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Annual Statement for the year 2018 of the  Mlid=-Continent casualty Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@ASUNY SECUMHES. .....vuvvereereniiaiieeieeiseeiieesiseisee sttt sssssssssesnesas | sessesssssans 597,937 | oo 0.1 | e 597,937 | oo | s 597,937 | oo 0.1
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........oueueveverrererrennens | eoreverssiesenissssssiens | cvveessennens 0.0 [ oo | e | e (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccceveeiees | evivivines 1,841,486 | ............. 04 | . 1,841,486 |...ocoocveeeeeeeeiens | e, 1,841,486 | ............. 0.4
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...............ccceveveveveviieieieeeeis | e 1,178,781 | .02 | oo TAT8,781 | | e, 1,178,781
1.43 Revenue and assessment obligations..............ccccceveerrieeveeeienesseeens | vevenes 129,510,906 129,510,906 129,510,906
1.44 Industrial development and similar obligations..............ccccoeveveieiveccivices | v 6,362,550 | ....ccc....1.3 | i 6,362,550 | ...covvereeiirereereees | e, 6,362,550
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccocveverereeneeiesesiesiesieies | ceveeresisssssesesssssesiens | ceveesensenns 0.0 [ oo e | e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevverveueneivees | cevereresieesseniens | cevvevieinns 0.0 [ eroieieereeieieieies | e | e (01 IO 0.0
1,513 AlLOtNE ..ottt sssssensns | sressnnennes 1,806,877 | ...ooeuvn 04 | v 1,808,877 | .oveveeeererirrireiinnes | reeverieninnens 1,806,877 | ....oeuvn 0.4
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccovwt [ coonrnrnninrnnireiinnnns | ceeeinninns 0.0 [ e | e | e (0} I 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Ling 1.521........ccoueunrunrenerrnnineerneiineeinseineees | veeeenens 1,233,434 | ............ 02 | o 1,233,434 | oo [ e, 1,233,434 | ... 0.2
1,523 All ONEI...vvveiieiciree sttt sssssensnns | sressnens 35,134,867 | ............. 6.9 | .o 35,134,867 | ..oooveerererireiniinnes | v 35,134,867 | ....coooc.n. 7.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ... vvoevrireireiee ittt sntsnts | eeseens 175,514,299 175,514,299 | ...oovvviinnernniinnn | s 175,514,299
2.2 Unaffiliated non-U.S. securities (including Canada 19,849,827 ..19,849,827 |.... ..19,849,827
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MUtUal fUNdS.........ccocvirerniniennneeenenesesnneeens e | enennnnnen0000 | [ | e (V1 IO 0.0
3.2 Preferred stocks:
3.21 Affiliated 0 [ || s (I 0.0
3.22 UNAffiliated.......veeeereeeeeereiecieeire ettt entenes | eeseneenes 32,189,415 | ............ 6.4 | ....... 32,189,415 | ..o | e 32,189,415 | ............ 6.4
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated 0 | e [ | s [V IO 0.0
3.32 UNAffili@ted........ccoeeeceeiiiicinesescsesee s | seerienens 6,733,227 | c.ovvveen. 1.3 ] 6,733,227 | oo | e 6,733,227 | c.ovvveen. 1.3
3.4 Other equity securities:
341 AFFIIATE. .. oo | e 00,469,212 | L 112 | 56,419,212 | ..oovvvvinirncneiineins | v 56,419,212 | ........... 11.2
342 Unaffilidted........c.oovveririeiiiceeisiississssssssssnssnnes | eeenesnnssnssnssnssnses | nneenneennnd0200 | it e | et 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEE. ... veoveoeee ettt | sttt | e 0.0 [ oo [ et | e [V [ 0.0
3.52 UNAffiliAteA.......veereeeirierieieiiesirris sttt sssenes | sessssssssesssnssssessanss | sessesseneas 0.0 [ oo e | s 0 [ oo 0.0

© o N o

. Total invested assets

Mortgage loans:

4.1 Construction and land development
4.2 Agricultural
43
44
45
46
Real estate investments:
5.1
5.2

Multifamily residential properties.

Property held for production of income (including $.......... 0 of

property acquired in satisfaction of debt).........c.ccccoeerrevinieieienicceeas

5.3 Property held for sale (including $......... 0 property acquired in

satisfaction of debt)........cccovvveeiiiiei
CONrACE I0BNS.......oovieiecicte ettt
DBIIVALIVES. ...ttt

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments............cccoeoveveureninineinnienns
. Other invested assets

Single family residential ProPErtiEs..........vvevererierenresreninrseese s

COMMENCIAl I08NS........cooveeveevieeieieisee et
Mezzanine real estate [0ans...........c.ccvevrieieicieieiee s

Property occupied by COMPANY..........ccovivrieieiiieieieiessieseessessiesse e sssensns

.......................................... 0.0 | e [ | 0 | 0.0
.......................................... 0.0 | i [ | 0 | 0.0
.............................. 0..0.0
.............................. 0.....0.0
.............................. 0..0.0
.......................... 652 | ..........0.0
......... )9, SN (.0, O
.............. 37,082,420 | ...........7.3
..................... 51,361 | .............0.0
............ 505,507,250 | .........100.0
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Annual Statement for the year 2018 ofthe IMlidl=-Continent Casualty Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

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

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

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

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

© ® N o

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

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

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

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann
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Annual Statement for the year 2018 ofthe IMlidl=-Continent Casualty Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s

2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 56,232

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 56,232

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

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

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 3.t

5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s 0
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn 4,871
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...t

9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 51,361
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 51,361

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year... 420,908,296
2. Cost of bonds and stocks acquired, Part 3, Column 7 132,696,755
3. ACCIUAN OF GISCOUNL.......cveovvvsceeseeisresices et 1,620,928
4. Unrealized valuation increase (decrease):
41 Part1, Column 12.............. (28,745)
4.2  Part 2, Section 1, Column 15. (3,432,101)
4.3 Part 2, Section 2, Column 13. (399,180)
44  Part4, Column 11 (486,878) (4,346,904)
5. Total gain (loss) on disposals, Part 4, Column 19.........ccccoevrrvnrnrrereinns 381,310
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 81,862,425
7. Deduct amMOrtiZation Of PIEIMIUM...........eveverurrirrrerieiseseesseisesssseseseessssseese st sssse et ess s ess s s st see a8 ee s sEee s s s s ee e se eSS £ s e R e e bR en e sen s st 978,826
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part 2, Section 2, Column 16.
8.4 Part4, Column 15 0
9. Deduct current year's other-than-temporary impairment recognized:
91 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14.
94  Part4, Column 13 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, LiNE BR(2).......cruurinrereirineneiieineineieeseisesssseeese s ieeesessinns 3,684
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans 468,422,818
12. Deduct total NONAAMITEEA GMOUNLS............cciueieicicisiie ettt bbb bbb b s bbb a s bbb b st b s e s s bbb bbb bbb st n st 50,000
13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et 468,372,818
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Annual Statement for the year 2018 of the  Mlid=-Continent casualty Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.........coveevverinees | covrnevvrerirecrineninns 597,937 | oo 606,492 | ...ovvorcrircrinnne 597,738 | oo 600,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. .o | v 597,937 | i 606,492 | .o 597,738 | oo 600,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ocieeeceiiieseiieies | e 1,841,486 | ..coovvveernne 1,847,371 | oo 1,853,241 | oo 1,740,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 1,178,781 | oo 1170454 | oo 1,295,794 | oo 1,130,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... 135,873,457 135,173,736 137,008,413 | .o 133,801,209
Industrial and Miscellaneous, 8. United States 213,689,477 217,169,113 .220,109,987 221,177,514
SVO Identified Funds, Bank Loans 9. CANAUA. ...t | ettt | e | crieri sttt | eestest et
and Hybrid Securities (Unaffiliated) 10. Other Countries ...19,849,827 ...19,789,416 ...19,847,236 ...20,000,903
11. Totals......ccoocoe. .233,539,304 .236,958,529 .239,957,223 247,178,417
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 373,030,964 | .....ccooovrninenne 375,756,583 | ...coovvrrriiinnns 380,712,410 | .oovvvcreicnennns 384,449,626
PREFERRED STOCKS 14. United States..........occvevermeeee | crvvevrrerrreneinnns 32,189,415 | oo 33,493,215 | oo 36,255,530
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TotalS....cveiirrirscisrinnes | v, 32,189,415 | .ovvvvvericncnnns 33,493,215 | oo 36,255,530
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | ccccocvverrennnene. 32,189,415 | ..covveerr 33,493,215 | ..o 36,255,530
COMMON STOCKS 20. United States........c.cvevrevererenes | woverveerinceineeinenes 5,979,227 | oo 5,979,227 | oo 7,272,102
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other CoUNtHES. ...veovererenrens | cereressesseseeasesnenees 754,000 | .o 754,000 | .o 1,548,170
23, TOtAlS....oocverrireserieesrescrerennes | v 6,733,227 | coovvviverirnirinand 6,733,227 | covovcrrerriinciinns 8,820,272
Parent, Subsidiaries and Affiliates 24, Totals.....ccevieiriieiceeiiien | e 56,469,212 | ..oovvvevereran 56,469,212 | ..oovovererran 23,450,000
25. Total Common Stocks......c.. | cccovcrenirieien: 63,202,439 | ..ooovrerincnenns 63,202,439 | ..o 32,270,272
26. Total StOCKS...cuerrmsrrsrssmmsnsnsns | covveniriiisscrieens 95,391,854 | ..oovveieriinnenns 96,695,654 | ...ovveirrieriniinn: 68,525,802
27. Total Bonds and Stocks...... | ....ccccouevuenec 468,422,818 | oo 472,452,236 | oo 449,238,211
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Annual Statement for the year 2018 ofthe IMlid=-Continent Casualty Company

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

......................... 0.2
......................... 0.0
......................... 0.0

......................... 0.1
......................... 0.0
......................... 0.0

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

4.7

Totals

......................... 0.3

......................... 1.6

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

SCHEDULE D - PART 1A - SECTION 1 (continued)

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

113,531,906

58,589,738

7,263,107

839,650

40,595,184

14,734,753 |....

163,833,865
11,871,341

Bank Loans
NAIC 1
NAIC 2
NAIC 3
NAIC 4.
NAIC 5.
NAIC 6.
Totals
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. Total Bonds Current Year
11 NAIC T [(C) e 34,443,833 | ........... 159,483,196 |......c...cc. 88,977,642 |............. 47,064,749 |............ 13,951,289 | oo (U I 343,920,709 | oo 92.2 [ XXX s [ XXX s [ 0000, 180,086,844 | ... 163,833,865

35,077 | .o 23,081,474 |............... 3,489,543 | oo (U O 2,000,000 | ..oovvieiirieiiins (U O 28,606,094 T e X e XX [ 16,734,753 | 11,871,341

Line 11.7asa % of Col. 7......... . . 24.8

12. Total Bonds Prior Year
............. 29,883,584 |...........126,797,336 |.............65,635,343 |.............51,533,669 |.............17,914,657
1,070,757 |.... .16,176,648 |. AA28,072 | 2,999,217 |....
2,437,380 |.

........................................................... 291,764,589
..24,674,694

........... 192,686,973 |.............99,077,616
....14,763,460 |..

..30,979,468 | ...........145,657,576 |..... 70,137,515 |..

..20,913,874

L0IS

12.8 Line 12.7 as a % of Col. 9. .97 ...45.6 22,0 |l 16 | 6.6

13. Total Publicly Traded Bonds
13,1 NAIC Tttt | ceeseeeneees 18,468,818 |............. 66,469,522 |............. 38,074,731 |............ 43,491,746 |............. 13,582,027
............. 13,244,596 |.............. 1,490,157 | .ooovovrvivrvvinenennn [ veeieenen.2,000,000

13,7 TOtAlS.....ooiic s | e 18,468,818 |............ 79,714,118 | ..o 39,564,888 |............. 43,491,746 |............ 15,582,027

13.8 Line 13.7 as a % of Col. 7..... . 94| ..405 | ... . . e 7.9
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11........cccovvvvvvvee | cvreeeeeeeenee, 50 | oo 294 | oo 106 | oo (8 4.2
14, Total Privately Placed Bonds
T4 NAIC Tt snas | eraesssanens 15,975,015 |.....coo... 93,013,674 |.....c....... 50,902,911 |..covvvivnnne 3,573,003 | oo 369,262 |...coovvevereieieiienes | e 163,833,865 | ...coovverrerrrrenan. 43.9 | .. 99,077,616
35,077 | 9,836,878 |...ocovvrnnn 1,999,386 | ...vuvcrireieirirrieinnins [ et | e | ceresnenens 11,871,341 9,911,234
. rverneenn0 2,462,507

............................ ] .16,017,275 | ...

.3,573,003 ...369,262

14.8 Line 14.7 as a % of Col. 7..... .91 . 20 | 0.2

14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........cccccevevees | covvrveveverivieineech 3 | cviiiiiiiiiieecn 207 | i 142 | e 1.0 | e 0.1

(@) Includes $.....175,209,367 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 and §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the
statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(c) Includes$.....190,211 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5* or 5GI 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; NAIC2S.......... 0; NAIC3S........ 0; NAIC4S..... .0; NAIC5S......... 0; NAIC6S......... 0.
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SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 Issuer Obligations . 597,937 | ...
1.2 Residential Mortgage-Backed Securities... s
1.3 Commercial Mortgage-Backed Securities..... .
1.4 Other Loan-Backed and Structured Securities.. s

...597,937 ..300,260

All Other Governments
2.1 Issuer Obligations
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed Securities
3.4 Other Loan-Backed and Structured Securities
3.5 Totals

.............. 1,056,027 | ........XXX

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities..
4.5 Totals

.......... XXX
.......... XXX

.............. 3 [ 5,253,748 [ —

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

.............. 9,358,002 | ..ocvovrvrreiiieenn2.5 | oo, 16,587,801
................. 433,744

126,515,455 | ..ooocvviccicinnnn 33.9 [ 120,387,947 | oo 377 | 126,515,455

. 29,152,779 | 40,342,484 |........... 28,134,917 | 37,829,675 |...ccoo. 11,055,600
5.5 TOtAIS. . cvvuverrcrieresere e | sreennennees 10,176,250 |...cocoenen. 43,705,035 |....ccoeen. 30,134,917 | 39,801,642 | ... 12,055,613 | ..ccoonee )0 SN P 135,873,457 | oo 364 | 137,409,492 | ..o 43.0 | 135,873,457
Industrial and Miscellaneous (unaffiliated)
1SSUET OBlIGALIONS. .....vvvviecerrescirieeeeeee st | reesensenenns 4,204,892 |........... 38,284,157 |...coevenee. 8,970,258 | ..oooverereeieerneireirnes | ereeersereneneinesennninns | e ). 0.9, SO DR 51,459,308 | ..ooovvrrrirreenn 138 | i 37,387,404 | ..ol 1T [ 24,899,277 |............ 26,560,031
..7,580,123 |............ 18,820,939 | ....ccoe.e 6,894,970 |.............4,589,598 |.................289,548 | .......... ). 0.9, SO PR 38175178 | o102 [ 48,544,392 | ...oovvvviereeennn 152 | 29,090,027 |...ccovvenne 9,085,151

12,461,893 |. 79,968,022 |... 46,251,293 |. . 141,904,818 .85,781,257 1,340,633 |. .140,564,185
............ 24,246,908 |.........137,073,118 |............62,116,521 XXX | e 231,539,304 coen. 171,934,269 w...5,329,937 | ..........176,209,367
........................... 2,000,000 reennnnn2,000,000 serennnn2,000,000

