
98267LAB1 | WYANDOTTE CNTY-KANSAS CITY KS UNIF .. | ... |12/20/2018| VARIOUS .. XXX 216,235|...... 210,000 ...... 2223121...... 206,363 | .....ooeon e (188) [ [ (B8 e [ 216,517 12/01/2027
98267YAK3 | WYANDOTTE CNTY/KANSAS CITY KS UNIF .. | ... 08/27/2018| VARIOUS .. XXX 7182921...... 695,000 ]...... 739,682(...... 720280 ..o [ 21B3) [ [ (@183 [ [ 718,127 08/01/2023
985724BP7 | YELLOWSTONE CNTY MT HLTH CAREREV .. | ... |09/18/2018| VARIOUS .. XXX 698,238 |...... 655,000 ]...... 716,190 ...... 698,710 ... [ BN o B 695,591 10/01/2027
985724BQ5 | YELLOWSTONE CNTY MT HLTH CARE REV . 11/09/2018| VARIOUS XXX 723,763 |...... 685,000 ...... 742,889 (...... 726410 ............. ... BO875) ... (BBTE) | 722,735 10/01/2028
3199999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment .................................................... 70,096,148 67,999,997 71,228,767 | ... 69,315,561 70,030,240 . XXX
Bonds - Industrial and Miscellaneous (Unaffiliated
00206RDB5 [ AT&T,INC. ... ... |02/12/2018| Transfer ................. XXX 156,727 | ...... 150,000 (...... 159,600 ...... 156,904 ..o | (T8 [ AT [ 156,727 03/15/2022
002824BL3 | ABBOTT LABORATORIES ..................... ... |10/29/2018{ VARIOUS ............... XXX 496,910 ...... 500,000 ...... 476,775 ...... 485967 | ... [ 1493 1493 487,460 04/15/2023
04542BMS8 | ABFC 2005-AQ1 TRUST 2005-AQ1 A4 ST ...... ... |12/25/2018| PRINCIPAL RECEIPT ....[... XXX ... |....... 8,003 |......... 8,003 |......... 8043 ... [ e @O e O 8,003 01/25/2034
037833AK6 | APPLE,INC. .........oiiiiiiiiiie ... |02/12/2018] Transfer XXX 501,416 |...... 500,000 ...... 502,570 ...... 501,445 ..o [ @) e @ 501,416 05/03/2023
06741VYY2 | BARCLAYSBANKPLC ... D |02/12/2018) Transfer ......... o XXX 1,000,000 ..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ..o | [ L e 1,000,000 06/30/2020
084670BJ6 | BERKSHIRE HATHAWAY, INC. SRNOTES .... | ... |02/12/2018| Transfer ......... XXX 149,319 ...... 150,000 (...... 148731 ...... 149,305 ..o | A 149,319 02/11/2023
127055AJ0 | CABOT CORPORATION ...........ooovvvvneii] e 01/15/2018] MATURITY XXX 500,000 ...... 500,000 ...... 516,740 (...... 500,132 (..o [ (132) | [ (132 e 500,000 01/15/2018
14149YAVO | CARDINAL HEALTH, INC. ...............oo.ees .. |02/12/2018| Transfer .... XXX 255556 |...... 250,000 ...... 261,388 |...... 255692 (...c.oiein e (13D | [ (13D e 255,556 06/15/2022
141781AY0 | CARGILL,INC. .............. ... |02/12/2018] Transfer .... XXX 151,841 ...... 150,000 (...... 154,920 ...... 151,901 oo | B0 [ (BO) [ 151,841 05/14/2021
142339AE0 | CARLISLE COS.,INC. ............ ... |02/12/2018] Transfer .... XXX 150,000 ...... 150,000 |...... 150,000 ...... 150,000 [ ..o | [ e [ 150,000 12/15/2020
14916RAE4 | CATHOLIC HEALTH INITIATIVE ............... ... |08/01/2018{ VARIOUS ............... XXX 635921(...... 635,000 ]...... 655320 (...... 638,091 (... [ RITO) o [ RATO) e [ 635,921 08/01/2018
12669WAE6 | COUNTRYWIDE ASSET-BACKED CERTIFICA . | ... [12/26/2018| PRINCIPAL RECEIPT ....|... XXX ... |...... 95277 | ....... 95277 | ....... 94324 ... | 983 983 95,277 11/25/2037
067383AD1 [ CRBARD, INC. ..............oiiiiiin . 101/15/2018{ MATURITY XXX 500,000 ...... 500,000 ...... 503,000...... 500025 (... oo (@) | [ (@B e 500,000 01/15/2018
263534CK3 | E.|l. DU PONT DE NEMOURS ... ... |11/29/2018| VARIOUS ..... XXX 498,005]...... 500,000 ...... 489,255|...... 493210 .o [ B3 BB 494,044 02/15/2023
278642AH6 | EBAY,INC. .................... ... |02/12/2018] Transfer .... XXX 149,710 ...... 150,000 ...... 149,051 |...... 149,687 oo | 22 22 149,710 08/01/2019
268648AN2 | EMC CORPORATION ............ ... 02/12/2018] Transfer .... XXX 150,349 | ...... 150,000 | ...... 150611 ...... 144,622 (....... 5733 |.......... (D)oo BT 150,349 06/01/2023
313747AR8 | FEDERAL REALTY INVS TRST ... |01/01/2018| CALLED . XXX 539,765 ...... 500,000 ...... 499,060 ...... 499740 | .o e e e 499,740 04/01/2020
369604BD4 | GENERAL ELECTRIC CO. ..... ... |o711212018| VARIOUS XXX 489,041 ...... 500,000 ...... 498825|...... 499401 | .o [ A8 B 499,449 10/09/2022
375558AZ6 | GILEAD SCIENCES, INC. . ceeveeciinn ... 0211212018 Transfer ... XXX 501,8131...... 500,000 ...... 502,520 |...... 501,839 ..o [ () | [ (2B e 501,813 02/01/2025
40414LAG4 [HCP,INC. ..ot ... |02/12/2018| Transfer ................. XXX 148,509 ...... 150,000 | ...... 146970 ...... 48474 ..o 3B BB 148,509 08/01/2022
437076AZ5 | HOME DEPOT,INC. ..............ooiiinn ... |02/12/2018| Transfer ................. XXX 146,276 | ...... 150,000 (...... 143,888 | ...... 146,200 ..o | TB e TB 146,276 04/01/2023
478366AX5 | JOHNSON CONTROLS, INC. .. ... |02/12/2018] Transfer .... XXX 149,705 ...... 150,000 (...... 149156 | ...... 149694 ..o | 1010 149,705 03/01/2021
48203RAF1 | JUNIPERNETWORKS .............. ... |02/12/2018] Transfer .... XXX 513,254 |...... 500,000 ...... 533,465|...... 13716 .o [ (462) | [ (462) [ [ 513,254 03/15/2021
48305QAA1 | KAISER FOUNDATION HOSPITAL .. ... 02/12/2018] Transfer .... XXX 549,351 ...... 531,000]...... 552,813|...... 549830 ... [ T [ T 549,351 04/01/2022
487836BC1 | KELLOGG COMPANY .............. ... |02/12/2018] Transfer .... XXX 150,212 ...... 150,000 (...... 150918 ...... 150,226 ..o | () [ (3 [ 150,212 11/15/2019
571903AJ2 | MARRIOTT INTERNATIONAL, INC. ...... . 102/12/2018] Transfer .. XXX 150,395 ...... 150,000 ...... 152,925 ...... 150,450 ... | BB) [ BB) [ 150,395 03/01/2019
665789AV5 | NORTHERN STATES 1ST MTG NOTES .. .. 1010172018 VARIOUS XXX 750,710 ...... 750,000 ...... 783,000 ...... 753133 . [ (2423) | (RA23) e 750,710 10/01/2018
674599CG8 | OCCIDENTAL PETROLEUM CORP ....... ... |02/12/2018] Transfer .... XXX 515,576 |...... 500,000 ...... 516,455|...... 515791 .o [ IB) | e 1B e 515,576 06/15/2025
69353REV6 | PNC BANK NAT'L ASSOC BND CORP . ... |02/12/2018] Transfer .... XXX 4998181 ...... 500,000 ...... 499495|...... 499799 | .o [ 19 19 499,818 03/04/2019
740189AM7 | PRECISION CASTPARTS CORP ...... ... |02/12/2018] Transfer .... XXX 495477 |...... 500,000 ...... 4941401 ...... 495415 .o e B B 495477 06/15/2025
744533BK5 | PUBLIC SERVICE OKLAHOMA ... ... |02/12/2018] Transfer .... XXX 153229 ...... 150,000 ...... 163,272 ...... 163425 (..o | (196) [ (19B) [ 153,229 12/01/2019
828807CK1 | SIMON PROPERTY GROUPLP .. ... 02/12/2018] Transfer .... XXX 150,564 | ...... 150,000 | ...... 151,275 ...... 150,580 [ ..o | (A6 [ (1B) [ 150,564 03/15/2022
871503AK4 | SYMANTEC CORPORATION ..... o] ... |02/12/2018) Transfer .. XXX 502,924 |...... 500,000 ...... 506,000 ...... 502994 ... oo MO e (@O e 502,924 06/15/2022
89173FAA8 | TOWD POINT MORTGAGE TRUST 2017-12 . .| ... |12/26/2018| PRINCIPAL RECEIPT ... | ... XXX ... |...... 455031 ....... 45503 |....... 44507 | .o e 995 995 45503 ... 10/25/2056
902494ATO | TYSONFOODS,INC. ..o ... |02/12/2018| Transfer ................. XXX 152,089 ...... 150,000 ...... 154,275 ...... 152139 o | B0 [ BO) [ 152,089 | ... 06/15/2022
907818DM7 | UNION PACIFICCORP ........................ . 102/12/2018 Transfer ................. XXX 149,143 ...... 150,000 ...... 148586 | ...... 149,124 ..o 818 149,143 01/15/2023