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities
8.5 Totals
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
.......... XXX | e XK [ e e XX i [ e XX i [ e XXX s | e | cevveeneinennnsneneens0 | e 0000 [ |00 | e | e
.......... XXX vveneenens e XX e e XX e | v e XX [ XK [ | vrenssesnissssseen0 [ iviininnnnn000 | |00 [ [
.......... XXXvvenrenens [ e XX e e XXX | e XX [ XK [0 |0 |00 | 0 | 0.0 |0 |0
10. Bank Loans
10.1 BaNK LOANS = ISSUE........coevriiiiiciieiciciieriissieesie e ninsensesninns | eeiesensisssenssensinsieene | srensesssisssessenssessennees | cnsinssesssenssesesnesesens | soermenssessesnesnssensennns | orenssessessessssesensenses | conseerenns XXX riivveine | e (U RO 0.0 i ), ,9, TN PO XXX veirernes [ | e
10.2 Bank LOANS = ACQUITE........cueuririreiiiiiririireisieieieisieesissseisssssesessnessesees | eosreenssssessnsssssssnsnernns | ersrsnssssnsssssnsssnnnns | eosrsmsessnmsssssssesnnnes | eonrnssssssssssnssersssnses | srssesnsnssessnssesssssees | sesssersnes XXX vvrinis | v [ I 0.0 [ 0.0, SO P XXX
103 TOAIS...vvceereei et snssssessnsenssssessenssnsnssens | snessssensssssnsensanenssQ | coviiseissssesnesssaseans [V (O I [V 0 |, DY T IO O 0.0 | . S XXX
1. Total Bonds Current Year
111 1SSUET OBlIGALIONS. ......veveiececiei et entnes | eeseeseseeens 5,291,299 | ............ 43,892,963 | ............ 11,223,245 |.............. 1,971,967 |..ovvrenee. 4,056,039 | .......... ). 0.9, SO PR 66,435,513 | ..ovvvrreeenne 178 | ) .0 SO I ) 0.0, SO IS 39,875,482 |............ 26,560,031
11.2 Residential Mortgage-Backed SECUMtIES..........ocurvurverrerrerieneereireieinees | cereireeeneens 7,580,123 | ............ 18,820,939 | ...cccocene 6,894,970 |.............. 4,589,598 |....cocovrrunne 289,548 | ......... ). 9.9, SO PR 38175178 | oo 102 | )., SO I ) 0.0 CO IS 29,090,027 |...ccovuenvn 9,085,151
11.3 Commercial Mortgage-Backed SECUMtIES...........cvuriurirrrerninieininns | cerreereirerseeeneeseens {01 (0 [0 (0 R 0 [ e XXX | 0 [ i 0.0 o ) 0.0, SO DS XXX
11.4 Other Loan-Backed and Structured Securities............coccveeerneneureernenns [ coveireinne 21,614,671 |.......... 120,310,506 |............ 74,386,210 |............ 40,503,183 | ............ 11,605,702 | oo XKX s | 10000000 268,420,273 | oo T2.0 [ )., SO IO ) .0
11.5 SVO Identified FUNDS.........cvveieiieiniiniiieeineisereieisesesesssiseiseeenins | seeneraes D..9 R R )0, SO R )., GO IR )., SO U XXX revernene | errenernensneneenend0 [0 | 0.0 | )., SO IO ) .0 S
11.8 BANK LOANS.......cvuieeciiiciseie ettt sensensenies | riensssississnssssnenens {0 I [V {0 I [V 0 | e XXX | e [ evvrnniisisninnnnnd0.0 [ 0., S XXX
117 OIS oo | ceeeeniees 34,486,093 |.......... 183,024,408 |............ 92,504,425 |............ 47,064,749 | ............ 15,951,289 | ..coovvvcvervrininend0 | .. 373,030,964 | ... 100.0 e )9, SO IO ) .9 S
11.8 Line 11.7.85@ % 0f COl. 7...oviiiiiiriniinisiisississis s senssessnessisenens | onessssensenissinsssens 9.2 | i 491 | 24.8 | i 126 | oo 4.3 | 0.0 | 1000 [ XX [ D0, ST [P XXX
12. Total Bonds Prior Year
12.1 1SSUET OBlGALIONS. ......voveiececie e stnes | eeessessnens 7,852,069 |............ 32,411,340 | ............ 13,875,795 | ....coonvee 4,622,601 |....ocene.. 5,091,741 | ......... )00, SR A ) .0, SO I D 0.0 SO R 63,853,546 | ..oovrrereiiinns 20.0 | 48,881,439 | ............ 14,972,107
12.2 Residential Mortgage-Backed SECUMtIES..........ovvurreevrirreerreirieierinies | evrereeneens 9,388,378 | ............ 24,055,797 | ..cvvrerenne 9,029,794 |.......c...... 6,118,139 | .o 386,028 | .......... ) 9.9, SO R )., C I ) 0.0 S ISR 48,978,136 | ..vveovereriieenns 153 | 38,181,047 |............ 10,797,089
12.3 Commercial Mortgage-Backed SeCUNties...........ccevrveererveeerieiiieies | ervieieiisienns 66,639 |...ocovvrrrennn AB4.5TT | oooeeeeeeeeeeeeeeeis | ereeieee e e ee e eeiens | evereeessessssssesesssssesees | oereeeeeen ) 0.0 G DR ). 9.0 N I ). 9.0 S IO 221,216 | oo 0.1 [ oo | s, 221,216
12.4 Other Loan-Backed and Structured Securities............cocveeevneneereerneinns [ coveireinnes 13,672,382 | ............ 89,035,862 |...........47,231,926 | ............ 40,792,929 | ............ 15,436,105 | .......... ). 9.9, SO A ) 0.0, SO I ) 0,0 I R 206,169,204 | ......ovevverirenes 64.6 |......... 120,387,947 |............ 85,781,257
12.5 SVO Identified FUNDS........covveererreeircreirereeneneieeneneieessnseseneenenne | eeereenee XK [ ceveneinns )., SO NY ¢, ¢, SRR B )., SO U D 0. N O O ) 0.0, C IR P 0.0 SO IS (O 0.0 [ o [ e
12.6 BanK LOANS.......coivereeiiinceneineieeseineineessieceneiensessessssesesenssssnesensensens | seeseeoese XK eeseranennes | oonennenns DO, ST TR 4.0, SO DO, S e 0., S .3 S P .0 S P PO, S P 0., S 0.0 S DS S P XXX
127 TORAIS. oottt siees | cbeineniees 30,979,468 |.......... 145,657,576 |...........70,137,515 |............ 51,533,669 |............ 20,913,874 | oo (V1N PR ) 0., SO IO ). ,9 O R 319,222,102 | ..o 100.0 | .cooeeeee 207,450,433 | .......... 111,771,669
12.8 Ling 12.7.35@ % 0f COl. 9. sensesnessnssnens | snesseseeenisssssenees 9.7 | e 45.6 | o220 [ i 161 | i 8.6 | oo 0.0 | 0.0, S P00 S S 100.0 .o D00, S [P 65.0 | oo 35.0
13. Total Publicly Traded Bonds
13.1 1SSUET OBlGAtIONS. ......cvvcveieeircireeiiciere e | cerereenieens 3,228,793 | ....conv.. 24,556,765 | .............. 6,061,918 |....ccvvenee. 1,971,967 |..ovvvenes 4,056,039 | .......... ), 9,9, CONIT PR 39,875,482 | .o 107 | 48,881,439 39,875,482
13.2 Residential Mortgage-Backed Securities... 6,051,538 |. 14,661,970 | ... 5,152,142 |. .3,159,989 ....64,388 .29,090,027 .38,181,047 .29,090,027 |.
13.3 Commercial Mortgage-Backed SECUMLIES. .........ocurvvirerininrnreininns [ ererinriieissesinsisiiens | reissesnsissnsnssnssnnss | sessssssssessessssssssnssnns | soessesssssssssnsmssenssnses | ssnesssssssnssnssessasssnsse | senneres XKKerrnrrnnsnnes | wonnesensnnmnnnnessennnsd | covvnnrsnnsinnnnnen0.0 | o
134
13.5 SVO Identified FUNDS........ccoovveerrrininrrnirrenrnenensisennsneeennneeseesnnes | sennenese XX evrinrennen [ ovrereee e XXX e | e e XK | e XK e e XXX e |0 | cvririsinninnnn0.0 | s
13.8 BANK LOANS.......euecerriiieceneieiieessceeeeessseetseesssessss s esessessssssssssssensnns | srsessssssssssssenssssssssenss | aesssssnssssssssssansanssnes | nassssssssssssenssnssessensans | onssessssssnsssssssanssnses | srssessnsenssnsnnsenssnsanss | seenneseseXXKernnnsennnnes | connnsnsssnsenssessnnsensnsd | connennessnensensneness0:0 | conrernes XK ersirnrinnens [eonmnnee e XXX iisienins | o
137 TOAIS.ccoe ettt | seeeeeniees 18,468,818 |............ 79,714,118 | ..cceeeeee 39,564,888 196,821,597
13.8 Ling 13.7.85@ % Of COL. 7...ovvonieeieieeecreieieeseesee et teenieieiens | eeeseieesessessneinees 94 | o 40.5 | s 201 | 22 | e 19 0.0 | 100.0 [ ooovereee e XXX e [ XXX s [ XXX | e
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11..........ccccocevevereverevenes | covrrereiieriienins 50 | e 214 | o, 106 | ool 1L | 2 | 0.0 | YR . 0.0 G DU 0.0, GRS U ¢ 0. GRS [
14, Total Privately Placed Bonds
14.1 1SSUET OBlIGAtIONS. ......vvveiecicieiiieeees e | cerenienieens 2,062,508 19,336,197 5,161,327 26,560,031 | ovovvvevereveeen LT i 14,972,107 | T |t XXX | e 26,560,031
14.2 Residential Mortgage-Backed Securities... 1,528,585 |. 4,158,969 | ... 1,742,828 |. 9,085,151 .9,085,151
14.3 Commercial Mortgage-Backed SECUMHIES. .........c.vurrirrreirnieiieiniens | rernereseissinsesinniens | ernseeseinssssesnssnsesiess | eneensnsessssnsessessenns | seessessssssssssessesssseses | sessesssssssensessssensensenss | serreense XK Kurmrersennnns | veversesessenessseesenns 0 | o000 [ eiiieeni221,216 | el 001 [ b XXX | s 0
14.4 Other Loan-Backed and Structured SECURtES.........c.vvvvrrrererrenieiienns | v 12,426,183 | ............ 79,815,124 | ............ 46,035,382 140,564,185 | .oovvervvriereeeene37.7 | 185,781,257 | o269 | et XXX [ i 140,564,185
14.5 SVO Identified FUNDS........coveveererrerrircnneeerieseseessieseseseiseessssessseesnnnns | seeneenes ) 0.0, SO ) 0.9, SO R 90,9, GO [NRY ., GRS TED o, ¢, CFRRRTN ORISR ISP 0 [ e 00 [0 0.0 | XXX | s 0
14.6 BaANK LOANS.......coieieeieitrieicieceiseieise et eeesseseasssessenssnns | sresssssssssssssssesssssssesss | eronsesnsesssesesssssssassens | sossssssessssssssnsnsensnsnns | sesensessensnsssenssssssanses | nssensssssnsnseensssnsessenne | sennseense X0 arerernnsnes | sonseensssnsessessesssenas 0 [ o000 | XXX e e XK e [ e XXX | v, 0
T4 TORAIS. ..ottt nes | seneeeniees 16,017,275 | ......... 103,310,290 |............ 52,939,537 |..cooovrenen. 3,573,003 | ..o 369,262 | ..o (V] 176,209,367 | .veoveevenrenencb7.2 |l 771,669 | 35,0 |t XXX s [ 176,209,367
14.8 Line 14.7.85@ % 0f COL. 7...ovvvmieeieieeeneieiseeeeieeieseneessstsiseeens | vetsieesensessneenees 9.1 | e 58.6 30,0 | v 2.0 | s 0.2 | oo 0.0 | v 100.0 [ .oovereee e XXX e [ e XX [ e XXX [ e e XXX e | e 100.0
14.9 Line 14.7 as @ % of Line 11.7, Col. 7, Section 11......cocniirinrnnnninninne | covnrineiisisnisninns 4.3 | o 21.7 142 ] 1.0 ] [0 I 0.0 | oo LYV SR 0.0, S [N 0o, SRR DRTRND .0, GRS FRTRTD 0.0 SRR [T 47.2
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Sl14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDEN 31 Of PHIOT YEAN..........ovururrieererririeiieereiseiseessessssseesssssssee s ssessesssssssssessessssssessessanes | sesssssossssssssessasssssessessesssssnssessassnsnns 87,580,512 | .ottt nns | ettt ettt ena 67,586,512 | .ovveieeerieeeieieee e
2. Cost of cash equivalents acquired 88,722,174 88,722,174
3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeIVEd ON QISPOSAIS............ccuueviuieieeicisire ettt bbb st bessesans | sbessessssssssses s s esses s s st es s s bs s s bansaes 128,900,395 [ ....oecveriecrereieieiie ettt sttt teseneaes | etesiset sttt s st rnenea 128,900,395 | .....coeeereeeeeieieee ettt
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........cccceueiirrieiieriisieesisesessesieiines | et nan 27,408,291 | v 0 | oo 27,408,297 | oot 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11).....ciiiiiiieiiiieiiiets sttt sss e steaessssessssserens | sresessssesessssesesssssssssssssesessssessssnsesessnsens 27,408,291 | oo 0 | oo 27,408,291 | vt 0
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Annual Statement for the year 2018 ofthe IMlidl=-Continent Casualty Company

Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO01, EO02, EO3, E04, EOS5, E06
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Annual Statement for the year 2018 ofthe IMlid=-Continent Casualty Company

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig-
nation
and Current
Admini- Current Year's| Year's Other-
strative Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Symbol Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
/ Market| Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Indicator| Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B/A.C.V. Income Investment | Ownership
Surplus Debentures - Unaffiliated
023138 AA 8 | AMBAC Assurance Surplus Note 5.1 06/07/20........... oo | NEW YO e [NY...oc. | DISSOIUION. ..o [ [021127201]........... 58,428 51,361 1,985
2399999. Total - Surplus Debentures - Unaffiliated... 58,428 51,361 0 1,985 0 XXX
4499999. Subtotal - Unaffiliated 58,428 51,361 0 1,985 0 XXX
4899999, TOAIS.......cvvereiveeeceeiet ettt st es e et s s et s s esaesss et et es s e sees e s et et s aseee e s e s et et es e e e e s e se b et s eee et s et etebenseeenes  eietesassesesiesetetssseesesieeetetsese et s et et et s et e s s et et b s et et e et et s e et es e ea et sana et anns et et s etesenneenenes | oreees 56,232 58,428 51,361 0 1,985 0 XXX
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Annual Statement for the year 2018 ofthe IMlid=-Continent Casualty Company

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

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

CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership
Surplus Debentures - Unaffiliated

023138 AA 8 |AMBAC Assurance Surplus Note 5.1 06/07/20..... New York NY... Dissolution, 02/12/2018. 56,232
2399999. Total - SUIPIUS DEDENTUIES = UNGFAIIALEA. ... ettt sttt et e st es st et ess et siensees oekesessetsessesessee et aeseeseeseeseseeseE et eeseeteEseeeeEeeseeseeseteeteeseeaetsesessetss | feiessessessssastessessnsessassessntantesset et ensensesntnes 56,232 XXX
4499999, SUDIOLAL = UNAFAIIBIEA. ..........ovvoveeeeeeeceeeiveessiesieseee s ss s esss e ssse s sseesssesesssessssesesasesasessssnnsss sssesssasssssssssssesssssesssanessssssssesnssesssessssessnssassssnssseeesssessnsesssans 56,232 XXX

56,232 XXX

4699999. Totals
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Annual Statement for the year 2018 ofthe IMlid=-Continent Casualty Company

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

CUSIP Identification

Name or Description

Location
3 4
City State

Showing Other Long-Term Invested
5 6 7

Name of Purchaser or Nature
of Disposal

Date
Originally
Acquired

Disposal
Date

8

Book/Adjusted
Carrying Value
Less

Encumbrances,

Prior Year

Change in Book/Adjusted Carrying Value

9

Unrealized
Valuation
Increase

(Decrease)

10

1

Current Year's | Current Year's
(Depreciation) | Other-Than-

or

Temporary

(Amortization) |  Impairment
| Accretion | Recognized

12

Capitalized
Deferred
Interest and
Other

13

Total Change in
BJ/ACV.
(9+10-11+12)