ANNUAL STATEMENT FOR THE YEAR 2018 or THE ALL AMERICA 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
F 12 13 14 15
0 Current Bond
r Year's Total Book/Adjusted Interest/
e Prior Year Other-Than- Total Foreign Carrying Foreign Stock Stated
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CUSIP g | Disposal Name of of Shares Par Actual Carrying (Amortization/ | Impairment B./A.CV. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity
Identification Description n Date Purchaser of Stock Consideration Value Cost Value Accretion) | Recognized |(Cols. 11+12-13)] B./A.C.V. Date on Disposal | on Disposal | on Disposal | During Year Date
91159HHC7 [ USBANCORP ...t ... |02/12/2018| Transfer ................. XXX 612,042(...... 600,000 ...... 624,8401...... 612,361 ..o [ B [ BI 612,042 7,350 | 03/15/2022
918204AV0 | VF CORPORATION ... ... |02/12/2018| Transfer ................. XXX 155414 | ...... 150,000 (...... 156,650 155,580 [ ..o | (1BT) [ (1BT) [ 155,414 .. 2,348 09/01/2021
93362YAB8 | WAMU MORTGAGE PASS-THROUGH CERTIFI | ... |12/25/2018| PRINCIPAL RECEIPT ....[... XXX ... [...... 12,283 ]....... 12,283 (....... 11960 | oo [ 8322 e 322 12283 | e [ 31| 06/25/2046
94974BFGO | WELLS FARGO & COMPANY ................. ... |01/16/2018] MATURITY .............. XXX 500,000 ...... 500,000 ...... 499,100 499992 | ... [ B B 500,000 .. 3,750 01/16/2018
136375CD2 | CANADIAN NATIONAL RAILWAY ... ....| D [02/12/2018| Transfer .................|... XXX ... |..... 148,854 | ...... 150,000 | ...... 148,380 ...... 148837 oo | T T 148,854 .... 996 | 11/21/2024
902133AQ0 | TYCO ELECTRONICS GROUPS .............. D |02/12/2018) Transfer ......... o XXX 150,650 | ...... 150,000 (...... 151,056 | ...... 150699 ... | BO) [ (B0 [ 150,650 1,870 | 08/01/2019
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) .........................ccoo .. 13,731,631 ... 13,627,066 |... 13,803,859 (... 13526,420....... 5733|...... (239%4)|............. [.........3339|........... ... 13,688,603 |............. |......43,029]....... 43029]..... 191,657 . XXX
8399997 Subtotal - BONAS - Part 4 ... ... ..o . 150,365,677 | .. 145,790,592 | .. 152,572,359 | .. 149,411,927 |....... 5733|... (371,056)|............. |..... (365,323) | ........... .. 150,198,974 [............. |..... 166,711]...... 166,711 ... 4,047,127 |. XXX.
8399998 Summary Item from Part 5for BONAS ... .. 33,209,719 ... 32,169,529 |... 33,778,208 |.............. | ... | (TETBT) | (76,787) | ........... .. 33701415 ... . (491,712) | ... .. (491,712) | ..... 579,858 |. XXX.
8399999 Subtotal - BONAS . ... . 183,575,396 | .. 177,960,122 | .. 186,350,567 |.. 149,411,927 |....... 5733 |... (447,843)|............. |..... (442,110) | ........... . 183,900,389 |............. ... (325001)]..... (325,001) | ... 4,626,985 . XXX .
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
30303#107 | FACILITY INSURANCE HOLDING CORP ......... T .. 111272018 XXX 1979 ... (1979 oo (1,979) . XXX
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) . XXX 1979 (1979 | (1,979) . XXX
Common Stocks - Parent, Subsidiaries and Affiliates
15372@106 | CENTRAL INSUREXAGENCY .................[... E5/10/2018 ROC............coooco oo oo 100,000 (... XXX... |...... 100,000 ...... 100,000 [ ... | [ 100,000 . XXX
T 9199999 Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates ............. ... ... ... ... .| 100,000 (... XXX ... |...... 100,000 ...... 100,000 | ..o 100,000 | ... XXX
B | 9799997 Subtotal - Common Stocks - Part4 ............... e 100,206 ... XXX... |...... 100,000 ...... 101,979 (1979 ..o | 100,000 ... . XXX
~ [9799998 Summary Item from Part 5 for Common Stocks ...... B T o XXX e e e o . XXX
9799999 Subtotal - Common Stocks ......................... Ay 100,206 ... XXX... |...... 100,000 ...... 101,979 L1979 100,000 ... . XXX
9899999 Subtotal - Preferred and Common Stocks . N 100,206 ... XXX... |...... 100,000 ...... 101,979 - (1979 |........... | 100,000 ... - . XXX
9999999 TOAIS .. .. ... . 183,675,602 (... XXX... |.. 186,450,567 |.. 149,513,906 L (447843) ... (444,089) | ........... . 184,000,389 | ............. ... (324,795) ... 4626985|. XXX.




ANNUAL STATEMENT FOR THE YEAR 2018 or THE ALL AMERICA INSURANCE COMPANY

SCHEDULE D - PART 5§

Showmg All Lonc Term Bonds and Stocks ACQUIRED Durlng Year and Fully DISPOSED OF During Current Year
1 2 3 4 Change in Book/Adjusted Carrying Value 18 19 20 21
F 12 13 14 15 16
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cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) B./A.C.V. on Disposal on Disposal on Disposal During Year Dividends
Bonds - U.S. Governments
31315PEM7 .. | FARMERMAC ................. .. | 02/12/12018 | Transfer 04/24/2018 | Morgan Stanley ......|..... 150,000 | ...... 160,841 ...... 158,034 |...... 160,585 [ ..o e (286) | e (288) | [ (2551)....... (2551)[......... 1,468
3130AAZW1 ..| FEDERAL HOME LOAN BANK . .| .. | 02/12/2018 | Transfer ...|04/24/2018 [ VARIOUS ...........|..... 200,000 ...... 200,000 ...... 196,860 ...... 200,000 [ ..o | L e [ e (3,140) | ....... (3,140) | .........1,664]....
313380275 ... | FEDERAL HOME LOAN BANK . .| .. | 02/12/2018 | Transfer .| 04/24/2018 | VARIOUS ...........|...... 73529 |....... 73529(....... 72,257 |....... 73529 (..o | [ (1,272) | ....... (1,272) | ... 506]....
0599999 Subtotal - Bonds - U.S. GOVEIMMENES . ........utttt ittt e 423529 |...... 434,370 ...... 427151 ...... 43114 (258) | e (@256) [ e (6,963) | ....... (6,963)|......... 3,638
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
20772JRM6 .. | CONNECTICUT ST ............. .. | 02/09/2018 | J.P. MORGAN
SECURITIES LLC ... |08/27/2018 | Wells Fargo Advisors | ..... 550,000 ...... 615478 |...... 611,292 ...... 609572 (... | (5906) ... e (5,908) [ ....ovvveie | e 1720 ... 1,720)....... 23,986 ......... 9,014
419792W5 . |HAWAIIST ... .. | 01/31/2018 | MERRILL LYNCH,
PIERCE, FENNER &
SMITH .............. 08/24/2018 | PERSHINGLLC .....|...... 85,000....... 96,926 | ....... 95,574 |....... 95617 ..o | (1,309) oo e (1,309) oo | [ @43)].......... @43)]......... 2290 (...
605581AHO ... | MISSISSIPPI ST TXBL REF SER
A . [02/12/2018 | Transfer ............. 04/17/2018 | UBS Paine Webber .. |..... 150,000 ...... 150,000 ...... 146,561 ...... 150,000 ..o [ e L e L [ (3,440) | ....... (3,440)|......... 1690 |......... 1,016
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed) .........................co | 785,000 ...... 862,404 |...... 853,427 |...... 855189 (.............. |....... (7215) .o | T7215) .o | (1,763) | ....... (1,763) | ....... 27,966 |....... 10,030
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
005518VF9 ... | ADAMS & WELD CNTYS CO SD

m #T . .. | 02/12/12018 | Transfer ............. 04/17/2018 | PERSHINGLLC .....|..... 150,000 | ...... 162,156 | ...... 161,556 | ...... 162017 .o | (139) | oo (139) | oo [ 461)]......... 461)]......... 2300(......... 1,183

— | 011338RX0 ...| ALAMO HEIGHTS TX ISD REF MERRILL LYNCH,

3] SCHBLDG ..........ovvennn .. | 02/12/12018 | Transfer ............. 04/17/2018 | PIERCE, FENNER .. .| ..... 245,000 ...... 243646 |...... 243,035(...... 243684 (... | B o | B oo | e (649)|......... (649)|......... 1194 ... 168
016788C33 ... | ALLEGAN CNTY MITXBL ...... .. | 02/12/12018 | Transfer ............. 04/24/2018 | PERSHINGLLC .....|..... 240,000 ...... 240,000 ...... 238,500 ...... 240,000 ..o | L e [ e (1,500) | ....... (1,500) | ......... 4,083 (......... 2,357
033161ZE3 ... | ANCHORAGE AK BDS SER A-2