14

Total Foreign
Exchange
Change in
BJ/A.CV

Book/Adjusted
Carrying Value
Less
Encumbrances
on Disposal

Consideration

Foreign
Exchange Gain
(Loss) on
Disposal

Realized Gain
(Loss) on
Disposal

Total Gain
(Loss) on
Disposal

20

Investment
Income

NONE
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Annual Statement for the year 2018 ofthe IMlid=-Continent Casualty Company

SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligation:
912828 4S 6 |U.S. TREASURY NOTES 2.75 05/31/2023 SD.. |.|... ..249,297 |..101.109 | ..ccoceenr 252,773 | e 250,000 249,373 TT | oo [ | e 2.750 |...... 2.811 |MN...... ....604 06/06/2018. | 05/31/2023.
912828 Y6 1 |U.S. TREASURY NOTES 2.75 07/31/2023.... ..348,441 |...101.063 350,000 348,564 122 | i [ [ 2.750 |...... 2.846 | JJ....... 4,028 07/26/2018. | 07/31/2023.
0199999. U.S. Government - Issuer Obligation 597,738 XXX | eeinnn....606,492 | ...l 600,000 | ................ 597,937 | oo 0 199 0 0 XXX XXX XXX | .........4,632 XXX XXX
0599999. Total - U.S. GOVEINMENL......cuuiieuiiinieiireiiniisesssreensssssssensseesssnssnssseneenes 597,738 XXX | 806,492 | i 600,000 | ..ot 597,937 | o) 0 199 0 0 XXX XXX XXX | e 4,632 XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
68609T DM 7 |OREGON STV 4.00 12/01/2048........cocorverereererierereiessessisesssesesesssssesssssssnns | ereens 2| 1FE 796,721 [..102.211 | oo 756,361 | cooovoverernee 740,000 785,460 | ...coovevreririninns | e (11,090) [ 1ovvnrvrerrnirerens | e [ s 4.000 |...... 2.350 [D.vec | v 2,467 12/14/2017. | 12/01/2048.
68609T HV 3 | OREGON ST VETERANS F-103 4.25 06/01/2049........covvovivnsriinreninssnissiiinns | coveens 2] ... 1FE 1,056,520 |...109.101 ..1,091,010 1,000,000 ...1,056,027 [C3X))) TR RPN B 4.250 |...... 3.513 |JD....... .3,896 11/01/2018. | 06/01/2049.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............ccovevinivs 1,853,241 XXX ..1,847,371 1,740,000 .. 1,841486 | ..o 0 [ (11,584) 0 0 XXX XXX XXX 6,363 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUaranteed)............uwwrrerirerireniisnsiiienesisssnisssiesnienns 1,853,241 XXX e 1,847,371 | oo 1,740,000 | ..ccoovveeee 841,486 | oo 0 s (11,584) 0 0 XXX XXX XXX | o 6,363 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
702333 4U 6 [PASADENA TX5.00 02/15/2022........cciiiiiiiinniiriieirirsiiisiians | ......... ?[ ...... 1FE 1,295,794 [...103.580 | ....cccovuues 1,170,454 | ..cooovvnenes 1,130,000 | ..ccoovneeee 178,781 [ | v (42,967) [ ..vvoevreivninens | v | e 5.000 |...... 17 [FA | 21,344 | ..., 56,500 | 03/31/2016. | 02/15/2022.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations..........cc.wririreenerssesseissssissneenes 1,295,794 XXX | s 1,170,454 | oo 1,130,000 | ..ocoovrenne 1,178,781 [ e (V)] (42,967) 0 0 XXX XXX XXX | s 21,344 | .ol 56,500 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession .. 1,295,794 XXX | e 1,170,454 | .............. 1,130,000 | ............. 1,178,781 | oo 0 [ (42,967) 0 0 XXX XXX XXX | e 21,344 | .......... 56,500 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligation
130536 QR 9 | CA POLL CTRL FIN A1 3.375 7/01/25(WM).......cvooeerreinericrinrerneeinseiserenninns | eevnee | oo [ eevneirnens [ e 1FE| oo 2,000,000 |...101.265 | .........c.... 2,025,300 | .oovrernene 2,000,000 | .oereeerr:2,000,000 | ovooiioriierierinens [ e [ e | e | e 3.375 |...... 3.375 | JJ....... 06/19/2015. | 07/01/2025.
346668 DK 9 |FORSYTH MT POLL 2.00 08/01/2023 NWE..........covvuvirmreerrnirnnirernnisseenineinns | vevvene | oo | evvvvererins | wvees 1FE ...2,000,000 |..... 97.510 ..1,950,200 2,000,000 LI [FSUSTORURRTIRINIRN IUNPORRPROURROTORR IR 2.000 |...... 2.000 |FA....... 08/05/2016. | 08/01/2023.
48542K P9 4 |KS ST DEV 4.00 11/01/19.....ccumiieirerieererieisseessensssssessesessesssssssssssssssesssnes | eeeees | o | wverereeens | oevens 1FE]| .. ..1,099,370 |...101.378 | .... ..1,013,780 1,000,000 | .oveoeeren 1,023,471 | oo [ s (VR 74°) | [ IR U 4.000 |...... 1.161 [MN...... . 03/31/2016. | 11/01/2019.
59465H UA 2 |MIHOSP FIN AUTH F-52.40 11/15/2047.......ooooirvieivirerneisinsinerissseeressssinsees [ ovene [0 | veviverinns | cvveee 1FE| o 1,000,000 |...101.724 | .............. 1,017,240 | .............. 1,000,000 (1<) 1 [OOSR IPRPRIRRRORPRPORN BORPONY 2.400 |...... 2400 [MN......| «ecc00er..3,067 | e 24,000 | 02/23/2017. | 11/15/2047.
721781  AC 6 | PIMA CNTY AZ IND DEV 4.95 10/20 (UNS).......ovverreririnrreeriennneeseesnsnens | eovneee | | overererens | vevens 1FE ..1,318,873 |...104.845 .1,441,619 1,375,000 6,606 | ...oorerceiiririens [ e [ e 4.950 |...... 5.500 |AO...... .68,063 | 02/04/2011. | 10/01/2020.
896221 AD 0 | TRIMBLE CNTY KY A 3.75 06/01/2033........ccmvvumerrerineirerineineisessissssensenens | eoveees 2] 1FE ...1,000,000 |...102.422 | .... ..1,024,220 1,000,000 1,000,000 | e [ e [ | e | e 3.750 |...... 3.750 |JD....... ceerennr 37,500 | 05/18/2017. | 06/01/2033.
97712D  E2 8 [WIHLTH & EDU FACS 3.375 08/15/2035.........cc0ciersriiieierississeresissisnsssssessanesees | cavenes 2| ... 1FE 970,730 |..... 97.263 | .ot 972,630 | .coovvvinen 1,000,000 971,967 1,190 | | | s 3.375 ... 3.601 [FA......| 000 12,750 | ..o 22,594 | 11/30/2017. | 08/15/2035.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... . 9,388,973 XXX | s 9,444,989 | ..o 9,375,000 | ..oovvvrnees 9,358,002 | ..o (V)] (20,085) 0 0 XXX XXX XXX | s 93,041 | ....... 299,656 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
01170R ~ AX 0 | ALASKA HSG FIN 4.00 06/01/2027..........cooevererrreimnerierieresseesssisssnsessssssenss | ceveees 2 4,981,250 |...100.539 | ...cccouneen. 5,026,950 | ..ovvernvne 5,000,000 | ..ocvernes 4,988,881 1,090 [ oo | e | e 4.000 |...... 4.031 |JD.cee | i 16,667 | ........ 200,000 | 10/06/2010. | 06/01/2027.
041083 VB 9 |ARSTDEV FIN SFM A 3.10 07/01/2043........coovoivriieririreeneirerssiseirerinsines | eevees 2 651,406 851,406 [ ..o [ e [ e [ 3.100 |...... 3.120 |MON.. .20,194 | 06/12/2013. | 07/01/2043.
130333 CA 3 |CAHSG FINAGY A 2.90 02/01/2042.......oovvveiriieiiiinirnerireriesisnseiessinesienes | cvves 2 216,984 216,984 | ..o e | e | e | 2.900 ..6,293 | 04/19/2013. | 02/01/2042.
130333 CB 1 |CAHSG FINAGY B 2.90 02/01/2042.........vvuuieeieirnerineineeieniseissesiassissssenes | ceves 2 362,318 362,482 107 | oo [ ereereeineieeieees [ e 2.900 .10,534 | 05/01/2013. | 02/01/2042.
196479 2D 0 |CO HSG & FIN AUTH C 4.25 05/01/2049.......... 2 1,516,350 ...1,516,350 oo 4.250 11/28/2018. | 05/01/2049.
19647P  BA 0 | CO ST HSG FIN AUTH MF 1 3.20 02/01/2044..........cooovmerrererneenernnrinernennenes | eoveeen | oo | vverivenine | et TFE | i 709,216 709,216 [ coooverrirerirneerirnis | evnreriensnesnnenns | overssersensneenes | eenessesssensnssennes | aeeene 3.200 .22,695 | 06/20/2013. | 02/01/2044.
20775C  B6 0 | CONNECTICUT ST HSG B-2 4.00 11/15/2039........cccvrrrirerrniirernriseirenssnisinns | evere 2 2,106,020 |...104.564 2,000,000 | ..cccerernn2,093,005 | ..o | i (13,015) [ oo [ e [ e 4.000 41,111 | 04/25/2018. | 11/15/2039.
20775C RY 2 |CT HSGFIN AUTH A-4 3.65 11/15/2032 1,000,000 |...102.803 .1,000,000 (8) .r..3.650 .36,500 | 02/16/2017. | 11/15/2032.
20775C TV 6 | CONNECTICUT ST HSG C-13.65 11/15/2037 1,000,000 |...100.439 1,000,000 . ((0) ] SUSTUSTRRUIN IVRIRRIINN IOV 3.650 .36,500 | 04/26/2017.| 11/15/2037.
246395 WY 9 |DE HSG AUTH-SFM-A- A-14.90 07/01/2029.... 296,286 |...101.523 285,000 288,590 ((V77) ) SRR IR DO 4.900 .14,364 | 09/29/2011. | 07/01/2029.
296122 US 1 |ESCAMBIA CNTY FL SFM B 3.125 08/01/2044.... ..1,820,313 |...102.142 .1,820,313 ..1,820,313 03125 57,055 | 08/20/2014. | 08/01/2044.
31350A BR 8 |FHLMC VAR M034 CL A 4.15 04/15/2025..... 976,125 |...101.054 ...950,000 | ... 955,645 (6,803) [ .ovveerneererinies [ e [ 4.150 09/11/2015. | 04/15/2025.
31397P PP 9 |FHM MO012 A1A3 2.65 08/15/2051.........ccomrreecrierirrirerereessnisesiesssnessenssssinnns | vevenee | on | eevevernens | vovens 1FE ...4,000,000 |...100.396 14,000,000 | ....ovvvne 4,000,000 | oooverrerrernrinnnns [ e | e | e | v 2.650 11/06/2014. | 08/15/2051.
31397P PV 6 |FHM MO012 AB31 2.50 08/15/2051...... 3,000,000 |..... 99.901 .3,000,000 2,999,780 (71) 002500 05/11/2015. | 08/15/2051.
34074M  JB 8 |FL HSG FIN CORP A 2.80 07/01/2041 . 927,938 |..... 96.125 927,938 927,938 [ ..o e [ [ | 2.800 04/24/2013.| 07/01/2041.
34074M  SJ 1 |FL ST HSG FIN 2 4.25 01/01/2050..........ccomvererreeenrerenseneseesesssessessesssssenns | eoeees 2| 1FE 2,114,400 |...108.305 .2,000,000 ((G1510) ) USRI UPORPRRTORRIOR DTN 4.250 11/15/2018. | 01/01/2050.
373539 4G 7 |GAHSG & FIN AMT A-2 3.10 12/01/2031......cvureerirrireirersnseeeriseisesesiernnes | ceveees 2| 1FE 2,500,000 |..... 99.503 .2,500,000 LI TSSO [PPOPORORION IOV 3.100 05/17/2016. | 12/01/2031.
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SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