(BAB) ...t .. | 02/12/12018 | Transfer ............. 04/02/2018 | MATURITY .......... ..... 150,000 | ...... 150,000 ...... 150,000 ...... 150,000 [ oo e [ [ e e e e 3201 ......... 2,330
041042WW8 . .| ARKANSAS ST TXBL
AMENDMENT 82 SER .......... .. | 02/12/12018 | Transfer 04/24/2018 | Janney Montgomery . |..... 150,000 | ...... 150,000 ...... 149,102 ...... 150,000 [ ..o e e [ e [ (899)|......... (899)|......... 1499 .......... 535
054213XF5 ...|AVONOHREF ................. .. | 02/12/12018 | Transfer .| 04/17/2018 | UBS Paine Webber .. | ..... 235,000 ...... 2494101...... 244569 | ...... 249109 | ... | (B02) | .o [ (B02) | oo [ (4539)|....... (4539 [......... 3153 (..., 1,622
102853FN3 ... [ BOWLING GREEN OH CSD REF | .. |02/12/2018 | Transfer 04/17/2018 | National Financial
ServicesCO ......... |..... 345,000 ...... 364,1121...... 365427 (...... 363,686 |......c.ccovin | (426) | ..o o (426) | ..o [ 1741 ... 1741 ... 4959 (......... 2,552
138128KR3 ...| CANTON CHARTER TWP MI
REF-CAPITAL .................. .. | 02/12/12018 | Transfer ............. 04/17/2018 | Wachovia Securities . | ..... 295,000 ...... 316,997 | ...... 307,785]...... 316,521 ..o | (476) | ..o (A76) | ..o [ (8,736)|....... (8,736)[......... 5679 (......... 3,757
150908HT1 ... [ CENTENNIAL MN ISD #12 TXBL
REFB ..o .. | 02/12/12018 | Transfer ............. 04/17/2018 | Wachovia Securities . |..... 150,000 | ...... 150,000 ...... 143213 ...... 150,000 [ ..o e e L e [ (6,788) | ....... 6,788) [ .......... 725|. ... 102
249174UQ4 .. | DENVER CO CITY & CNTY SD
#IREF ... .. | 02/12/12018 | Transfer ............. 04/17/2018 | PERSHINGLLC .....|..... 200,000 ...... 2125%|...... 206,258 | ...... 212332 (264) | oo (264) | oo [ (6,074)|....... 6,074)[......... 2683(......... 1,381
264438ZF2 ... | DULUTH MN TXBL REF TAX RAYMOND JAMES &
INCRSERF ......ccviviinnns .. | 02/12/12018 | Transfer ............. 04/17/2018 | ASSOCIATES, IN ....|..... 230,000 ...... 230,373 |...... 2274700...... 230,339 ... B B [ (2869)|....... (2869)[.......... 97| ... 141
289171GKO ...| ELLSWORTH WI CMNTY SD
REF ... .. | 02/12/12018 | Transfer ............. 04/17/2018 | UBS Paine Webber .. |..... 250,000 ...... 265506 |...... 2548481 ...... 265080 | ........coven |eiiinnnnn (425) | ..o (25) | .o [ (10,233) | ...... (10,233) [ ......... 4813 1......... 3,184
392641U53 ... | GREEN BAY WI CORP PURP
BONDSSERA .........cc.c.... .. | 02/12/12018 | Transfer ............. 04/11/2018 | PERSHINGLLC .....|..... 220,000 ...... 230,801 1...... 220,409 ...... 230571 .o | (230) | oo (230) | oo e e (10,162) | ...... (10,162) | ......... 3520 |......... 2,402
392641XJ0 ... GREEN BAY WI TXBL REF SER FIRST TENN BK BD
.............................. .. | 02/12/2018 | Transfer .............|04/24/2018 |DIV .................[..... 150,000 |...... 150,000 |...... 147,030 |...... 150,000 |........cccco. |ervievrvnis [ | [ [ e (2970) | (2970) |l 2,349 Ll 1,501
435164885 ... HOLLAND MITXBL .............|.. | 02/12/2018 | Transfer ............. 12/01/2018 | MATURITY ..........|..... 135,000 ...... 135,000 ...... 135,000 ...... 135,000 [ oo | [ L e e e 175 .. 463
442331XT6 ...|HOUSTONTEX ................ .. | 02/28/2018 | BARCLAYS CAPITAL,
INC. ... 08/24/2018 | RBC Capital Markets .| ..... 725,000 ]...... 820,932(...... 813,059 (...... 812,025
4656508J9 ... | ITHACA CITY NY PUB IMPT UMD BANK
SERA ... .. | 02/12/2018 | Transfer ............. 04/11/2018 | INVESTMENTS ..... |..... 135,000 ...... 138,907 | ...... 139,128 ...... 138,701
483271AL6 ... | KALAMAZOO MI REGL EDL SVC CALLED @
AGYSB ... .. | 02/12/12018 | Transfer ............. 05/01/2018{ 100.0000000 ........ |..... 150,000 | ...... 150,29 | ...... 150,000 ...... 150,000
501552FX6 ... | KYLETXREF .................. .. |02/12/2018 | Transfer ............. 04/11/2018 | National Financial
ServicesCO ......... |..... 405,000 | ...... 416,987 | ...... 417397 |...... 416,574
564283YH6 ...| MANSFIELDOHREF ........... .. | 02/12/2018 | Transfer ............. 04/17/2018 | Wachovia Securities . |..... 145,000 ...... 156,148 | ...... 151,105 ...... 155,912
566746DB6 . ..| MARICOPA CNTY ARIZ CTFS
PARTN ... .. |03/01/2018 | JPMorgan ........... 08/24/2018 | JPMorgan Chase ... |..... 400,000 |...... 456,772 ...... 4535801 ...... 451,920
584853LQ6 ...| MEDINA OH CSD TXBL REF ... |.. |02/12/2018 | Transfer ...| 04/24/2018 | PERSHINGLLC .....|..... 150,000 | ...... 150,000 ...... 146682 ...... 150,000 ...
586145F74 ... | MEMPHIS TN TXBL REF SER B | .. | 02/12/2018 | Transfer 04/24/2018 | PERSHINGLLC .....|..... 150,000 ...... 150,000 ...... 145103 |...... 150,000
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592112NY8 ...| MET GOVT NASHVILLE & RAYMOND JAMES &
DAVIDSONCNTY .............. .. | 02/12/2018 | Transfer ............. 04/24/2018 | ASSOCIATES, IN ....|..... 140,000 ...... 140,000 ...... 136514 |...... 140,000 [ ..o e L L e [ (3,486) | ....... (3,486) [ ......... 1339 ... 477
6071142W4 .. | MOBILE AL REF & IMPT WTS CALLED @
SERB ... .. | 02/12/12018 | Transfer ............. 02/15/2018{ 100.0000000 ........ |..... 300,000 ...... 300,008 ...... 300,000 ...... 300,000 (..o | @) oo @) oo e e e 7500 (......... 7,375
642628CS8 ...| NEWBREMENOHLSD ........|.. [02/12/2018 | Transfer ............. 04/17/2018 | Wachovia Securities . | ..... 150,000 | ...... 162,303 | ...... 160,551 | ...... 162047 (.o | (256) | oo (256) | oo [ (1,49) | ....... (1,496) | ......... 3483 (......... 2,367
64966MAV1 .. [NEWYORKNY ................ .. | 03/02/2018 | Keybanc Capital
Markets ............. 08/24/2018 | Wells Fargo Advisors | ..... 325,000...... 383526 |...... 382,3111...... 380,532 ....ccciiien | (299%4) ..o [ (2994) [ .o | 1778 .. 1778 .. 93441......... 1,580
652233JE8 ... | NEWPORT NEWS VA TXBL FIRST TENN BK BD
GENIMPTB .................. .. | 02/12/12018 | Transfer ............. 04/24/2018 DIV ...........oooo|nnns 210,000 ...... 210,000 ...... 210,0421...... 210,000
774280YL9 ... | ROCKWALLTX ................ .. | 02/12/12018 | Transfer ............. 08/01/2018 | CALLED @
100.0000000 ........ |..... 205,000 ...... 205829 ...... 205,000 ...... 205,000
7987644K9 ... | SAN MARCOS TXREF TXBL ... |.. | 02/12/2018 | Transfer ............. 08/15/2018 | MATURITY ..........|..... 150,000 | ...... 150,000 ...... 150,000 ...... 150,000 ....
880064G87 ...| TEMPLE TXCTFSOBLIG ...... .. | 02/12/2018 | Transfer ............. 04/11/2018 | Stifel Nicolaus .......|..... 250,000 ...... 248128 |...... 243998 |...... 248,172
933747DU8 . ..| WAPAKONETA OH CSD REF
SCHIMPT ..., .. | 02/12/2018 | Transfer ............. 04/17/2018 | Morgan Stanley ......]..... 200,000 ...... 216,480 (...... 217910(...... 216,247
946371DY4 ...| WAYNE TWP IN MET SD TXBL
REF ... .. | 02/12/2018 | Transfer ............. 04/24/2018 | PERSHINGLLC .....|..... 215,000 ...... 215,000 ...... 210,700 ...... 215,000
962526FX2 . ..| WHATCOM CNTY WA SD #504
LYNDEN ..., .. | 02/12/2018 | Transfer ............. 04/17/2018 | D.A. Davidson & Co. . | ..... 380,000 ...... 404,400 ...... 382,531(...... 403,919
T 969887H27 ... | WILLIAMSON CNTY TX TXBL RAYMOND JAMES &
o REFLTD ... .. | 02/12/2018 | Transfer ............. 04/17/2018 | ASSOCIATES, IN ....|..... 150,000 ...... 150,346 | ...... 146,639 ...... 150,326 ..o [ (20) ..o | (00| e [ (3,688)|....... (3,688)[......... 2,033 [......... 1,475
= [2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed) .........................coi... ... 8,080,000]..... 8,476,659 |..... 8,356,452 ..... 8454714 ............. | (21,944) [ .............. | ... (21,944) | ... (98,270) | ...... (98,270) | ...... 133,739 ....... 57,373
Bonds - U.S. Special Revenue, Special Assessment
037777UAS ...| APPALACHIAN NC ST UNIV National Financial
TXBLREFB ................... .. | 02/12/2018 | Transfer ............. 04/24/2018 | Services Co .........|..... 575,000 ...... 569,218 |...... 5654721...... 569,380 ... e 162 ). o | 162 (.o | (3,908)....... (3,908)[......... 5041(......... 1,348
040849DG3 .. | AR ST DEV FIN AUTH ST AGY
FACSREV ............ccoenn. .. | 02/12/2018 | Transfer ............. 04/17/2018 | PERSHINGLLC .....|..... 130,000 ...... 142,560 | ...... 138944 | ...... 142341 o 19) | o [ 19) | oo [ (3397)|....... (3397)[......... 2,860 (......... 1,892
04780NLV7 ...| ATLANTA GA DEV AUTH
TXBL-HOMELESS ............. .. | 02/12/12018 | Transfer ............. 04/17/2018 | Wachovia Securities . | ..... 150,000 | ...... 150,000 ...... 146,528 | ...... 150,000 [ ..o | e [ e [ (3473)|....... (BA73) ... 1512 ... 990
052404NF3 .. .| AUSTIN TX CMNTY CLG DIST
TXBLREF ........cccooiiinits .. | 02/12/12018 | Transfer ............. 04/24/2018 | PERSHINGLLC .....|..... 150,000 | ...... 150,000 ...... 142,632 ...... 150,000 [ ..o e e L e [ (7,368) | ....... (7,368) [ ......... 1,030 ... 133
072024NV0 ...| BAY AREA TOLL AUTH CALIF VENDOR CODE
TOLL oo .. | 04/18/2018 | RBC Capital Markets .| 05/29/2018 | OPPE NOT IN TABLE | ..... 350,000 ...... 529,158 | ...... 521,0491...... 528,751 ..o | (A7) .o (AO7) | oo [ (7,702) | ....... (7,702) | ......... 4108 (......... 1,301
077340HEO ... | BEL AIRE KS PUB BLDG COMM
REVTXBL ......ccoovvvviienn .. | 02/12/12018 | Transfer ............. 04/17/2018 | PERSHINGLLC .....|..... 200,000 ...... 200,000 ...... 194,700 ...... 200,000 [ ..o | L e [ e (5,300) | ....... (5,300) [ ......... 2100 (......... 1,263
10901RBNS .. | BRIER CREEK IN SBC REF SER
A .. | 02/12/12018 | Transfer ............. 04/17/2018 | Morgan Stanley ......|..... 130,000 ...... 139228 | ...... 134598 | ...... 139,038 ..o | (190) | v e (190) | oo [ [ (4,440)|....... (4440)[......... 1188 .......... 341
117019BY4 ... | BRUNSWICK & GLYNN CNTY
GADEVAUTH ................. .. | 02/12/12018 | Transfer ............. 04/24/2018 | PERSHINGLLC .....|..... 180,000 ...... 179,739 ...... 171927 (... 79745 | oo [ Bl i Bl oo e [ (7818)f....... (7818)[......... 3075|......... 1,965
15147TCT3 ... | CENTER GROVE IN MULTI-FAC National Financial
SBC .....oii .. | 02/12/12018 | Transfer ............. 04/17/2018 | Services Co .........|..... 135,000 ...... 141,16 ...... 134132 ...... 140,997 ..o (M) oo [ (M) | oo [ [ (6,865)(....... (6,865)[......... 1114 .. 360
185717CE3 ...| CLERMONT CNTY OH TRANS National Financial
IMPTDIST ... .. | 02/12/12018 | Transfer ............. 04/17/2018 | Services Co ......... |..... 155,000 ...... 158970 ...... 157,922 ...... 158,843 (... | (127) | oo [ (127) | oo [ 921)|......... 921)|......... 1,783 ... 917
206256SK6 ...| CONCORD IN CMNTY SBC REF | .. |02/12/2018 | Transfer ............. 04/11/2018 | PERSHINGLLC .....|..... 500,000 ...... 538,792(...... 515320...... 538,061 |.....ccovviren | (T32) | oo (T32) | oo [ (22,741)...... (22,7410 [......... 4125(......... 1,266
29933QBS1 .. | EVANSVILLE IN ECON DEV LSE
RENTAL ..., .. | 02/12/2018 | Transfer ............. 04/11/2018 | PERSHINGLLC .....|..... 270,000 ...... 290,864 |...... 279326 |...... 290,387 ..o | @I7) . @IT) | [ (11,061) | ...... (11,061) | ......... 5801 (......... 4314
299556AW0 .. | EVANSVILLE VANDERBURGH National Financial
INPUBLSG ... .. | 02/12/2018 | Transfer ............. 04/24/2018 | Services Co ......... |..... 150,000 | ...... 150,000 ...... 148,005 ...... 150,000 [ ..o e e L e [ (1,99) | ....... (1,995) [ ......... 1,305].......... 349
349288DL1 ... | FORT WAYNE IN REDEV AUTH
LEASEREV .............oc.. .. | 02/12/2018 | Transfer ............. 04/17/2018 | Morgan Stanley ......|..... 185,000 ...... 187,387 ...... 187,660 ...... 187,306 ..o [ BN e | BN e [ [ 354 ... 3B4......... 1203].......... 170
392690EV1 ...| GREEN BAY WIWTR SYS REV RAYMOND JAMES &
TXBLREF ........cccooiiinins .. | 02/12/2018 | Transfer ............. 04/17/2018 | ASSOCIATES, IN ....|..... 250,000 ...... 250,000 ...... 2442001 ...... 250,000 [ ..o | L e [ e (5800)f....... (5800) [ ......... 2262(......... 1,430
40785EK47 ...| HAMILTON IN SE CONS SBC National Financial
REFSERC .............coet .. | 02/12/2018 | Transfer ............. 04/17/2018 | Services Co .........|..... 530,000 ...... 564,1511...... 564,402 ...... 563,504 | ..........ooc | B47) | oo B47) | oo [ 898|.......... 898|......... 5190 (......... 1,491
41423PAET ...| HARRIS CNTY TX TOLL RD
AUTHLIEN ... .. | 02/08/2018 | Ramirex & Co., Inc. .. | 08/27/2018 | Wells Fargo Advisors |..... 280,000 ...... 3224871...... 317,498 ...... 318526 (... |t (B961) [ oo [ (BB [ | [ (1,029)....... (1,029 |......... 7089 .
44244CGM3 ..| HOUSTON TEX UTIL SYSREV .| .. | 03/05/2018 | Citigroup ............ 08/24/2018 | PERSHINGLLC .....|..... 725000]...... 85089 |...... 847,7211...... 844834 |.............. |....... (6,062) [ ... [ (6,062) [ ..o | | 2,887 ......... 2,887 ....... 28497 |....... 11,278
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447168LH6 ...| HUNTSVILLE ALWTR SYSREV | .. |02/12/2018 | Transfer ............. 05/01/2018 | CALLED @
100.0000000 ........ |..... 295,000 ...... 295414 1...... 295,000 ...... 295,000 | .....oiiiien |, @14y @14) ] e e 7375 ......... 4,138
447168LM5 ...| HUNTSVILLE ALA WTR SYS
REV ... 02/12/2018 | Transfer ............. 08/16/2018 | CALLED ............ |..... 205,000 ...... 205288 ...... 205,000 ...... 205,000 (...t | (288) .o (288) | oo [ e e 8115 (......... 2,876
45462TFN7 ...| IN BD BK REV TXBL COMM
SCHFDADV .................. .. 02/12/2018 | Transfer ............. 04/17/2018 | Wachovia Securities . | ..... 250,000 ...... 250,000 ...... 243933 1...... 250,000 [ ... | L e [ e (6,088)|....... (6,088) [ ......... 1,166 .......... 164
472737FEOQ ... | JEFFERSON CNTY CO SD
#R-001COPS ................. 02/12/2018 | Transfer ............. 04/17/2018 | Wachovia Securities . |..... 200,000 ...... 200,000 ...... 197976 | ...... 200,000 [ ..o | L e [ e (2,024) | ....... (2,024)[......... 1274 ... 586
534247LM1 .| LINCOLN NE AIRPORT AUTH CALLED @
TAXSERC ... 02/12/2018 | Transfer ............. 07/03/2018 | 100.0000000 ........ |..... 260,000 ...... 260,000 ...... 260,000 ...... 260,000 ... | L e [ L e e 4976 (......... 1,134
544445EE5 .. .| LOS ANGELES CALIF DEPT BARCLAYS CAPITAL,
ARPTSR ........oceiiiiins 03/01/2018|INC. ................ 09/19/2018 | Morgan Stanley ......]..... 650,000 |...... 769,418 |...... 7571331 ...... 763,867 (...cccovvveen |t (5,551) v [ (5,551) [ .o | [ 6,734)....... 6,734)....... 16,792 | ..o