1'0L3d

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
373539  4H 5 |GAHSG & FIN AMT A-2 3.30 12/01/2034........ooevorrererrieinererieeiseessseissisens | s . 2| 1FE 2,000,000 |..... 99.924 | ..o 1,998,480 | ...covvvvnnee 2,000,000 | ..ovrernees 1,999,991 (V1 VORI ORISR PPN 3.300 |...... 3.300 |JD....... 05/17/2016. | 12/01/2034.
373539  6Q 3 |GASTHSG & FIN A 3.65 12/01/2032.........cccmvvriiirieriiriniiesieesienisnissiiens [ voenes . 1,000,000 |...102.793 ..1,027,930 1,000,000 | ... 999,963 2 | e [ [ 3.650 02/16/2017. | 12/01/2032.
373539 7W 9 |GEORGIA ST HSG & FIN B 3.40 12/01/2037.... . e 2] .. . ...1,500,000 |..... 97.985 ..1,469,775 .1,500,000 2 +rrr.3.400 08/09/2017. | 12/01/2037.
45201Y  R3 3 |ILLINOIS ST HSG DEV B 4.00 10/01/2048..........c.cccocommrimiriiriiniivciinniiciiisiins | cris . 2| 1FE 2,108,327 |...104.762 ..2,058,573 1,965,000 | .. 2,077,222 | oo | e (30,077) [ oo | e [ 4.000 12/01/2017. | 10/01/2048.
45201Y S5 7 |IL HSG DEV A14.00 8/01/2048............ooceomrerereeirinerierirseerseriessesssessenssseses | cevees . 2| 1FE 2,072,007 |...104.067 ..2,050,120 1,970,000 | .... 2,062,036 (9,970) [ ..o | v | s 4.000 06/01/2018. | 08/01/2048.
45201Y YK 7 |IL HSG DEV AUTH A 2.45 06/01/2043.. IR I 2| 1FE 1,855,100 ..1,794,925 ...1,865,390 4,351 v 2450 08/06/2014. | 06/01/2043.
45203L  CD 3 |ILHSG DEV AUTH 2.85 07/01/2032.........cvvvrrirerirerireiiseississiiesisssssssisssssnss | seveens . 2| 1FE 482,464 484,052 (100) | eveveeverrieriirens [ e [ e 2.850 .13,928 | 06/10/2016. | 07/01/2032.
45505T GP 0 |INHSG & CMNTY DEV A-12.85 07/01/2031 2| ... 1FE 435,000 435,000 ({0 SESTERTRUIN VTR DOV 2.850 .12,398 | 06/09/2016. | 07/01/2031.
49130T PR 1 |KY ST HSG CORP A 4.25 07/01/2033 IV IO . 2| 1FE 256,148 248,468 (1,302) [ oo | e | s 4.250 v 10,675 | 06/11/2012. | 07/01/2033.
49130T  PS 9 [KYHSG CORP A 3.00 11/01/2041........ccvorriirieiinniierirerirseessssinsrienienesneenns | eveens . 2| 1FE 430,000 430,000 | ..o | e | e | e | 3.000 |.....3.019 [MON... | ............ 1,075 | ......... 12,900 | 04/19/2013. | 11/01/2041.
49130T  PT 7 |KYHSG CORP B 3.00 11/01/2041........oevomeieririeneirneeieeisseessssisssssensesesseens | eeenns . 2| 1FE 460,000 ....460,000 | ... 480,000 | ..vvvererneernrineries | eerrerineienineis | v | e | e 3.000 . .13,800 | 04/19/2013. | 11/01/2041.
54627D BV 2 |LOUISIANA HSG CORP A 3.05 12/01/2038..........covveirinrrererinrnireriererseinsninns | ceveees [P I 2| 1FE| oo 1,777,611 . ATT7,611 | e 1,777,611 ({0 FSESTORSTORORTON IVPURTRTORTIRPIN BV 3.050 |...... 3.069 | MON... ceerenn54,217 | 07/22/2015. | 12/01/2038.
56052F BR 5 |MAINE ST HSG AUTH MTG D 4.00 11/15/2045........ccovvvmevirreeeerenernenienens | ceveens . 2| ... 1FE 769,841 |...103.892 | ..cccvvvrrrnncs 742,828 | ..o 715,000 | ... 751,353 (5,573) [ covverrernerrerins | vevrveeneriserisenns | cveees 4.000 |...... 3.048 |[MN......| coeeerrn3,654 | .. 31,379 | 06/17/2015. | 11/15/2045.
56052F GP 4 |ME HSG AUTH MTG A 4.00 11/15/2047 .......ccvvvivriniierneiseirerinsisessissisnssnns | covenes . 2| . 1FE 1,297,399 |...105.116 ..1,266,648 1,205,000 1,275,360 | v | s (12,249) [ .o | e [ s 4.000 |...... 2.801 |MN...... 49,338 | 02/23/2017. | 11/15/2047.
57419R  GH 2 |MD ST CMNTY DEV ADMIN A 4.00 07/01/2043.........c.cooovumrerneriersnireiienes | everes . 2| 1FE 1,161,156 |...101.155 1,174,567 1,161,156 | .. e B1,156 | oo | v | e [ e | 4.000 |...... 4.033 |MON... cern 46,446 | 08/14/2013.| 07/01/2043.
57419R  H7 3 |MD CMNTY DEV HSG A 3.95 11/01/2058..........covemrrrerieirserineieeiiesiseeseeians | ceies . 2| 1FE 1,000,000 |..... 98.239 | .ooieeernn982,390 | i 1,000,000 | ..coovvvenne 1,000,020 (2) [ oo | e | s 3.950 |...... 3.982 |MON... | ecee00n3,292 | e 39,500 |03/30/2017. | 11/01/2058.
57419R L8 6 |MARYLAND ST CMNTY DEV A 3.242 09/01/2048............ccccommverniemricniinerirenes | v . 2| 1FE 810,000 |..... 98.421 ...810,000 | ... 809,991 3 | e [ s [ 3.242 | ... 3.243 [MS...... .26,866 | 04/07/2017. | 09/01/2048.
57587A A8 1 |MAHSG FIN SFH 1954 48 12/01/2048.........ccoovvuereeiririnrineeiesiseesssssssssnens | ceeeens . 2| 1FE 2,109,960 |...104.310 | .... ..2,086,200 | ..... .2,000,000 | ...oovrenee 2,097,417 | oo | e (12,543) [ oocvoreveneernerins [ e [ e 4.000 |...... 2.679 |JD....... crernr-36,000 | 05/31/2018. | 12/01/2048.
57587A  HY 7 |[MAHSG FIN AGY REF 177 4.00 06/01/2039........ SOOI IO . 2| 1FE 3,542,299 |...104.226 | .............. 3,444,669 | ....ccooovene. 3,305,000 | ..ocvvrnnne 3,357,169 | oo | i (51,521) [ vvrreersriieiiens | cevrveeersnineeieniee [ s 4.000 |...... 2.332 | D | e 11,017 | 135,627 | 03/12/2015. | 06/01/2039.
594654 CM 5 |MIHSG DEV A 4.00 12/01/2048..........covverimrineeieriieieriesisensenissessessssssnens | vereees . 2| 1FE 2,091,273 |...104.601 ..2,060,640 1,970,000 | .... 2,075,336 | .ooovvrierierncrinns | e (17,547) [ v [ e [ e 4.000 .53,190 | 03/09/2018. | 12/01/2048.
60416Q GB 4 |MNHSGFIN AGY D 2.875 11/01/2044.........coooivieiiiriinieineeseessersnineeie | e . 2| 1FE 1,100,129 |..... 95.918 | ... ..1,055,222 1,100,129 | oo 1,100,129 | oo | e | e | s | e 2.875 ceeeenn 31,629 | 10/15/2014. | 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045............occnsreeiremrrrerirerierinninns | vreees . 2| 1FE 2,695,952 |..... 94.106 | ..oovvvvnvne 2,537,053 | .vvrereene 2,695,952 | .... 2,695,952 | oo [ e [ | e | e 2.800 |.....2.816 |MON...| .........6,291 | .......... 75,487 | 01/13/2015. | 02/01/2045.
60416Q GD 0 |MINNESOTA ST HSG FIN 3.00 04/01/2045..........coonevmerenrrneeieeiseennsrisssinens | eoveees [P I 2| 1FE| v 1,302,820 |..... 96.197 1,302,820 | oo 1,302,821 ((0)]) SESTURTRURIN IUPIRRIN B 3.000 .39,085 | 03/11/2015. | 04/01/2045.
60416S  BU 3 [MN HSG FIN AGY A 3.00 07/01/2031......cvvumivierirririeiinsiineeienississessesiinsnes | ceveens . 2| 1FE 603,951 |...100.209 ....575,000 | ... 587,960 (3,051) [ oo | e | s 3.000 ceern. 18,548 | 05/15/2013. | 07/01/2031.
60416S WD 8 |MN HSG FIN AGY E 4.00 01/01/2048..........covvrevireiireiieeeineeieeissessessssssnenes | ceveens . 2| ... 1FE 1,016,319 {...105.156 | .................993,724 | .................945,000 | ............. 1,001,627 [ .oceovevercrireeins | e (14,292) [ .oovorvereererins [ e [ e 4.000 |.....2.302 | JJ..ccce | 218,900 | e 20,509 | 12/05/2017. | 01/01/2048.
60535Q LY 4 |MS ST HOME CORP SF MTGE 2.75 12/01/2032..... revrennns [ . 2| 1FE 753,115 |..... 96.219 753,115 [ oo v [ | e [ e 2.750 .20,711 | 06/20/2013. | 12/01/2032.
60535Q LZ 1 |MISSISSIPPI HOME CORP 3.05 12/01/2034..........cccrvverrvenrinerinrinenieniseeiens | e . 2| 1FE 434,158 |..... 99.723 433,643 | ..o | errireieenn(559) | e s [ 3.050 .13,126 | 03/31/2016. | 12/01/2034.
60637B  GC 8 MO HSG DEV A 3.75 05/01/2038..........cccorreerreriericerssiseisessssenessssesseesne | eeenns . 2| 1FE 1,382,750 |...102.109 | ..............1,301,890 | ..............1,275,000 | ......c..... 1,344,719 [ s | eerreeene(10,885) | o [ [ 3.750 .50,383 | 04/24/2015. | 05/01/2038.
60637B GM 6 | MO HSG DEV B-14.00 11/01/2045 IR I 2| 1FE 646,590 |...103.490 619,873 ......4.000 03/31/2016. | 11/01/2045.
60637B SP 6 |MISSOURI ST HSG DEV B 4.25 05/01/2049...........ccovvverrrnerirerieeerneeiseeseninns | ceveens . 2| ... 1FE 1,058,380 |...108.834 | ..............1,088,340 | ..............1,000,000 | .......c..... 1,057,346 | ..o | verirerrnee{1,034) | o [ [ 4.250 11/01/2018. | 05/01/2049.
61212R X7 6 |MT ST BRD OF HSG-A 4.00 12/01/2038.........coovveeerinrrririrernniseirerississennins | evens . 2| . 1FE 310,027 |...103.547 295,000 | ... 302,234 | oo | e (1,.328) [ s [ [ 4.000 07/11/2012. | 12/01/2038.
61212W EL 5 |MT BRD OF HSG B-2 3.375 12/01/2037 IR 2| 1FE 1,220,000 |..... 99.513 ..1,214,059 .1,220,000 1,220,044 003375 09/08/2017. | 12/01/2037.
63968M RE 1 |NE INVESTMENT FIN A 4.00 09/01/2048..........ccosvermrimereriererneesnsniseiseesenes | s . 2| 1FE 2,063,830 |...105.866 1,940,000 | .. 12,048,064 | ...oooevcricineins | e (18,087) | s [ e [ e 4.000 03/07/2018. | 09/01/2048.
641272 FX 2 [NV HSG RIVERWOOD I&IIA 4.75 04/01/2039........ccvvrvrrereirrinrirenisisissiernnns | veveees [ I 2| . 1FE| oo 1,808,668 |...110.831 . 1,755,000 | ...ocvvvvnee 1,755,000 | oo | ervvreenineiisinniens | ververnnsniennnns | e | o 4.750 12/13/2011. | 04/01/2039.
64613A AC 6 |NJ ST HSG & MTGE SF A 4.50 10/01/2048 R 2| ... 1FE 2,106,244 |...105.994 ..2,082,782 .1,965,000 | .... 2,094,674 . oorr4.500 06/15/2018. | 10/01/2048.
647200 2H 6 |NM MTGE FIN B TXBL 2.75 12/01/2035........cccvtererirriiereriiisinsisersssseienissiees | cevees . 2| 1FE 586,671 |..... 94.470 586,671 | ... 586,671 [ .ovveevvervrirerivninens | vverereniseirenneiens [ v [ 2.750 02/19/2015. | 12/01/2035.
647200 3H 5 |NEW MEXICO MTGE FIN A 3.25 03/01/2045... 2| .. 1FE 652,380 |...100.992 ...615,000 | ... 636,984 (3,800) 3.250 02/20/2015. | 03/01/2045.
647200 3M 4 |NEW MEXICO ST MTGE C 3.00 09/01/2041 ...1,295,000 ...1,292,062 (735) ......3.000 02/26/2015. | 09/01/2041.
647200 3N 2 |NEW MEXICO MTG FIN D 3.125 02/01/2037... 1,644,259 . ...1,644,259 (V1 UOORROTORIONPORN FUUPPOORSPORIOTPORPPOR PPOOOR 3.125 07/15/2015. | 02/01/2037.
647200 P5 7 |NM SFMB CL |5.00 03/01/2028 . 652,085 |...104.583 ...620,000 | ... 629,438 (3,663) [ ..ovvrueererrerins | v | s 5.000 07/13/2011.| 03/01/2028.
647200 X3 3 |INMMTG FIN AUTH A 2.60 02/01/2043..........cooovveirrircrnrirnns . 495,049 |..... 93.704 ...507,742 | ... 496,208 1,388 | oo | e | e 2.600 08/08/2014. | 02/01/2043.
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647200 X4 1 |NMMTGE FIN CL | B-12.85 07/01/2043.........cccoovvrerierineeneernsnisenssesiesssnennns | woreees . 2| 1FE 2,171,779 |..101.322 | oo 2,218,515 | covvverenne 2,189,569 | ..ocvvnnee. 2,179,916 AT14 | s | e | 2002850 | e 3.101 08/29/2014.| 07/01/2043.
647201 DM 1 |NM MTGE FIN AUTH D 4.25 07/01/2049........cccoovvmivimriirinninnirerirenississiinns [ s . 2| . 1FE 1,057,460 |...105.665 | ..............1,056,650 | ..............1,000,000 | ............. 1,057,092 (368) | v [ v [ 4250 | 3.320 11/02/2018. | 07/01/2049.
64987B  NQ 7 [NY HSG FINAGY C 2.75 11/01/2031......ovrrirrirrineererieirerieriserensssiesesisseenes | coenes [P I 2| 1FE| oo 1,000,000 |..... 96.419 | .... 999,982 1 oo | e [0 2750 [ 2.750 06/22/2016. | 11/01/2031.
649883 F2 6 |NY MTGE AGY 191 3.50 10/01/2034..........cccoovvvverieriens . 2| 1FE 486,993 |...101.193 | ................465488 | ................ 460,000 | ... 466,576 (4,057) [ coovveverervenes v [ 0003500 | 1.928 02/11/2015. | 10/01/2034.
649883 H6 5 |NY MTGE AGY REF194 3.50 10/01/2035 2| .. 1FE 2,659,094 |...101.944 2,520,000 | .... 2,569,413 revreeene(21,981) | e [ [203.500 | 2.184 07/22/2015. | 10/01/2035.
649883 VZ 5 |NY MTGE AGY-178 3.50 10/01/2043.........cccoomermerrmrerneerneiscrisseins . 2| 1FE 434,259 |...101.565 | .....c..cc.....426,573 | ovroriiirnnns 420,000 | ... 426,797 (1475) [ oo | cerneenneineineinns | 20023500 | e 3.091 07/11/2013. | 10/01/2043.
64988R  GY 2 |NEW YORK ST MTGE AGY 52 3.50 10/01/2030.... IOV . 2| 1FE 397,871 |...101.944 375,000 | ... 385,537 (419N [ v | e | 000023500 oo 2.044 03/31/2016. | 10/01/2030.
658207 TX 3 |NC HSG FIN 38-B 3.85 07/01/2037. B [ [P I 2| 1FE| cooii 1,000,000 |...101.870 ....1,000,000 | ...cocveeee. 1,000,023 (2) [ oo | eeeneninsriseiseins | 2000:3.850 | e 3.850 05/17/2017.| 07/01/2037.
658207 TZ 8 |NCHSG FIN 38-B 4.00 07/01/2047 P [ 2| 1FE| oo 1,037,359 |...104.326 955,000 1,015,434 | oo | e (16,131) [ vvrrrerveircirens | cvrververveverrennes [ 04000 [ 2.150 05/17/2017.| 07/01/2047.
658207 WG 6 |NC HSG FIN AGY 40 4.25 07/01/2047 2| 1FE 1,056,870 |...108.770 1,000,000 .1,055,438 (1,432) [ oo | e | 004250 | e 3.000 11/01/2018. | 07/01/2047.