549843ENG ...| LUGOFF-ELGIN SC WTR AUTH
WTRWKSSY ................0. 02/12/2018 | Transfer ............. 04/17/2018 | Morgan Stanley ......|..... 135,000 ...... 1444801 ...... 146,120 ...... 144270 ..o | (210) | oo (210) | oo [ 1850|......... 1850|......... 1519 ..., 577
574295DU2 ...| MD ST STADIUM AUTH RAYMOND JAMES &
LEASE-HIPPODROM ............ 02/12/2018 | Transfer ............. 04/17/2018 | ASSOCIATES, IN ....|..... 250,000 ...... 249659 ...... 246,445(...... 249684 | ... | 26| 26]. i [ (3,239)(....... (3239 [......... 1894 .......... 871
592041WJ2 .. .| MET GOVT NASHVILLE & FIRST TENN BK BD
DAVIDSONCNTY .............. 02/12/2018 | Transfer ............. 04/24/2018 DIV ... | 250,000 ...... 266,9711...... 254,025(...... 266,603 |..........oco |, (368) | .o [ (368) | .o e (12,578) | ...... (12578) | ......... 3237 (......... 1,154
606684DB1 ...| MITCHELL SD SALES TAX
REVENUE ...............ccee 02/12/2018 | Transfer ............. 04/11/2018 | PERSHINGLLC .....|..... 155,000 ...... 155,135 ...... 151,917 ... 185123 [ o (12) .o | (2) .o [ [ (3,206) | ....... (3,206) | ......... 1137 611
60636VBQ9 .. | MO ST DEV FIN Crews & Associates,
BRD-BALLPARKPROJ ......... 02/12/2018 | Transfer ............. 04/24/2018 | Inc. .......oooeiii |t 220,000 ...... 221836 |...... 215846 |...... 20742 ... O] O] [ (589)....... (5896) [......... 3358 (......... 1,938
658207RT4 ...| NC ST HSG FIN AGY RAYMOND JAMES &
HOMEOWNERSHIP ............ 02/12/2018 | Transfer ............. 04/24/2018 | ASSOCIATES, IN ....|..... 150,000 | ...... 150,000 ...... 149,265 ...... 150,000 [ ..o e L L e [ (735) | ... (735) | ...t 1668|.......... 595
658207PV1 ...| NC ST HSG FIN AGY
HOMEOWNERSHIPTX ........ .. | 02/12/2018 | Transfer ............. 08/01/2018 | VARIOUS ...........|...... 90,000 ....... 90,000 ....... 90,000 ....... 90,000 [ ....ovvviie | e [ e e [ 1004 .......... 385
64542PBT1 ...| NEW HOPE TX CULTURAL EDU VENDOR CODE NATI
FACSFIN ... 02/12/2018 | Transfer ............. 11/28/2018 [NOT INTABLE ......|..... 500,000 ...... 513,923 |...... 505,295 |...... 512776 ..o | (47 [ (M4 [ e (7481)|....... (7481)|....... 18278 |......... 2,278
64469DWJ6 .. | NH ST HSG FIN AUTH REV
TXBLREFA ................... 02/12/2018 | Transfer ............. 05/01/2018 | VARIOUS ...........|..... 400,000 | ...... 400,000 ...... 388,835|...... 400,000 | ..o [ e [ L e (11,165) | ...... (11,165) | ......... 3961 (......... 1,415
64579RAS6 .. | NJ INSTITUTE OF
TECHNOLOGY TXBLB ......... 02/12/2018 | Transfer ............. 07/02/2018 | MATURITY ..........|..... 140,000 ...... 140,262 ...... 140,000 ...... 140,000 (..o | (262) | oo (262) | oo [ e e 1743 ... 397
655151DJ4 ... | NOBLESVILLE IN BLDG CORP CALLED @
ISTMTG ... 02/12/2018 | Transfer ............. 07/16/2018 | 100.0000000 ........ |..... 155,000 ...... 155,302 ...... 155,000 ...... 155,000 (..o | (B02) | .o (B02) | .o [ e e 3875(.......... 581
66285WFB7 .. | NORTH TEX TWY AUTHREV .. 04/18/2018 | Citigroup ............ 05/23/2018 | Citigroup ............ |..... 350,000 ...... 510,332]...... 492,265|...... 509,963 |.....ccoovivin |, (368) | v [ (368) | v e e (17,699) | ...... (17,699 [......... 9405(......... 7,119
67766WUZ3 .. | OH ST WTR DEV AUTH WTR
POLLCONTRL ................. 02/12/2018 | Transfer ............. 06/01/2018 | MATURITY ..........|..... 150,000 | ...... 150,000 ...... 150,000 ...... 150,000 [ ..o | e [ e e e e 1353 ... 534
704668DG4 .. | PEACHTREE CITY GAWTR & National Financial
SWRAUTH .............o 02/12/2018 | Transfer ............. 04/24/2018 | Services Co ......... |..... 150,000 | ...... 150,000 ...... 146,59 | ...... 150,000 [ ..o e e L e [ (3,407)|....... (3407)[......... 2419 ......... 1,657
73358WR55 .. | PORT AUTH NY & NJ Merrill Lynch, Pierce,
CONSOL-183RDREV .......... 02/07/2018 | Fenner & Smith ... 11/19/2018 | PERSHING LLC ... |..... 550,000 ...... 6425491 ...... 625499(...... 633823 ... et (B726) ..o [ B726) .o | [ (8,324)|....... (8,324)|....... 22153 |.......... 611
745392JB7 ... | PULASKI CNTY AR HOSP REV
REF ... 02/12/2018 | Transfer ............. 04/11/2018 | PERSHINGLLC .....|..... 500,000 ...... 537,604 |...... 503,155 |...... 536,950 | ...ovoiiiie | (653) | v [ (653) | .o o [ (33,795) | ...... (33,795) | ....... 10,021 |......... 7,267
751100JA7 ... | RALEIGH NC COMB
ENTERPRISE SYSREV ........ 02/12/2018 | Transfer ............. 04/17/2018 | PERSHINGLLC .....|..... 500,000 ...... 500,000...... 485,150 ...... 500,000 [ ..o | [ e e L (14,850) | ...... (14,850) | ......... 6777 (......... 4,785
767169DW?2 .. | RIO RANCHO NM GROSS
RECPTSTAXREV ............. 02/12/2018 | Transfer ............. 04/24/2018 | PERSHINGLLC .....|..... 145,000 ...... 145,000 ...... 142,00 ...... 145,000 [ oo e L L e [ (2,900) | ....... (2,900) [ ......... 1694 |.......... 829
773038DQ4 .. | ROCKDALE CNTY GAWTR &
SWRAUTHTX ................. 02/12/2018 | Transfer ............. 04/24/2018 | PERSHINGLLC .....|..... 500,000 ...... 500,000 ...... 491895]...... 500,000 [ ... | [ e [ e (8,105)|....... (8,105)|......... 5127 (......... 1,828
79766DKQ1 .. | SAN FRANCISCO CALIF CITY &
CNT .o 03/02/2018 | Morgan Stanley ...... 08/27/2018 | Stifel Nicolaus .......|..... 800,000 ...... 892,792(...... 880,456 |...... 882,336 ..o |einn (10,456) [ .......ovven | oennn (10,456) [ .....ovoveveen | e [ (1,880) | ....... (1,880) | ....... 33222 ....... 14,000
83704AAH5 .. | SC ST JOBS-ECON DEV AUTH
LSETXBL ..o 02/12/2018 | Transfer ............. 08/15/2018 | MATURITY ..........|..... 150,000 | ...... 150,000 ...... 150,000 ...... 150,000 [ ..o | e L e e e e 3,065(......... 1,507
83704AAJ1 ...| SC ST JOBS-ECON DEV AUTH Crews & Associates,
LSETXBL ...ovvviiiee] 02/12/2018 | Transfer ............. 04/17/2018 | InC. ..o e 150,000 | ...... 150,000 ...... 147,429 ...... 150,000 [ ..o e e L e [ 2571 ....... 2571 [......... 2352 (......... 1,706
83755VYX6 ...| SD ST HLTH & EDUCTNL FACS National Financial
AUTHVOC ................... 02/12/2018 | Transfer ............. 04/17/2018 | Services Co .........|..... 260,000 ...... 276,551 ...... 275782 ...... 216278 | ... | @73) oo [ @73) e [ (496)|......... (496)|......... 213 ). 298
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84135RCK6 .. | SE DUBOIS CNTY IN SCH
CORPREF .................... .. |02/12/2018 | Transfer ............. 04/17/2018 | Wachovia Securities . | ..... 205,000 ...... 205,000 ...... 202,720 ...... 205,000 ..o e L e e e (2,280)|....... (2,280)|.......... 910|.......... 261
845040JQ8 ... | SW TX HGR EDU AUTH TXBL-S
METHUNV .................... .. | 02/12/12018 | Transfer ............. 04/24/2018 | PERSHING LLC ... |..... 150,000 ...... 150,000 ...... 144336 ... .. 150,000 [ ..o [ L L e e (5,664)]....... (5664)]......... 2516 ......... 1,608
88213ABW4 .. | TX ST A& M UNIV SYS BRD OF
RGTS ..o .. | 02/12/12018 | Transfer ............. 04/24/2018 | Janney Montgomery . |..... 150,000 ...... 150,000 ...... 146,346 | ... .. 150,000 [ ..o [ L L e e (3,654)....... (3,654) | ......... 1,934 ..., 1,045
914072MWO .. | UNIV AR REV TXBL REF RAYMOND JAMES &
STUDENTFEES ............... .. |02/12/2018 | Transfer ............. 04/24/2018 | ASSOCIATES, IN ... ..... 210,000 |...... 210,000 ...... 202,755 ...... 210,000 | ..o e L e L e (7,245) | ....... (7,245) | ......... 2439 ... 1,194
9140842P2 ... [ UNIV AR REVS VAR CALLED @
FAC-FAYETTEVILLE ........... .. | 02/12/2018 | Transfer ............. 11/01/2018 | 100.0000000 ........ |..... 500,000 ...... 497,846 |...... 500,000 ...... 498210 | ..o | 364 ... 364 ... [ [ 1790 (..o 1,790 ....... 29375 ......... 8,241
914460KR0 ... | UNIV MINNESOTA TXBL SERB | .. |02/12/2018 | Transfer ............. 04/24/2018 | PERSHINGLLC ... |..... 145,000 ...... 1445431 ... .. 138,898 | ...... 144855 | ... 12 12 e (5657)|....... (5657)[.......... (<7 U 122
92182PDVO .. | VANDERBURGH CNTY IN
REDEVDISTTAX .............. .. | 02/12/12018 | Transfer ............. 04/11/2018 | Wells Fargo Advisors |..... 145,000 ...... 149,161 .... .. 147,290 .... .. 148820 (... [ B4 BN [ (1,530) [ ....... (1,530) [ .......... 870 (.......... 133
93638RDD4 .. | WARSAW IN MULTI-SBC 1ST
MTG ..o .. |02/12/2018 | Transfer ............. 04/17/2018 | Morgan Stanley ......|..... 200,000 ...... 215,833 ...... 218492 ...... 21551 | (B22) .o (B22) .o [ 2981 |......... 2981 |......... 2,089 ... 600
96009ACH7 .. | WESTFIELD IN HS BLDG CORP CALLED @
1STMTG ..o .. | 02/12/2018 | Transfer ............. 07/16/2018 | 100.0000000 ........ |..... 160,000 ...... 160,734 | ...... 160,000 ...... 160,000 [ ... [ (T34) [ (T34 [ [ L e 3200 480
98267YAK3 ...| WYANDOTTE CNTY/KANSAS
m CITYKSUNIF .................. . 102/12/2018 | Transfer ............. 04/11/2018 | Stifel Nicolaus ....... [..... 195,000 ...... 2019571 ...... 199,791 ...... 201,761 | (195) ..o | (195) ..o [ (1,970) | ....... (1,970) | ......... 1170 [ 179
a 3199999 Subtotal - Bonds - U.S. Special Revenue, Spemal ASSESSMENt ... .. 15,615,000 | ... 16,672,156 | ... 16,364,779 ... 16,628,985 |.............. |...... (43,168) [.............. |...... (43168) [.............. | (264,211) | ..... (264,211)|...... 305,840 ...... 106,512
o | Bonds - Industrial and Miscellaneous (Unaffiliated)
00206RDB5 .. [AT&T,INC. ...........o.ene .. | 02/12/12018 | Transfer ............. 04/20/2018 | Citigroup ............ [..... 150,000 ...... 156,727 | .... .. 151430 (... 156,432 (..o o (295) | e (29B) | e (5,002)]....... (5,002)|......... 3468|......... 2,328
002824BL3 ... | ABBOTT LABORATORIES ...... .. | 02/12/12018 | Transfer 10/29/2018 [ CALLED ............ [..... 150,000 ...... 1458721 .... .. 150445 (...... 146,395 ... o 523 BB e 4,050|......... 4,050|......... 5051]......... 1,584
037833AK6 ...[ APPLE,INC. ................... .. | 02/12/2018 | Transfer ...|04/20/2018 | Morgan Stanley ......|[..... 500,000 ...... 501,416 ...... 480,825 |...... 501,368 | ... | @B) | @) (20, 543) ...... (20, 543) e Ceee....3,300
06741VYY2 ...| BARCLAYS BANKPLC ......... D |02/12/2018 | Transfer 04/24/2018 | PERSHING LLC ... ...1,000,000 | ..... 1,000,000 ...... 980,830 {..... 1,000,000 | ........ovvee v [ [ e e e (19170) [ (19470) | 4867 |
084670BJ6 ... | BERKSHIRE HATHAWAY, INC. Goldman Sachs -
SRNOTES ..o, .. | 02/12/2018 | Transfer ............. 04/20/2018{ SOLD ...........oeifonnns 150,000 ...... 1493191 ...... 148,976
14149YAVO .. .| CARDINAL HEALTH, INC. ...... .. |02/12/2018 | Transfer ............. 04/20/2018 | U.S. BANCORP
INVESTMENTS, INC. |..... 250,000 ...... 255556 ...... 246,338 ...... 255327 ...
14916RAE4 .. | CATHOLIC HEALTH INITIATIVE |.. [02/12/2018 | Transfer ............. 08/01/2018 | MATURITY ..........[..... 235,000 ...... 2359211 ...... 235,000 ...... 235,000
263534CK3 ...| E.l. DU PONT DE NEMOURS ...|.. [02/12/2018 | Transfer ............. 04/20/2018 | U.S. BANCORP
INVESTMENTS, INC. |..... 150,000 ...... 148,005| ... .. 145076 | ...... 148,075
278642AH6 ...[ EBAY,INC. .................... .. | 02/12/2018 | Transfer 04/20/2018 | Morgan Stanley ......|..... 150,000 ...... 149,710 ... .. 148,782 .... .. 149,746 | .. ..
369604BD4 ...| GENERAL ELECTRIC CO. ...... .. | 02/12/2018 | Transfer ...|04/20/2018 | PERSHING LLC .....|..... 150,000 ...... 1498241 ...... 1445731 ... .. 149,831
40414LAG4 .. |HCP,INC. ...............es .. | 02/12/2018 | Transfer .| 04/20/2018 | Goldman Sachs -
SOLD .| 150,000 ...... 148509 | .... .. 146,591 ...... 148,567
437076AZ5 ... | HOME DEPOT,INC. ............ .. |02/12/2018 | Transfer ............. 04/20/2018 | Goldman Sachs -
SOLD .o | 150,000 ...... 146,276 | ... .. 146,304 | .... .. 146,402
48203RAF1 ...[ JUNIPERNETWORKS ......... .. | 02/12/12018 | Transfer ............. 04/20/2018 | PERSHING LLC ... |..... 500,000 |...... 513254 ...... 514,015 ...... 512,487
48305QAA1 .. | KAISER FOUNDATION
HOSPITAL ... .. |02/12/2018 | Transfer ............. 04/20/2018 | PERSHINGLLC ... |..... 531,000 ...... 549,351 ...... 534,547 | ...... 548,554
665789AV5 ... | NORTHERN STATES 1ST MTG
NOTES ... .. | 02/12/2018 | Transfer ............. 10/01/2018 | MATURITY ..........|..... 200,000 |...... 200,710 ...... 200,000 ...... 200,000
674599CG8 .. | OCCIDENTAL PETROLEUM Goldman Sachs -
CORP ...t .. |02/12/2018 | Transfer ............. 04/20/2018{SOLD .........c.ooifonnn 500,000 ...... 515,576 ...... 496,050 ...... 515,217
740189AM?7 .. | PRECISION CASTPARTS CORP | .. | 02/12/2018 | Transfer ............. 04/11/2018 | Goldman Sachs -
SOLD .o | 500,000 |...... 495477 |...... 495875 ...... 495,566
871503AK4 ...| SYMANTEC CORPORATION ... | .. | 02/12/2018 | Transfer ...|04/11/2018 | Citigroup ... U PO 500,000 |...... 5029241 ...... 4978401 ...... 502,822
902494AT0 ... [ TYSON FOODS, INC. .......... .. | 02/12/2018 | Transfer ...|04/20/2018 | JPMorgan ...........[..... 150,000 ...... 152,089 | ...... 155420 ...... 152,006 | .. ..
907818DM?7 .. | UNION PACIFIC CORP . .| .. | 02/12/2018 | Transfer ... | 04/20/2018 | Wells Fargo Advisors | ..... 150,000 |...... 149,143 | ...... 147477 ... 149173 | ...
91159HHCT7 .. [ USBANCORP .......... ... | .. | 02/12/2018 | Transfer ...|04/20/2018 | Citigroup ............ [..... 600,000 |...... 612,042 ...... 594,936 ...... 611513 o | (B29) o e B2 [ e | (18577 ]
918204AV0 ... | VF CORPORATION ............ .. | 02/12/2018 | Transfer .104/20/2018 | PERSHING LLC ..... | ..... 150,000 ...... 155414 ... 151,962 .... .. 155,138 | ..o [ TE) [ e 2T8) | e L BITE) |
136375CD2 .. .| CANADIAN NATIONAL RAILWAY| D |02/12/2018 | Transfer 04/20/2018 | FTN FINANCIAL
SECURITIES CORP. |..... 150,000 ...... 148854 | ...... 145653 | ...... 148883 | ... [ 29 29 e 230) | ....... (3230) | ......... 1,881 |..........
902133AQ0 ...| TYCO ELECTRONICS GROUP S| D | 02/12/2018 | Transfer ............. 04/20/2018 | PERSHINGLLC ... |..... 150,000 ...... 150,650 | ...... 148,965|.... .. 150,568 | .............. . vl @) (1803) L (1603) L 813
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... ... 7,266,000 ..... 7,332619]..... 7,207910]..... 7328413 . @208 @204 | (120505)
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SCHEDULE D - PART §