658877 DZ 5 |NDAKOTA ST HSG 4.50 01/01/2028 . 2| 1FE 682,618 |...102.885 640,000 | ... 650,326 (4,889) [ ..o | cevneerieniiseineinns | 104500 | e 3.656 07/14/2011.| 01/01/2028.
658909 EV 4 |ND STHSG FIN A 3.50 07/01/2043.........ccovvvoirierieiimirinenieriseisssisssisenienens | vevenes . 2| 1FE 453,031 |...101.850 435,000 | ... 444,159 (1,937) [ oo | e | 200023500 | ocee 2.987 07/25/2013. | 07/01/2043.
658909 HW 9 |ND HSG FIN AGY B 4.00 01/01/2036..........cmvvrrmrrreriiereesiissisessieseisssesssessssenss | voveees . 2| ... 1FE 1,820,230 |...103.777 ....1,680,000 | ..ooverenee 1,732,457 [ oo | e (21,710 [ oo [ eerreeneeinirneines | 204000 | e 2.222 05/22/2015. | 01/01/2036.
677377 Q3 0 |OHHSG FIN AGY 4.00 11/01/2025..........oovvimiiicririieniininsissiseisesiesiseniins | e . 2| 1FE 329,475 |...101.305 345,000 | ... 336,632 1,029 | v e | 1004000 | e 4415 12/07/2010. | 11/01/2025.
67756Q NP 8 |OHIO ST HSG FIN AGY B 2.70 03/01/2036.........c.evvrmeverrercererienerserirenerseeses | wereees [P I 2| 1FE| oo 1,021,597 1,021,597 | e 1,021,597 [ oo | reveneeisninernenins | vevenseissinernens [ eovernneenerensninens 02700 [ e 2.715 04/21/2015. | 03/01/2036.
67756Q NQ 6 |OHHSG FIN AGY A 2.80 03/01/2046...........ccnvremeireieeeieiieeiseessssissssesssesens | s [ I 2| 1FE| cooei 1,549,488 |.....96.815 | ..............1,600,137 | .cccoccvvnnnee 1,549,488 | ......cc..... 1,549,488 | ....couvvrrierieiires | verrneiinsiiseinnis | cevenseiseinsiinns [ oveeinnesenennnnes [ 2000:2.800 [ e 2.816 02/17/2016. | 03/01/2046.
67756Q NR 4 |OHHSG FIN AGY B TXBL 3.25 03/01/2046..........ccooveevereriirrirneirersniseerenisninnes | veveees . 2| 1FE 2,284,438 |....96.168 | .............2,196,899 | ........ 2,284,438 | ... 2,284,438 | oo [ | e [ | 0003250 | 3.272 02/17/2016. | 03/01/2046.
67756Q WE 3 |OH HSG FIN AGY D 3.40 09/01/2037......ovvvuirrerrenierereessesessssessenssssessnsnes | eoeees [P I 2| 1FE| oo 1,980,000 |.....99.191 | ..............1,963,982 | .......c...... 1,980,000 | ..coovvreeee 1,979,967 (12) [ e | e | 2003400 | e 3.400 09/07/2017. | 09/01/2037.
686087 NS 2 |ORHSG & CMNTY SVCS B 2.50 07/01/2034..........ovviererrieirirerirerisissriersninees | vevees . 2| 1FE 435,000 |.....96.863 | .........c..... 421,354 | Lo 435,000 | ... 435,000 | ..o | e | e | e | 002500 [ 2.500 05/31/2013. | 07/01/2034.
686087 SU 2 |OREGON HSG & CMNTY A 3.50 07/01/2036..........cvrvreerercrirrerneensrinerssenienens | woeees . 2| 1FE 735,373 |...102.891 | ...ccooeeren. 715,092 | ... 695,000 | ... 709,336 (T977) [ oo | e | 20023500 e 2.264 08/05/2015. | 07/01/2036.
686087 VV 6 |OREGON ST HSG & CMNTY D 3.45 01/01/2038.........cocovveirmrriieernrircirerincinnns | ceveees . 2| 1FE 1,215,000 |.....97.733 | .cccoccc0ee 1,187,456 | oo 1,215,000 | ..oocvonee 1,214,958 2 | oo e [ 00 3.450 | 3.450 08/30/2017.| 01/01/2038.
686087 WW 3 |ORHSG & CMNTY SVCS G 4.00 01/01/2040..........coorevrrrerrrrrrinrrinerirerienens | wrenes . 2| 1FE 977,886 910,000 | ... 965,293 | ..o | e (12,479) [ .oovveevevirvirins [ errmreverrincneines | 204000 | e 2.291 12/07/2017. | 01/01/2040.
708796 7D 3 | PENNSYLVANIA ST 124B 3.50 10/01/2037....... [ESTUTRTRIS DO . 2| 1FE 3,000,000 ....3,000,000 | .ooorenee 3,000,007 3 | e [ [2003.500 [ 3.500 08/25/2017. | 10/01/2037.
708796 Q6 7 |PAHSG FIN AGY A 3.50 10/01/2035........c0mvirrireieirniissisesiiseisssisssssssssnss | soveees . 2| 1FE 475,780 |...100.852 455,000 | ... 448,382 | ...oovvevrcnncens | errereeeen(7,904) | o e 0000 3.500 [ 1.721 02/12/2015. | 10/01/2035.
76221T KB 4 |RIHSG & MTG 4-B 3.80 10/01/2037.......covvvmrrerrrrerrerienirseessesisessensessnseens | eeeens [P I 2| 1FE| oo 1,000,000 |...100.800 ....1,000,000 | ... 999,958 | ...covorrvererieeies | crverierireenena(38) | oo v [ 2.3.800 | ... 3.800 11/30/2017. | 10/01/2037.
83712D UH 7 |SOUTH CAROLINA HSG A-2 4.00 07/01/2037.... ISTORTOTOIRI BTN . 2| . 1FE 622,638 |...101.458 | ................608,748 | ....coconrnuun 600,000 | ... 609,058 |....oovvvverieriinies | v 719) | s e 104,000 | 3.118 06/25/2015. | 07/01/2037.
83712D WK 8 |SC HSG FIN & DEV B-2 4.00 07/01/2043 2| 1FE 429,969 |...103.739 . 395,000 | ... 417,329 | oo | evrereeeen(4,556) | oo e | 0004000 [ 2.520 06/29/2016. | 07/01/2043.
83712D YN 0 |SCHSG FIN & DEV B 3.40 07/01/2038 . . 2| 1FE 1,740,000 |..... 97.010 | ..cco....... 1,687,974 | oo 1,740,000 | ...covvvenee 1,740,007 [ .o | e84 | s [ [20.3.400 | 3.400 08/09/2017.| 07/01/2038.
83755N  EU 2 | SD HSG DEV SFH 2 4.25 5/01/2032.........cccmvreerererirniineissiiiesiesissseississsienss | svinees . 2| 1FE 223,192 (..102.239 | .o 219,814 | i 215,000 | ... 217,296 | ..covovvrvcrrenicies | e 925) | e v [0 4250 | 3.767 09/29/2011. | 05/01/2032.
83756C TX 3 |SD HSG DEV AUTH AMT E 4.00 05/01/2039........c0ermmererrererirernerierienenncenns | cevees . 2| 1FE 881,966 |...104.657 | .................868,653 | ...... 830,000 | ... 870,295 | ...ovvvrrerireverneens | vvrrernns(11,566) | e v [ 004,000 | 2.376 12/12/2017. | 05/01/2039.
88045R  B7 6 | TN HSG DEV AGY A 3.50 07/01/2045........ccvvvverirnineirerinsisiesinssesssssenessnnes | evens [ I 2| . 1FE| oo 1,133,810 |...103.279 | .............1,099,921 | ...ccecone.. 1,065,000 | ......coooee. 1,087,984 | ... | e (13,763) | s v 103,500 |, 2.105 04/30/2015. | 07/01/2045.
880461 NL 8 | TN HSG FIN AGY 4.00 07/01/2042.... 2| . 1FE 953,384 |...103.464 885,000 | ... 930,557 [ .ovveverererrerinnnnes | vereeereend(13,483) [ [ v [0004.000 | 2.324 . 02/23/2017. | 07/01/2042.
880461 NP 9 | TN HSG FIN AGY 2A 4.00 01/01/2042 . 2| 1FE 1,008,213 |...104.845 985,642 | ..ovvevvveerverenienns | cereereen(15,464) [ oo e, [ 10004000 | 2477 | e | e 18,600 | e 38,096 | 05/18/2017. | 01/01/2042.
880461 PS 1 | TN HSG FIN AGY B2 3.70 07/01/2036.........ccuerrrirerrerieiesenieisnisiemsnssesenes | sevenes . 2| . 1FE 930,000 |...101.771 930,003 | ..o | eerverrerireneens(0) | oo [ [0 3.700 | 3.700 | ddecores | e 17,205 | e 35,185 | 05/18/2017. | 07/01/2036.
88275F NV 7 |TEXAS ST DEPT OF HSG 3.125 03/01/2046... ST IO . 2| ... 1FE 1,519,970 |...101.678 | ..............1,545,506 | ..............1,520,000 | ............. 1,520,184 | ...couvvererrcrirnrrne | verrerirneeiennnB2 | s [ [20003.125 | 3.198 |MS......| ..........15,833 | .......... 48,936 | 03/31/2016. | 03/01/2046.
88275F  PA 1 |TX ST DEPT OF HSG & CMNTY C 3.10 9/1/47........ovvvvrrinirvcrvnnncrnrienicnnns | o [ oo | eeiveenni | e IFE ] 01,925,841 [1..97.114 | ... 1,870,262 | .............1,925,841 | ... 1,925,844 | ....ooovvvvirerivins | evrerirenineeenns(0) | e | e | 00003100 e 3.120 {MON...| cooceer 4,975 | i 60,033 | 06/08/2017. | 09/01/2047.
91743P  AK 1 |UTAH ST HSG F 3.50 8/21/2044.... . 400,362 | ..o | crrereeeen(5,841) | o | | 0000 3.500 [ 1.776 |MON... .13,091 | 08/13/2014. | 08/21/2044.
924190  EL 1 | VT HSG FIN AGY B 4.125 11/01/2042.......ccoomiririrerineineeiissiseeiesiesesnessssines | woeees . 182,308 180,591 | covoeervrenerieriienes [ evrrnerinerinend(55) [ | e | 125 | 3.966 |MN...... 04/11/2012. | 11/01/2042.
92812V MA 1 [VAHSG DEV AUTH A 3.125 11/25/2039.......c0rirmrirrinrinerisirseirersnissiensssisssens | covenes O ISR I 1FE| oo 1,552,503 |....97.138 | ..............1,508,070 | .............1,652,503 | ............. 1,552,376 | .ooovvvervrverernnns | e 7Y | e | e | 003,125 |, 3.110 [MON... 05/24/2017. | 11/25/2039.
93978T XF 1 [WAHSG FIN COMM 1N 4.00 12/01/2047.......ovvomeerereerinerierineenerisesssensenins | ceveens . 2| 1FE 3,430,120 |...102.938 R 3,347,263 | oo | ereerennn(55,895) [ oo | v | 0004000 [ 2.134 | JD....... 03/23/2017.| 12/01/2047.
97689Q BZ 8 |WIHSG & ECON A 4.00 09/01/2045..........ovverereeirriinieeeiieeiseissessssssssssenes. | eveees [ I 2| 1FE| oo 1,265,106 |...102.852 | ..............1,218,796 | ..............1,185,000 | ....c........ 1,257,742 | e | o396 | i [ [ 004,000 | 4.052 |MS...... 09/04/2015. | 09/01/2045.
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98322Q  MJ 3 |WY CMNTY DEV 3 REF 3.45 12/01/2032......c0cnivimriinneninssnississsnssssssenssnens | eoneees 2| 1FE 1,000,000 |...101.438 | ..o 1,014,380 | .coovvninnes 1,000,000 | ..ocoovrenne 1,000,011 [0 N (SRR JR 3450 |...... 3450 | Do | i 2,875 | oo 34,500 | 04/26/2017. | 12/01/2032.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUEIES.........overiririiiriiiieisisissssesessssisissssssssnsasenes | cvonneee 127,619,441 XXX 125,728,747 | .......... 124,426,209 | ......... 126,515,455 | ool [ e (464,224) 0 0 XXX XXX XXX | e 846,542 | ..... 3,789,361 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ 137,008,413 XXX 135,173,736 [ ...cceon. 133,801,209 135,873,457 484,309) 0 0 XXX XXX XXX | s 939,583 | ... 4,089,017 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
02315Q AA 6 |AMBAC LSNI LLC L+500 02/12/23 190,686 |...100.000 190,211 ...190,211 190,211 (499) .12,376 | 02/12/2018. | 02/12/2023.
02665W BP 5 | AMERICAN HONDA F MTN 2.90 02/16/2024 ...1,987,460 |..... 96.785 ..1,935,694 .2,000,000 ...1,990,568 1,679 .58,000 | 02/13/2017. | 02/16/2024.
03027W  AJ 1 |AMERICAN TOWER TRUST 3.07 03/15/2023..........cccoereerrerrrrerennrersneressenenns | eoveeee oo | eoieeen12 | o IFE e 1,948,240 ... 98.484 | .............1,969,678 | ..... .2,000,000 ..1,953,777 5,537 .35,817 | 06/11/2018. | 03/15/2023.
03666H AA 9 |ANTARES HOLDINGS 6.00 08/15/2023........ccvvveeveeerererererererseereseesereseseresesseees | eeveene | [eorneien12] e 2FE | viviin.999,950 | ... 97.030 1,000,000 999,989 39 07/19/2018. | 08/15/2023.
038923 AD 0 |ARBOR REALTY TRUST 5.625 05/01/2023...... . . ...103.020 1,000,000 | ... 999,998 128 ceern. 35,625 | 03/08/2018. | 05/01/2023.
05568Y AA 6 |BNSF RAILWAY CO 5.996 04/01/24..........covvrevenremrrcnnrnerrerrneensnesnisesnenin | veveene | or | eeeveee ] [ el IFE | i 1,177,507 |...106.961 1,177,507 | v TATT,507 [ oo | e | e | oveevennsnneinenns [ 0005.996 [ 1..5.996 [AO..ies | covreen 17,651 | e 70,603 | 06/11/2007. | 04/01/2024.
05579H AE 2 |BNZ INTL FUNDING/LONDON 2.90 02/21/2022 ..1,996,480 |..... 98.199 | ..............1,963,982 | ... .2,000,000 | .oovvvene 1,997,731 680 .58,000 | 02/13/2017. | 02/21/2022.
11042A  AA 2 | BRITISH AIRWAYS 4.625 06/20/2024...........ccocovvvuiriirirnrronirnerireriesesnseissienes . . . 780,561 |...102.507 ....780,561 780,561 .36,101 | 06/25/2013. | 06/20/2024.
111021 AM 3 | BRITISH TELECOMM 4.50 12/04/2023............cevoorereserenrresiesesseissiessssssenss | cvvens (o o 12 e 2FE| v 2,002,480 |...101.135 | .............. 2,022,708 | ..ccvvvnven. 2,000,000 | .... 2,002,446 (34) 11/30/2018. | 12/04/2023.
11133T  AB 9 | BROADRIDGE FINANCIAL SOL 3.95 09/01/2020..........coccevrmmrrereervnrrerennerens [rovrne [ | vvrveean | v 2FE ..1,997,420 |..... 99.829 | .o 1,996,586 | ..o 2,000,000 | ..ccvnnne 1,999,328 383 08/14/2013. | 09/01/2020.
12673P AH 8 | CAINC 3.60 08/15/2022 . . L2 2FE| .. 499,550 |..... 96.599 | ...............482,993 | ... 500,000 499,681 81 03/15/2017. | 08/15/2022.
141781 AY 0 |CARGILL INC 4.307 05/14/2021.......cocoieieieerineereeiseisnerisssessessessssessssisnses | eevnee | oo [ eeveneinns (. 1FE| oo 2,146,000 |...102.510 | .coovvrnvcn. 2,199,869 | ..cocvvenne 2,146,000 05/16/2011. | 05/14/2021.
22822R  BF 6 | CROWN CASTLE TOWERS 3.72 07/15/2023.........coevcvvrmrrnerinnrneererssissnnsninnns | vvveine [ | vererena 12| v 1FE]| .. ...1,500,000 |...100.640 .1,500,000 1 06/26/2018. | 07/15/2023.
291011 BA 1 |EMERSON ELECTRIC 5 04/15/19 A 1FE]| .. ..1,981,100 |...100.627 | ... .2,012,530 | ..... .2,000,000 | .. 2,316 - 04/14/2009. | 04/15/2019.