ully DISPOSED OF During Current Year

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and F
5 6 7 8 9 10 1

3 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) BJ/ACV. on Disposal on Disposal on Disposal During Year Dividends
8399998 Subtotal - BONAS . ...\ .. .. 32,169,529 | ... 33,778,208 | ... 33,209,719 ... 33,701,415|.............. |...... (76,787) [ .............. | (76,787) [ ... | (491,712) | ..... (491,712)|...... 579,858 |...... 230,542
9999999 TOAIS .. ...\ ... 33,778,208 | ... 33,209,719 ... 33,701415|.............. |...... (76,787) [ .............. | (76,787) | ... | (491,712) | ..... (491,712)|...... 579,858 |...... 230,542
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
5 6 8

1 2 3 4 7 9 10 Stock of Such Company Owned
Do Insurer's by Insurer on Statement Date
Assets Include 11 12
Intangible
Description Assets
Name of Subsidiary, NAIC connected with Total Amount
CUSIP Controlled or Company ID NAIC Valuation | Holding of Such of Such Book/Adjusted Nonadmitted Number of % of

Identification Affiliated Company Foreign Code Number Method Company's Stock?| Intangible Assets | Carrying Value Amount Shares Outstanding
Common Stocks - Other Affiliates

12769106 ..| CAFCO, INC ... L [ | 4CIB3 ... | NO oo e [ 5981 ............. 5981|........ 5,000.000]..... 100.000
15372@106 | CENTRAL INSUREXAGENCY ..o [ |, 4CIB3 ............ | NO .o | 64,423[............ 64,423[............ 50.000]..... 100.000
1799999 Subtotal - Common Stocks - Other Affiliates ... ... i e | 70,404 |............ 70,404 ]...... XXX..... L XXX
1899999 Subtotal - COMMON SIOCKS . ... ...ttt e e et [ | 70,404 (............ 70,404 ...... XXX..... L XXX
1999999 Total - Preferred and COMMON STOCKS .. ... ...ttt e e et ettt et ettt [ | 70,404 (............ 70,4041 ...... XXX..... L XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §............... 0.
2. Total amount of intangible assets nonadmitted $............... 0.

SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company
Total Amount of Owned Indirectly by Insurer on
Intangible Assets Statement Date
Included in 5 6
Name of Company Listed Amount Shown
CusIP in Section 1 Which Controls in Column 8, Number % of
Identification Name of Lower-Tier Company Lower-Tier Company Section 1 of Shares Outstanding
........................... XXX oo | XXX

0399999 Total -

Preferred and Common Stocks
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E17 Schedule DA - Part 1 Short-Term Investments Owned

E18 Schedule DB - Part A Sn 1 Opt/Cap/Floor/Collars/Swaps/Forwards Open

E19 Schedule DB - Part A Sn 2 Opt/Cap/Floor/Collars/Swaps/Forwards Term. .... NONE

E20 Schedule DB - Part B Sn 1 Future ContractsOpen .......................

E21 Schedule DB - Part B Sn 2 Future Contracts Terminated

E22 Schedule DB - Part D Sn 1 Counterparty Exposure for Derivative Instruments . NONE

E23 Schedule DB - Part D Sn 2 - Collateral Pledged By Reporting Entity

E23 Schedule DB - Part D Sn 2 - Collateral Pledged To Reporting Entity

E24 Schedule DL - Part 1 - Securities Lending Collateral Assets

E25 Schedule DL - Part 2 - Securities Lending Collateral Assets

E17 - E25
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
JP MORGAN CHASE - CUSTODY ............... DAYTON,OH ... e Lo Lo o [ .. 17,161,512 X X X]
0199998 Deposits in 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - 0pen depOSItONieS ......... .. ... ..o XXX 1071 227,329 X X X|
0199999 Totals - Open DEPOSILONIES ... .. ..o\t XXX 1071 ... 17,388,841 X X X]
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended depoSItONIeS ............ ... XXX X X X]
0299999 Totals - Suspended DEPOSItONIES ........... ... ... XXX X X X]
0399999 Total Cash ON DEPOSIL ... ... ..o XXX 1071 ... 17,388,841 X X X|
0499999 Cash in Company's OffiCe ... ..ot XXX XXX XXX X X X]
0599999 Total CaSN ... XXX 1,071 ... 17,388,841 X X X|

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

1.January ... 21,787,945 4. April ... 23,257,292 | 7. July ... | 18,287,648 [ 10. October ..........|.......... 11,100,577
2.February ..........|.......... 21,606,215|5.May ............... [ 15,979,499 8. August ............|.......... 15,194,976 | 11. November .......|.......... 16,589,778
3.March ............. | 15,957,417 |6.June .............. | 15,382,149 | 9. September ........|.......... 22,701,702 | 12. December .......[.......... 17,388,841

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
Date Rate Maturity
CUSIP Description Code Acquired of Interest Date

7

Book/Adjusted
Carrying Value

8
Amount of
Interest Due
& Accrued

9
Amount
Received
During Year

8899999 Total Cash EQUIVAIENTS ... ...
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

2

Purpose of
Deposit

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value

Worker's Compensation
Multiple Purposes
Workers' Compensation

FL Policyholders
GA Policyholders

101,868

....... 3,572,928

1
Type of
States, Etc. Deposit

1. Alabama (AL) ...
2. Alaska (AK) ...
3. Arizona (AZ) ... . B..
4. Arkansas (AR) ... .. B..
5. California (CA) .................ooo.. .. B..
6. Colorado (CO) ........cooovvvvei |
7. Connecticut (CT) ..o v
8. Delaware (DE) .............ococoo |
9. District of Columbia (DC) ...........|........
10. Florida (FL) ...............ocooo . B..
11. Georgia (GA) .......cooovevi] B..
12. Hawaii (HI) ... [
13. Idaho (ID) ..........coovviiiii, . B.
14, Mlinois (IL) .....covveeei
15. Indiana (IN) ..........ooooei |,
16. lowa (IA) ..o
17. Kansas (KS) .............oococoo |
18. Kentucky (KY) ..o [
19. Louisiana (LA) ..........coocooi [
20. Maine (ME) ... [,
21. Maryland (MD) .............ooooo] oo
22. Massachusetts (MA) ................ . B..
23. Michigan (MI) ...............coo [
24. Minnesota (MN) ....................] .o
25. Mississippi (MS) .............coooo |
26. Missouri (MO) ...........ooooi o
217. Montana (MT) ............ooocoo o
28. Nebraska (NE) ...................... ]
29. Nevada (NV) ..., . B.
30. New Hampshire (NH) ...............[........
31. New Jersey (NJ) ... [
32. New Mexico (NM) ...................| ... B ..
33. New York (NY) ..o,
34. North Carolina (NC) ................ . B..
35. North Dakota (ND) ..................foo
36. Ohio (OH) ..o, . B.
37. Oklahoma (OK) ................ooo oo
38. Oregon (OR) .........oooviviii. . B..
39. Pennsylvania (PA) .................. [
40. Rhode Island (RI) ...................] ...
41. South Carolina (SC) ................ .. B..
42. South Dakota (SD) ................. |
43. Tennessee (TN) ... |,
44, Texas (TX) ..o [
45. Utah (UT) oo [
46. Vermont (VT) ..o |,
47. Virginia (VA) ...
48. Washington (WA) .................. |
49. West Virginia (WV) ................ |
50. Wisconsin (WI) ...
51. Wyoming (WY) ..o
52. American Samoa (AS) ..............[........
53. Guam (GU) ..o [
54. Puerto Rico (PR) ....................f.
55. U.S. VirginIslands (VI) ............. [........
56. Northern Mariana Islands (MP) ....|........
57. Canada (CAN) ...
58. Aggregate Alien and Other (OT) ...| XXX
59. TOTAL ..o XXX
DETAILS OF WRITE-INS
5801. OHIO ..........ooooovii, . B.
5802. o
5803. L
5898.  Summary of remaining write-ins

for Line 58 from overflow page ..... XXX
5899.  TOTALS (Lines 5801 through

5803 plus 5898) (Line 58 above) .. | XX X

E28
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