337930  AC 5 |FLAGSTAR BANCORP INC 6.125 07/15/2021........cocvurvrerervrinrerersneinsessiseninnnns | vevene | oo | ervevers 121 ... 2FE | i 999,990 |...101.750 | ..occvvenne 1,017,500 | ..coovvrenee 1,000,000 | ..cccennee 1,000,000 (0) | ovvvvrerniernnn | errvrirererineirsnnnns | 00000e6.125 100006125 | I | 28,243 | i 61,250 | 06/29/2016. | 07/15/2021.
345397 YL 1 |FORD MOTOR CREDIT CO 3.339 03/28/2022...........occverererieernereererererensenins | voreees . 2| 2FE 1,000,000 |..... 94.112 1,000,000 999,938 18 .33,390 | 03/28/2017. | 03/28/2022.
37254B  AB 6 | GENPACT LUX SARL 3.70 04/01/2022.........ccoovrerrrrrrirseiineieresisneniesesseessssinss | cevenns Clonn 12 ... 2FE | i 999,770 |..... 97.249 | ... 1,000,000 | ... 999,849 43 v 37,201 | 03/21/2017. | 04/01/2022.
438516 BM 7 |HONEYWELL INTL 1.85 11/01/2021......ccvorrerrieerinnrieriereneeisniserisesiennnenes | vveees | oo | veverenes 12] ... 1FE| oo 1,999,900 |..... 96.653 | ..vvvernene 1,933,066 | .....cccovenen 2,000,000 | ..ocverneen 1,999,883 40 [ | e |00 1.850 {100 1.852 [MNLc | i 6,167 | e 37,000 | 10/24/2016. | 11/01/2021.
44891A  AM 9 |HYUNDAI CAPITAL AMERICA 3.10 04/05/2022..........oeceomrrrnerrerineenersnseinnnns | eovnene | oo [ evereneee | i 2FE| .. ..1,997,880 |..... 97.774 ..1,955,476 | ..... .2,000,000 ...1,998,581 407 .62,000 | 03/29/2017. | 04/05/2022.
46849L  SS 1 |JACKSON NATL LIFE 3.25 01/30/2024..........ccovvvvirnrrnriinirinirerisnsserernsissisninens | evene | oo [rovniivinns | oo 1FE]| .. ..1,998,500 |..... 97.973 1,959,468 | ..... .2,000,000 ...1,998,878 200 . .65,000 | 01/24/2017. | 01/30/2024.
57629W CD 0 |MASSMUTUAL GLOBAL 2.50 04/13/2022...... SD. | [ | e TFE| oo 995,630 |....97.255 | ................972,549 | ............ 1,000,000 997,001 864 [ .oovvevereeieees | crvverieeiiisiisniiens [ 20002500 |......2.596 |AO..... | cooverran 5,417 | 25,000 |04/10/2017. | 04/13/2022.
59217G  CD 9 |MET LIFE GLOB FUNDING 2.65 04/08/2022 SD. | [ | e 1FE| .. 999,630 1,000,000 | ... 999,752 72 .26,500 | 04/03/2017. | 04/08/2022.
62947Q  AZ 1 |NXP BV/INXP FUNDING 4.875 03/01/2024............ccoccoivemrrrerinenirerierernreiniienes ...1,999,420 2,000,000 | ..ocvorneen 1,999,386 (34) 12/03/2018. | 03/01/2024.
649604 AD 7 |NY MORTGAGE TRUST 6.25 01/15/2022 998,910 . 1,009,000 999,027 17 12/18/2018. | 01/15/2022.
654740  BL 2 |NISSAN MOTOR ACCEPT 3.875 09/21/2023... 2,998,920 |..... 99.458 ..2,983,740 .3,000,000 | .... 2,998,975 55 09/18/2018. | 09/21/2023.
713448 DT 2 |PEPSICO INC 2.25 05/02/2022 ..1,995,960 |..... 97.201 .1,944,016 | ..... .2,000,000 | .ooovvveneee 1,997,254 783 04/27/2017. | 05/02/2022.
758202 AK 1 |REED ELSEVR CPTL 3.125 10/15/2022 ..2,250,987 |..... 98.188 2,254,000 2,252,099 464 03/31/2016. | 10/15/2022.
784030 AG 5 |SBA TOWER TRUST 14-1 C 2.898 10/15/2019 2,000,000 |..... 99.411 .2,000,000 | .... 2,000,000 10/07/2014. | 10/15/2019.
784030 AM 2 | SBA TOWER TRUST 18-1 C 3.448 03/15/2023..........ccocmverereneirnerncrirerineennnne | eoneee | o [ everirenins | oeeens ..2,000,000 |...100.231 | ..............2,004,620 | ..... .2,000,000 | .oovrvene 1,999,999 (1) 02/16/2018. | 03/15/2023.
82620K AS 2 |SIEMENS FINANCIAL 3.125 03/16/2024..........covvvrerirrnrinrinrineiisnssierssissirenis | covenns 998,940 | ..... 97.617 .1,000,000 999,190 141 03/07/2017.| 03/16/2024.
883556 BN 1 | THERMO FISHER 3.00 04/15/2023 2,487,800 |..... 96.742 2,500,000 ..2,492,227 1,671 04/04/2016. | 04/15/2023.
92343V ER 1 |VERIZON COMM INC 4.329 09/21/28........cooomerriirriinrrinneriseseiseseissssissssins | ceveees 489,830 |...100.439 ....496,000 490,148 318 06/21/2018. | 09/21/2028.
95763P  AJ 0 | WESTERN ALLIANCE 5.00 07/15/2025...........evvoevrsrienriesisesiississisesssnsssensns | covvens 1,000,000 |...101.124 1,000,000 (6) 06/24/2015. | 07/15/2025.
96524V A* 7 | WHITEHORSE FINANCE 6.00 08/07/2023... ...1,000,000 |..... 98.440 08/07/2018. | 08/07/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET OblIGAtIONS. .. ...c..uveriveiiriierisirsirierssissi s 51,419,272 XXX 51,459,309 | .0 | i 15,464 0 0 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
004437 AA 7 |ACE 2007-HE2 A1 SEQ SNR FLT 12125/2036... [ o 1] e M 577,021 [...89.283 | s 675,097 | oo 756,129 | .. 597,911 23,673 [...2606 |....4.358 [MON...] oo 389 | oo 16,097 | 02123/2015. ] 12/25/2036.
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04544N  AD 6 | ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036..........cccvvurivrererrirerrernnierienins | overes [ I 1] . TEM| 984,568 |....96.884 | ............ 1,135,579 | ...ccccc..e.. 1,172,105 | cvevne 1,076,421 | oo | e 40,954 | ..o [ e [ 2.666 |...... 6.119 |MON... 01/16/2014. | 11/25/2036.
05530M  AA 7 |BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037.......coervvrrerenrnrireernrnsirennnnnenens | vevenns | oo | eornvinena ] | s 1FM ..1,110,843 |....93.227 | ............. 1,352,945 | ....cc0..e.. 1,451,235 | ..o 1,141,302 | oo | e 48,666 | ...vvererieiiviins e [ s 2.676 |...... 5.698 [MON... 09/18/2014. | 01/25/2037.
059522 AA 0 |BAFC 2007-C 6A1 SEQ SSNR FLT 05/20/2047.... 1] . 1FM ..523,082 608,235 | ... 544,277 25,084 0ernn2.680 ... 7.558 | MON... 02/25/2016. | 05/20/2047.
12641Q  AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37..........ccvvumirierieririisiinsiciissiesiinnias | enni | oo | veviveriens | v 1FM ...37,894 |....91.000 | ...cocovreennn51,245 | i 56,313 | .. 37,472 2,399 | oo [ [ 6.000 |...15.654 |MON... 05/31/2009. | 09/26/2037.
12641Q  AF 9 |CSMC 2009-7R 4A2 SUB CSTR 7/26/37.......c.ovvmrerierirerinisrirernnsnrensseninnns | eovenee [ oo [ovrviien | e 1FM ..292,326 292,326 | ... 216,695 4244 | s | e | e 6.000 |...10.272 |MON... 05/31/2009. | 07/26/2037.
12641Q  AG 7 |CSMC 2009-7R 4A3 SUB CSTR 7/26/3 ....150,000 | .. 44,849 (1,408) ......6.000 |....16.983 | MON... 05/31/2009. | 07/26/2037.
12641Q  AH 5 | CSMC 2009-7R 4A4 SUB 6.00 07/26/2037..........covemivmirireririernnisriiesissiineens | ceveens ....150,000 | .. 18,017 (89) | cvvuvererrerrirnnins [ v | e 6.000 |...52.661 |MON... 05/31/2009. | 07/26/2037.
12641Q  AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037..........ccovvrervrrreirernrisernsiseesnireneninnes | coeres 53,035 (2,791) [ o [ e e 6.000 |....12.542 | MON... 05/31/2009. | 07/26/2037.
12641Q BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36 IO . 132,986 5,924 | oo | e | 5.066 |....21.163 |MON... 05/31/2009. | 05/26/2036.
12641Q  CR 1 |CSMC 2009-7R 12A4 SUB 5.75 1/26/36 et | s . 39,447 31 [ e [ 5.750 |...... 5.711 |MON... 05/31/2009. | 01/26/2036.
12641Q CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/36........ . B o] . 56,662 350 [ e [ e [ e 5.750 |....13.073 |MON... 05/31/2009. | 01/26/2036.
12641Q CW 0 |CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37...........ccvvverererernieririnsirsiinens | ceveene PP IR . ..83,871 ... 99.375 | .... ...83,347 83,871 | .. 83,871 [ oo [ v | e | e | v 6.000 |...... 6.076 | MON... revennenD,032 | 05/31/2009. | 06/26/2037.
12641Q CX 8 |CSMC 2009-7R 13A2 SUB 6.00 06/26/37........ ST OO JO ISP I SFM | o 335426 |..... 95.375 | covvverrinns 319,913 | ....... 335426 | ... 313,951 (,362) [ ..ooeveeererrerins | v | e 6.000 |...... 4.356 |MON... | .cocoeeen. 1,677 | e 20,126 | 05/31/2009. | 06/26/2037.
12641Q CY 6 |CSMC 2009-7R 13A3 SUB 6.00 06/26/37........ ceeverrnins | e JP [POR I 1FM 167,713 ... 75.375 126,414 | oo 167,713 | .. 68,775 (1,979) [ oo [ [ 6.000 |....11.732 | MON... .10,063 | 05/31/2009. | 06/26/2037.
12641Q CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37........ . B JP ISP I 1FM| .. 213,323 |..... 57.500 | ... 150,906 | ....... 262,446 | .. 44,371 (1,197) [ oo | e | e 6.000 |....35.364 |MON... ceerennr. 16,330 | 05/31/2009. | 06/26/2037.
12641Q DH 2 |CSMC 2009-7R 14A6 MEZ 5.75 4/26/37........ . B JOR ISR I M| s 1,308,838 |..... 70.625 | .oovrvrins 928,609 | ...cocovnev. 1,314,844 | ... 824,682 24,267 | oo | e | e 5.750 |...... 7.413 |MON... | ..ccoee....8,300 | oo 37,912 | 05/31/2009. | 04/26/2037.
126670 NY 0 | CWL 2005-16 2AF3 SEQ 5.669 5/25/2036........ SOOI OO [P I Il I 1FM ..1,219,132 1,272,917 | ... 504,604 207,923 | .o [ e [ 5.669 |...59.347 | MON... .58,045 | 12/08/2005. | 05/25/2036.
126673 Y7 1 |CWL 2005-7 AF4 SEQ SNR 4.867 10/25/2035 IO IO JOR ISP 1FM 669,448 ...658,744 | ... 657,636 (S A A4 TN ISR O 4.867 |..... 4.377 |MON... .32,061 | 02/20/2014. | 10/25/2035.
126694 HN 1 | CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035 SOOI BN 1| IFM 67,522 1.0.91.340 | 82,141 | 68,032 | .. 53,533 N £ SO OUSTRRRRR IV 5.500 |...... 8.736 | MON... 11/10/2005. | 11/25/2035.
12669G R4 5 | CWHL 2005-15 A8 NAS 5.5 08/25/2035..... . v [ || AFM 524,886 | ....87.115 | e 490,013 | 562,492 | ... 479,171 (1,444) | oo | e | s 5.500 |...... 6.145 | MON... 07/19/2013. | 08/25/2035.
17307G  4H 8 |CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036............ovvermiereririienrircisnirerenes | coreres e AEM 190,852 ...65.840 | 125,659 | 190,856 | .. 66,895 3977 | oo | e | e 4,952 |...13.930 |MON... 03/22/2006. | 03/25/2036.
17307G VN 5 |CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035...........ccovvoererreririnrieerinnrircnienis | coveene . 405 | 121,501 | 123,562 | .. 51,378 | e | e 12,071 5.090 |...43.409 | MON... 08/11/2005. | 08/25/2035.
32051G  EZ 4 | FHAMS 2004-AA7 1A1 SEQ SSNR FLT 02/25/35 . I I eI IRM 1,247,205 91.440 ..1,341,699 1,467,300 1,240,225 | o | e 40,086 [ ..o [ e [ e 3.806 |...... 8.387 |MON... 02/19/2016. | 02/25/2035.
32052K AB 1 | FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36........ccoevvrerrrirereiernerneiersnninees | covenns - ..1,991,665 2,232,526 | .. ..1,828,419 89,222 | .. e [ 4.199 |...... 6.730 | MON... 05/20/2015. | 07/25/2036.
361856 DX 2 | GMACM 2004-HE5 A5 SEQ CSTR 9/25/34.........vvveiereiererensciesseineenie | cevees e AFM 261,359 (101146 | 254,239 | ...... 251,359 | ... 140,598 | ..o | e AQATT | o | e [ s 5.865 |....50.231 |MON... 11/18/2004. | 09/25/2034.
362341  4F 3 |GSR 2006-AR1 3A1 SEQ SSNR WAC 01/25/2036...........ccoovrrrireririrnrirernnirceres | cevees e W IFM 382,721 97.713 398,085 8,514 | oo | s | e 4.668 |...... 5.934 |MON... 08/26/2014. | 01/25/2036.
362341 FN 4 | GSR 2005-AR4 3A5 SEQ SNR FLT 07/25/2035 SRRSO IO e AFM 564,969 99.250 557,184 | ..o [ e 10,180 | v | e | e 4115 |...... 5.459 | MON... 03/16/2016. | 07/25/2035.
362341 XC 8 |GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035.........cccovvrevvrmirerennirercninee | vereene | oo | cvnrened] |l IFM 480,624 | 87.790 461,178 8,767 4173 |...... 6.030 | MON... 02/26/2016. | 11/25/2035.
362341  XG 9 | GSR 2005-AR7 6A1 SEQ SNR FLT 11/25/2035.... ...100.730 443,842 4,403 w4464 MON... .18,161 | 02/25/2016. | 11/25/2035.
39678W AA 6 | GCSP 2005-1 A SEQ CSTR 9-25-34 ..104.116 168,552 1,538 | oo [ e | e 4.752 MON... ...7,977 | 07/18/2005. | 09/25/2034.
41161P TN 3 |HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35.....ccvvcvimierinricnicnnivenvenirsnis | eevieee oo [evencean 1|l IFMY 587,311 [ 1..94.204 | ... 787,571 | L 836,030 | ... 556,087 38,497 | oo | e | s 2.780 MON... .20,842 | 07/09/2008. | 11/19/2035.
41161P UK 7 |HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45.. 533,015 | ... 429,878 28,594 .....3.090 MON... .13,554 | 07/09/2008. | 08/19/2045.
46627M  CU 9 |JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36 O e 493,297 [....94.340 | ..............465,627 | ...........c..... 493,563 | ... 351,694 | ..o | e 17,854 | oo [ e [ 3.867 MON... .18,523 | 02/07/2006. | 03/25/2036.
46637U  AA 5 |JPTEP 2012-3 A PT 3.0 10/27/2042........c.ovrvriviriviirireiseissirerssissessissnsssssienss | veveees - 835,345 |....97.650 | ................845,300 | ....... 865,642 | ... 837,772 4,226 | .o | e | s 3.000 MON... .25,969 | 12/10/2013. | 10/27/2042.
46637V AA 3 | JPTEP 2012-2 A SEQ 3.00 09/17/42.. 1,233,135 11,238,554 | .. ..1,233,434 925 ......3.000 MON... 11/25/2013. | 09/17/2042.
46639A AA 7 |JPTEP 2012-5 APT 2.50 12/27/2042.... o] 966,189 1,006,447 | ... 969,104 5,130 | oo [ e [ 2.500 MON... 08/11/2014. | 12/27/2042.
47232D  AX 0 |JMAC 2009-R5 5A2 SUB SSUP CSTR 1/26/36.........ccrvveerrrreierrireieinnireees | cevenes - ...86,770 85,293 | .. 84,779 718 5.515 MON... 03/31/2009. | 01/26/2036.
47232D  AY 8 | JMAC 2009-R5 5A3 SUB SSUP CSTR 1/26/36. I ..244,156 236,101 230 ......5.515 MON... 03/31/2009. | 01/26/2036.
47232D  AZ 5 | JMAC 2009-R5 5A4 SUB SSUP CSTR 1/26/36.........c0oeverrvririirineiiverieriienis | v IO I . ..244,156 227,256 (339) | evvreevrririiens [ s [ 5.515 MON... 03/31/2009. | 01/26/2036.
47232D  BA 9 |JMAC 2009-R5 5A5 SUB SSUP CSTR 1/26/36.........ccrmvervrrrrnrierinireirernnireens | vevees e | el TEM 244,156 159,892 (PZ015) 1 SOOI IURORRRRTRIOR DTN 5.515 MON... 03/31/2009. | 01/26/2036.
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47232D BB 7 | JMAC 2009-R5 5A8 MEZ SSUP CSTR 1/26/36.........ccveueermerierereereerssiserinens | eoeees JP ISR I TFM | o 895,239 |..... 15.500 880,000 | .. 12,166 (2,414) .277.312 [MON... | ...........4,044 | ........ 22,004 | 03/31/2009. | 01/26/2036.
47232D  BQ 4 | JMAC 2009-R5 8A2 SUB SSUP CSTR 7/26/37........ccooreverriririiriniriverieniienis | e [P [T 1FM ..291,491 |...100.000 297,414 | ... 295,670 [ .ovvvverrvrrerivnnnes | veverrneeeen 1125 i [ v [0008.500 [ 6.771 | MON... .19,472 | 03/31/2009. | 07/26/2037.
47232D  BR 2 | JMAC 2009-R5 8A3 SUB SSUP CSTR 7/26/37 R ..308,918 |...102.750 333,315 ....14.465 | MON... .26,501 | 03/31/2009. | 07/26/2037.
47232D  BS 0 | JMAC 2009-R5 8A4 SUB SSUP CSTR 7/26/37........ccoovvvrririiniineiicricsiienis [ s e ...104.750 167,078 ....25.085 | MON... .26,501 | 03/31/2009. | 07/26/2037.
47232D BT 8 | JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37........ccooererreririieinerierieeeinenis | vrenes | e | IFM 438,780 70.125 174,620 ...22.511 |MON... .50,520 | 03/31/2009. | 07/26/2037.
47232Q  AA 1 |JMAC 2009-R2 1A SEQ CSTR 11-37 RE I ...101.660 295,148 | ..o | e BAT0 | e e [ 050124 | 5.001 |MON... .15,905 | 04/12/2012. | 11/26/2037.
47232V AL 6 | JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37.. ST IO - ..101.875 | ... 1T2,747 | o | e 1,933 | e [ | 20006250 | e, 7.417 |MON... .11,008 | 03/31/2009. | 07/26/2037.
47232V AM 4 | JMAC 2009-R4 3A2 SUB SSUP 6.25 07/26/37.. ..105.375 | .... 295,569 | ... 229,015 ....10.524 | MON... .18,473 | 03/31/2009. | 07/26/2037.
47232V AN 2 | JMAC 2009-R4 3A3 SUB SSUP 6.25 07/26/37.. . e |l TEM 134,349 11095500 | 128,303 | 134,349 | .. 13,530 ....56.975 | MON... 03/31/2009. | 07/26/2037.
47232V AP 7 | JMAC 2009-R4 3A4 SUB SSUP 6.25 07/26/37.........coooveremrereeiirineineriserienens | cevees . .000 | 21,186 | i 73,055 | s 0 9,999.000 |MON... 03/31/2009. | 07/26/2037.
47232V GF 3 | JMAC 2009-R4 31A5 SUB SSUP 5.75 2/26/36 I I o] . . 100.000 .148,303 118,274 | oo [ v 10,616 ...17.244 |MON... 03/31/2009. | 02/26/2036.
47232V GG 1 | JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36 et | s JP PO I 1FM| .. 44274 68.250 | ... ...30,358 44,481 | .. 23,340 842 ...17.603 | MON... rerenennn2,932 | 03/31/2009. | 02/26/2036.
525221 EM 5 |LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035...........ccoevveiiemrrcirierenirersenes | cerees [ I 1] . TEM| 964,789 |..... 96.000 | ..ovvvvrnene 1,264,433 | .o 1,317,118 | v 1,066,926 51,639 | oo | cverirerieeenennnein | 0000 3.046 [ i 5.782 |MON... | ccocerrereern 780 | o 31,354 | 07/09/2008. | 12/25/2035.
590200 ZE 8 | MLMI 2005-A6 1A1 SEQ SNR FLT 08/25/2035..........cccccouvrerimivimninniveiinninens | cevvee oo [ eeveree T | i 1FM ...1,668,788 |..... 98.460 1,790,185 | .ovvveenee 1,724,893 | oo | e 47,931 [ s [ e |l 2776 | 3.651 |MON... 41,709 | 02/25/2016. | 08/25/2035.
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46, [P I P (OO I I 1FM]| .. ..1,508,768 |..... 55.480 | .... 1,508,768 | ... 600,907 28,639 ....10.264 |MON... 12/12/2006. | 10/25/2046.
64352V MN 8 |NCHET 2005-A A4W SEQ 5.035 8/25/35..........cccouemririrrenriernnineirerssisseesisins | coveres [ I 1 . TEM| s 773,082 |...103.420 | ..cccovvrrnee. 799,524 | ..oocvvine. 773,085 | ... 773,085 | ..o [ v [ | e [0 4682 [ 4.728 |MON... 06/16/2005. | 08/25/2035.
65535A  AA 2 |NHELI 2006-AF1 A1 SEQ STP 10/25/2036....... SOOI OO [P I Il I 1FM 431,123 ... 37.593 .162,074 ..431124 | . 31,056 7,405 ....70.427 | MON... 11/03/2006. | 10/25/2036.
73316P  JD 3 | POPLR 2005-6 A3 SEQ CSTR 1/25/2036 FSSTTURSROTRIRTRTIRTINN BOVROON [ I Il R 1FM ..82,242 | ..... 99.787 | .... ...82,066 82,242 | .. 79,722 4047 | o [ | 0. 3.838 | i 8.614 |MON... 12/12/2005. | 01/25/2036.
75156W  AD 5 | RAMP 2006-RS4 A4 SEQ SNR FLT 07/25/2036..........ccevvrerevevrrnenniirirnnirernnes | overes [ I 1] .WAFMY 1,448,528 98.750 | vvvevrrnens 1,685,948 | ....covvveee 1,707,289 | ..o 1,606,218 36,184 | oo [ |00 2.786 | e 3.295 | MON... 09/18/2014. | 07/25/2036.
76110V QL 5 |RFMS2 2004-HS2 Al6 NAS 5.17 6/25/34 ...104.450 848 812 | .. 30,282 60 ...12.429 |MON... | .... 06/22/2004. | 06/25/2034.
761118 FM 5 |RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/35 [ I reveernennnD93,465 | .. 87.750 | covvrerris 578,275 | oo 659,003 | ... 573,309 | ..ovevererieeincins | e 14,563 | oo | e | 4423 | 6.480 | MON... . 02/24/2016. | 08/25/2035.
761118  UQ 9 |RALI 2006-QS2 1A9 SEQ 5.50 2/25/36 et | e [ I 1. 1FM| 285,039 |..... 86.383 | .o 246,378 | ....... 285217 | ... 207,564 683 | .o [ [ 2008500 | i 7.899 |MON... | oo 1,307 | e 16,471 | 02/13/2006. | 02/25/2036.
863579 UL 0 | SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35.........covvveernrrernrvcrseererrerinns | veveene | oo | eevnrenen ] | s 1FM ..1,286,878 | ... 84.540 | ..............1,362,569 | ....ccoooenee 1,611,744 | ..o 1,111,460 33,978 | oo | | 123 | 8.477 |MON... .60,793 | 02/16/2016. | 07/25/2035.
863579 VH 8 | SARM 2005-17 1A1 SEQ SSNR FLT 08/25/2035.. IO P OO f I 1FM]| .. 316,881 |..... 95.580 | .ovvrrrveennn. 344,008 | ... 359,916 | ... 330,873 | .ovvererrierernrieens | e 16,391 | oo | e | 4405 | 9.259 | MON... 14,767 | 02/26/2016. | 08/25/2035.
863587 AE 1 |SAIL 2006-3 A5 SEQ FLT 06/25/2036 et | oo [ I 1 . TEM| 544275 | ... 96.590 | .ovvreiernn 609,525 | ....... 631,044 | ... 571,738 26,813 | oo | e | 0000 2,656 [ i 5.110 |MON... 11/06/2015. | 06/25/2036.
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31........ccouvriiiiiirinciciienieciiesississiieens | criis JO IR I 1FM 158,667 |..... 96.310 179,449 ....186,324 | ... 176,245 2,927 | oo | e | 00003375 [ 5.679 |MON... 05/16/2002. | 08/25/2031.
872225 AD 9 | TBW 2006-5 A3 SEQ STP 11/25/2036..........ccovvververeirnirierirerirneiissiserienirenens | verenes JO ISP I 1FM ..3,096,738 |..... 87.625 ..3,070,457 | ..... .3,504,088 | ............. 3,018,456 90,909 | oo e | 00005950 [ i 5.927 | MON... 02/18/2014. | 11/25/2036.
872227 AK 9 | TBW 2007-2 ABA NAS SSNR 6.0145 07/25/37 . I I JO ISP 1FM ..3,286,741 |..... 67.926 ..2,937,581 4,324,659 | ... 2,504,741 (8,434) [ ..overeervriseins | cevrneeneniiseiineinns | 100.8.015 | 5.190 |MON... 03/06/2014. | 07/25/2037.
88156E AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38 1 1FM 1,316,875 ..1,503,861 1,542,771 | .. ...1,398,543 03/04/2016. | 01/25/2038.
929227 4T 0 |WAMU 2003-S4 2A1 NAS SNR 5.5 06/25/2033.........vvveevereeereerseeresreesereesecenne | ovneee | oo | eerrerned | e IFM | coee.....397,048 |...100.404 | ................397,040 | ....... 395441 | ... 395,956 03/03/2016. | 06/25/2033.
92990G AG 8 | WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37.........ccouvemvvverrmrinnivsriiniiinens [ wovees | oo [ o1l IFM | 1,994,552 ] ....84.509 | ..............2,176,034 | .............2,574,920 | ............. 1,902,029 02/17/2016. | 05/25/2037.
94984D AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36 ..100.271 352,005 .15,207 | 02/24/2016. | 09/25/2036.
94984L  AA 4 | WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36.... ..101.020 | .... 452,247 . o 19,328 | 02/23/2016. | 10/25/2036.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities XXX | s 44,048,190 | ..ooovnnnn 50,777,142 | ........... 38,175,178 | oo 0 0 0 XXX XXX | e 167,352 | ..... 1,825,678 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
000823 AA 2 |ABPCI 2017-1A A1 CLO SSNR FLT 07/20/2029.........ccvvvrermrierrniireirersninsirenis | cevenes JOR ISR I 1FE| oo 1,000,000 421 | s 994210 | oo 1,000,000 | ... 999,166 B85 | oo [ e [ 4.249 |... 3.116 | JAJO.. 06/02/2017. | 07/20/2029.
00085U  AA 9 |ABPCI 2017-2A A1A CLO SSNR FLT 01/20/30.......cccmverrerrremrmrerierireneseennns | eeveee | oo [ eoverirenens | vevens 1FE ...2,000,000 ..1,968,580 2,000,000 (1,574) 3.999 |...... 3.312 |JAJO.. 12/20/2017. | 01/20/2030.
00100F AC 9 |ACIS 2014-3A A1F CLO 3.7 02/01/2026 1,894,142 ..1,887,003 .1,903,660 1,616 01/16/2014. | 02/01/2026.
03330P AA 7 |ANCHF 2018-5A A CDO SSNR 4.1 04/25/2036 o] ...1,000,000 1,000,000 | .. 01/26/2018. | 04/25/2036.
03789X  AA 6 |DIN 2014-1 A2 ABS 4.277 09/05/44.........ovvoreririrerernieieeiessineiisesiseessssssinses | oeeenns [P0 ISP I 2AM ...2,467,824 2,468,750 | ..ovvvrnee. 2,468,385 126 02/03/2017. | 09/05/2044.
05377R  CQ 5 |AESOP 2017-1A A ABS SSNR 3.07 09/20/23 et | s JO IR IOV 1FE 999,840 1,000,000 | ... 999,892 29 03/08/2017. | 09/20/2023.
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05377R  CY 8 |AESOP 2018-1A A ABS SSNR 3.7 09/20/2024...........ccomveririrseesernerirereineennne | eevnene | o [ eoverienes (. 1FE| v 1,999,505 |...101.460 | .............. 2,029,200 | ...ccoeenee 2,000,000 | ..ovrernees 1,999,562 57 | e | ververeneenennneins | 00003700 [ i 3.734 |MON... 04/24/2018. | 09/20/2024.
05549N  AC 0 |BDS 2018-FL1 B CLO MEZ FLT 01/15/2035.........ccevvuermrierinirieninneinnineiienins | eoenne | o [ everirenins | vevens 1FE ..100.000 | ...ccceer.a 1,914,313 | 1,914,313 | 1,914,977 B63 [ ..o | e | 203705 | i 2.998 |MON... 02/13/2018. | 01/15/2035.
05616M AG 1 |BABSN 2015-2A COMB CLO MEZ 07/20/2027.. [P IS I 1AM | ............2,813,515 |..... 87.810 IR 2,781,749 (5,847) [ .oovereervrinerns | cevreernerinserneinns | 000.8.000 | e 6.000 | JAJO.. 07/23/2015. | 07/20/2027.
09629P AE 6 |BLUEM 2018-22A B CLO MEZ FLT 07/15/2031........couivmrecrniicisierierseieirenes [OF [ IV 1FE| oo 1,752,750 | ... 97.380 | .o 1,752,840 | .............1,800,000 | ............. 1,753,442 692 | e [ [ 2000 3.860 | . 4.703 | JAJO.. 12/07/2018. | 07/15/2031.
123262 AN 7 |BJETS 2018-1 A ABS SSNR 4.335 02/15/2033.........cccevermrrrrimrrnvirerenisnensnsnnes [ vnniee [ | veveverinns | evreee 1FE ...100.674 798,224 146 | oo [ [0 4335 | 4.367 |MON... 02/21/2018. | 02/15/2033.
12326R  AA 0 |BJETS 2018-2 A ABS SSNR 4.447 06/15/2033..........ccocrvrerrevierrersnseiiessniiens | evene | oo [ eoenieniiens | cevee 1FE ..101.007 | ..............1,826,417 | ..............1,808,208 | ............. 1,808,177 2 | e e [ 44T | 4.489 |MON... 06/21/2018. | 06/15/2033.
12479L  AA 8 | CAI 2012-1A A ABS 3.47 10/25/2027..........oveveerrerivinrirernnseirenssissessssssssnsnnens [ oonnnne | Gl vrverinnns | v 1FE ...100.040 . 734,848 (382) | cevevrerrrineiinns [ v [0 3470 |, 3.438 [MON... 07/16/2015. | 10/25/2027.
14310Q  AA 6 |CGFM 2015-1A A11R CLO SSNR FLT 10/15/31......cvuererrernierenineeneinenirnneine | vevenee [ oo | cevvvirnens [ e 1FE] .............2,000,000 |..... 97.799 | ..............1,965,980 | .............2,000,000 | ............. 1,999,778 (222) | ceveoeereeiseriens [ e [200.3.986 | 3.892 | JAJO.. 08/02/2018. | 10/15/2031.
14310Q AE 8 |CGFM 2015-1A A13R CLO SSNR 4.56 10/15/31.........ccvoeviiiinrinriniivcriieniinns | veviee [ [ e [ e 1FE| .............1,000,000 |..... 99.958 999,871 (129) ] covvovvriseiiens [ [ 14560 |, 4.655 | JAJO.. 08/02/2018. | 10/15/2031.
14315  AE 9 |CGMS 2017-2A A2A CLO MEZ FLT 07/20/31........vvuvvrvvrrnnirerirereneenssiesninens | covees | oo | vevivernnne | e IFE | civ21,000,000 ... 97.373 997,642 (196) | evevvvvverrrrerivens [ v [ d169 [, 3.101 |JAJO.. 05/18/2017.| 07/20/2031.
14856C AA 7 |CLAST 2018-1 A ABS SSNR 4.125 06/15/2043 ..101.577 963,626 79 [ oo | eererveriseseieniens [ 125 [ 4.179 |MON... 06/07/2018. | 06/15/2043.
15137E  BL 6 |CECLO 2014-21A A1RB CLO SSNR 4.05 07/30 ...100.050 999,920 (80) [ vevvereeerrrirrine | ervrerreriirineiins | e 4050 | e 4.014 | JAJO.. 07/12/2018. | 07/27/2030.
15672A  AA 0 | CERB 2017-1A A CLO SSNR FLT 04/15/2027........ccrvvermrrennerrerirmreneesseiseninnes [ oveeen | oo | ceveeverine | e IFE | niein21,000,000 |.....99.932 | ...............999,320 | ..............1,000,000 | ............. 1,004,841 1,200 [ oo | e | 4186 | i 3.557 |JAJO.. 03/30/2017. | 04/15/2027.
15672R  AA 3 |CERB 2018-3A A CLO SSNR FLT 07/15/2030........covvrirereriireririsenniensnnienne 1,998,415 (1,585) [ oo | e | 3741 | 3.771 | JAJO.. 06/29/2018. | 07/15/2030.
15673G  AA 6 |CERB 2017-2A A1 CLO SSNR FLT 07/15/29... . e 1,999,853 38 [ oo e [ 4186 [ 3.075 |JAJO.. 05/17/2017.| 07/15/2029.
15673N  AA 1 |CERB 2018-1A A CLO SSNR FLT 04/15/2030.........ccccemrvrmerrerencerseirseessseesnnnes | veveee | ov | weveerinene | e IFE ec.c....2,000,000 |.....97.850 | ..............1,957,000 | ...ccccvenees 2,000,000 | ..ooorornee. 2,001,175 1175 [ e | e | 0003836 | e 3.692 |JAJO.. 02/08/2018. | 04/15/2030.
15673Q  AA 4 |CERB 2018-2A A CLO SSNR FLT 04/15/2028 2,000,000 | ...cconrne 1,970,842 842 [ v | e | 0003436 | e 4.707 | JAJO.. 12/14/2018. | 04/15/2028.
19624V AB 3 | CAFL 2015-1 B ABS MEZ 3.757 10/15/2047 991,000 990,083 (B01) [ verereerrrrrrrerens | eevrerrrersnseiseniens [ eeene 3757 [ 3.753 |MON... 10/22/2015. | 10/15/2047.
22549N  AA 9 |CSRT 2018-PS1 A CDO SSNR FLT 01/01/2037......ccrvvvrrvvemrircirseireeserisnseerenes [ vviee [ | veviveenn | i IFE | ee...3,880,000 |.....97.250 | ..............3,890,000 | ..............4,000,000 | ............. 3,888,492 8,492 | oo e | 00003790 [ e 4574 |JAJO.. | .........28,635 | ......... 37,161 | 07/25/2018. | 01/01/2037.
225490 AA 3 |CSABS 2018-LD1 A ABS SSNR 3.42 07/25/24..........occonvveeververinernernirnnionens | coveeee | [ o] ol IFE e 1,805,031 {.....99.846 | .............1,802,305 | ..............1,805,091 | ...ccc..nee 1,805,056 A3 [ s | e | 2003420 | 3.448 |MON... | ...........1,029 | .......... 30,181 | 06/22/2018. | 07/25/2024.
25264V AA 7 |DHAL 2015-1 A ABS SNR 3.81 07/14/2028.........coccovvevrirerrminrnerernenseineneionns | eoveee | C v |t IFE | 100..590,129 ].....99.250 | .................585,848 | ....cccovrenee. 590,275 590,208 53 [ o e [0 3810 [ 3.850 |MON...| ..ccoee..e. 1,062 | .o 22,489 | 07/24/2015. | 07/14/2028.
25755T AG 5 |DPABS 2017-1A A2ll ABS SNR 3.082 07/47 1,975,000 | ..coovvveeee 1,926,305 (28,745) (0) [ ceveerrevnerieris | e | 000 3.082 | i 3.094 |JAJO.. | .o 11,159 | i, 60,869 | 06/12/2017. | 07/25/2047.
26208L AA 6 |HONK 2015-1A A2 ABS SNR 5.216 07/20/2045 ...101.996 485,000 485,000 | ..o | e | e | e | 005,216 [ 5.250 |JAJO.. | ... 4,989 | 25,298 | 07/24/2015. | 07/20/2045.
26827E  AC 9 |ECAF 2015-1A A2 ABS SNR 4.947 06/15/2040 ..101.038 911,333 911,333 [ o | e | e | [0l 8947 | 4.998 |MON... | ............2,004 | .......... 45,084 | 06/15/2015. | 06/15/2040.
26829C AZ 0 |ECP 2015-7A AX CLO SSNR FLT 04/22/2030. ...100.000 1,575,000 | ..ocoovrenne 1,574,119 189 | oo [ [0 3,169 [, 2.820 | JAJO.. 02/15/2018. | 04/22/2030.
28852L AE 3 |ECLO 2018-3A A2 CLO SSNR 4.545 07/20/30.........ccocoevuviveinrinnicniverrnniinnies [ | oo | evriisnins | e IFE | ninn2.800,000 ... 99.673 800,000 800,008 8 | oo [ [ 4545 | 4.571 | JAJO.. 06/06/2018. | 07/20/2030.
34960 AU 9 |FCO 2015-6A A2R CLO SNR FLT 07/10/2030.........ceuvveremrercnerrvsnninerirenirnenns | wovives | oo [eovvrvienne | e TFE] iccr..1,000,000 | ... 999,808 (192) | coveovvrvrinervens v [ 4014 | 3.953 |JAJO.. 06/29/2018. | 07/10/2030.
34960J AW 5 |FCO 2015-6A BTR CLO MEZ FLT 07/10/2030.........cevvumeveerrerrneeserssneisnnnsenns [ evsees | oo | ceneernerne | eenenIFE | iiiii21,000,000 | ... 999,785 (215) | cevereereeineriens [ v [ 4464 | 4.408 | JAJO.. 06/29/2018. | 07/10/2030.
34960N AN 6 |FCBSL 2015-1A B1R CLO MEZ 4.0851 04/31 v e e | oo [l IFE ] ..998,750 | ... 998,787 37 | e | e | 475 [ 4.105 | JAJO.. 06/07/2018. | 04/18/2031.
361837 AA 5 |GARR 2015-1RR A1RR CLO SSNR FLT 09/22/29.........oeceerveenerrnirrnerinennienne | woneeer | Clvvivvinns | et IFE | 1,748,375 |.....98.500 | ............. 1,748,375 | ..o, 1,775,000 | oo 1,748,694 319 | e | 0000 3.959 [ i 4.503 | FMAN. 12/12/2018. | 09/22/2029.
36655Y AB 3 |GARR 2018-1A A1T CLO SSNR FLT 03/20/2027... 2,000,743 TA3 [ i | e | 4242 | 4.272 |MJSD. 02/16/2018. | 03/20/2027.
38175B  AA 2 | GOCAP 2018-36A A CLO SSNR FLT 02/05/2031........ccconvvevrvererirmrrvnersensvninns | coveee | v | weriverirene | e IFE cic....1,000,000 |.....98.528 | .................985,280 | ..............1,000,000 | ............. 1,000,157 157 | o [ [00.3.882 |, 3.265 | FMAN. 02/23/2018. | 02/05/2031.
38175D AC 4 |GOCAP 2018-38A B CLO MEZ FLT 07/20/2030 999,717 (283) | cevereervrineriiens [ e [ 4241 | 4.265 | JAJO.. 07/17/2018. | 07/20/2030.
40423X  AB 8 |NZES 2018-PLS1 A ABS SSNR 3.193 01/25/23........ccccovvrmmrimerrnrrsresseirnniinnns | evivene | [eoveecren | ol TFE e 1,561,889 .....99.350 | ............. 1,551,750 | ..............1,561,909 | ....cc....... 1,561,892 9 | oo [ [0 3,193 [ 3.215 | MON... 01/24/2018. | 01/25/2023.
40423X  AF 9 |NZES 2018-PLS2 A ABS SSNR 3.265 02/25/23 o e | || AFE e 1,608,771 ....099.830 ... 1,606,066 | ............. 1,608,796 | ............. 1,608,778 12 | e e [200.3.265 |, 3.288 | MON... 02/09/2018. | 02/25/2023.
40423X  AG 7 |NZES 2018-PLS2 B ABS MEZ 3.709 02/25/23........cccvrmviriiririneieresineirerinsisnns 804,395 3 [ oo | e, | 2023709 | 3.738 | MON... 02/09/2018. | 02/25/2023.
42806D AH 2 |HERTZ 2015-3A A ABS SSNR 2.67 09/25/2021 994,302 3,155 | o e | 002,670 [ e 3.027 |MON... | . . 03/15/2017. | 09/25/2021.
43283A AA 3 |HGVT 2017-AA A ABS SNR 2.66 12/27/2028 cervieeeinsriesssesnsisnssenssinns | veeees | oo | eerreeneed | it AFE | 1,176,968 | .....98.855 | .............,163,653 | oo 1,177,132 | o 1,176,990 55 | i | eerieeineiieninnnin | 0000 2,660 [ eaee 2.680 | MON... 31,312 | 02/22/2017. | 12/26/2028.
44931B  AE 7 |ICG 2015-1A COMB CLO MEZ 07/19/2027.......covvmrvrvinereieinsieiesinseessnsines 2,326,840 | .oooovvverereeienns | i (50,114) [ vvvveervnircirens | vevrvriverseveiiernne [ 0008800 [ oo 6.800 |JAJO.. | ..........26,153 | ........ 209,971 | 06/11/2015. | 07/19/2027.
44932B AN 6 |ICG 2018-3A A2 CLO SNR 4.44 01/24/2032 ceveerinsenseseissisnsesssnsinns | cenvies | Clveiveenne | e IFE | ............2,000,000 |...100.000 | ..............2,000,000 | ..............2,000,000 | ............. 2,000,020 20 [ oo e [ 4440 [ 4.464 | JAJO.. | ooveeen8,907 | oo 11/06/2018. | 01/24/2032.
46185) AA 6 | IHSFR 2018-SFR1 A ABS SNR FLT 03/17/2037........ccomveesernerermenrneissenseenees | vveeen | oo | evvvneiine | e IFE | 021,980,242 |.....97.910 | ..............1,938,855 | ..............1,980,242 | ............. 1,980,846 598 | oo | e | 032155 [ 2.306 |MON... | ...........2,603 | .......... 46,405 | 01/26/2018. | 03/17/2037.
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46617Y AT 0 |JFIN 2015-1A B2R CLO MEZ 3.591 03/15/26.........vvermeererirneeneenerieeernenissinns . 1,500,000 |.....96.000 | ..............1,440,000 | .......c...... 1,500,000 | ..coovrenne 1,499,337 (663) | vvvrerrerneriens [ e [0 3.591 [, 3.607 | MJSD. 12/01/2017. | 03/15/2026.
50188N AA 6 |LCM 19A COMB CLO MEZ 07/15/2027 ...1,926,320 2,000,000 | ..ocvornee 1,887,493 JAJO.. 06/30/2015. | 07/15/2027.
54303P AQ 8 |LONGF 2013-1A ARR CLO SSNR FLT 04/15/29.. 1,000,000 .1,000,000 | ... 999,827 (15) JAJO.. 04/07/2017. | 04/15/2029.
543190 AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045.... ...1,493,391 1,493,483 846 MON... 01/23/2015. | 01/15/2045.
543190 AB 8 |LTRAN 2015-1A A2 ABS SSNR 4.06 01/15/45 ..1,491,797 1,500,000 604 MON... 06/12/2018. | 01/15/2045.
55281F  AA 8 |MCFCL 2017-3A A CLO SSNR FLT 10/20/2029... 1,500,000 .1,500,000 214 JAJO.. 08/09/2017. | 10/20/2029.
55818y BE 0 |MDPK 2015-17A B1R CLO MEZ FLT 07/21/2030. ...1,000,000 1,000,000 | .. (324) JAJO.. 05/23/2017. | 07/21/2030.
55819T AQ 4 |MDPK 2016-20A A2R CLO SNR FLT 07/27/2030 972,813 1,000,000 | ... 972,902 89 JAJO.. 12/20/2018. | 07/27/2030.
56577A  AJ 1 |[MCLO 2014-7A A1R CLO SSNR FLT 10/28/2025. [T IO P [T I 1FE| .. ...1,000,000 1,000,000 | ... 999,875 (27) JAJO.. v 33,154 | 04/12/2017. | 10/28/2025.
59801W AC 0 |MIDO 2017-7A A2 CLO SNR FLT 07/15/2029.. ST IOV [P PPN IOV 1FE| oo 1,400,000 |..... 98.250 | .ovvvernene 1,375,500 | ..coovvrrenes 1,400,000 | ...cccovveeee 1,399,819 32 JAJOL. | 12,092 | oo 49,416 | 06/02/2017. | 07/15/2029.
629400 AA 0 |ERL 2015-1A A1 ABS SNR 2.707 2/19/2045... [SOTRTRRO PO [P ISR IOV 1FE . 1,345911 | ... 98.350 ..1,335,541 1,357,947 ...1,340,633 20 MON... 12/24/2018. | 02/19/2045.
62946U AL 4 |NRART 2017-T1 AT1 ABS SSNR 3.2143 02/51........cvvevrrmrrirerinieininsiseiinnns | crves JO PR IOV 1FE]| .. ..1,489,453 |..... 99.679 | .... ..1,495,179 1,500,000 | .. ..1,492,228 2,775 MON... e 40,179 | 03/12/2018. | 02/15/2051.
64829T AA 9 [NZES 2018-FNT1 A ABS SSNR 3.61 05/25/23.........cocovveervereeernereeeeincisnines | e [P I (. TFE| oo 841,731 625 | ..oiinn.830,328 | 841,904 | ... 841,739 37 MON... | covrrrerrn 507 | e, 18,405 | 05/14/2018. | 05/25/2023.
64829T AB 7 [NZES 2018-FNT1 B ABS SNR 3.91 05/25/2023.........cccovvvevirrriririnirneirernnisseins | coveres O ISR Il I 1FE ..1,683,672 |....98.625 | ..............1,660,655 | ..............1,683,808 | ............. 1,683,680 31 MON... .39,868 | 05/14/2018. | 05/25/2023.
64829T  AH 4 |NZES 2018-FNT2 A ABS SSNR 3.79 07/25/54.........coovrerrieririrernerirerenerienins | ceveene [P ISR IOV 1FE| .. 879,140 ....879,383 | ... 879,047 (49) MON... v 13,609 | 07/24/2018. | 07/25/2054.
65130P AS 9 |NEWFL 2016-1A CR CLO MEZ FLT 04/20/2028 I I JO0 IR IOV 1FE| oo 2,000,000 .059 | oo 1,921,180 | e 2,000,000 | ..oovrerneen 1,999,835 (165) JAJO.. | ... 18,124 | 36,506 | 05/21/2018. | 04/20/2028.
65130P AW 0 |NEWFL 2016-1A A2R CLO SSNR 3.868 04/28 (ST IS JO ISP IOV 1FE ...1,000,000 .1,000,000 | ... 999,718 (282) JAJO.. .15,687 | 05/21/2018. | 04/20/2028.
652510 AN 2 |NWSTR 2016-1A A2 CLO SSNR 3.44 02/25/28 IO [P ISR IOV 1FE]| .. ...2,499,932 . 2,494,575 | ..... .2,500,000 | .... 2,500,000 FMAN. crere.86,000 | 02/12/2016. | 02/25/2028.
65252D AC 3 |NWSTR 2015-1RA BR CLO MEZ FLT 01/20/2027........coevvveererinrersnrnnrsinsirnnines | evenes O ISR I 1FE| oo 1,200,000 AT6 | 1,193,715 | e 1,200,000 | ...ocvoenee 1,199,410 (590) JAJO.. | ......... 10,023 | .......... 12,526 |07/17/2018. | 01/20/2027.
67573C AC 3 |OCT322017-1A A2 CLO SNR FLT 07/15/2029.........cvvvemireeereerirerireeersininsines | cevees (O} [T 1FE ..978,600 . ceerrernnnneeen 77,623 | s 1,000,000 | ... 978,726 126 JAJO.. 8,204 12/20/2018. | 07/15/2029.
67590A BB 7 |OCT14 2012-1A A1BR CLO SSNR FLT 07/15/29. . | e [ 1FE| .. ..890,000 . 888,581 | L. 890,000 | ... 890,112 47 JAJO.. | e 7,349 05/09/2017. | 07/15/2029.
68267B AA 8 |OMFIT 2018-1A A ABS SSNR 3.3 03/14/2029.........ccoccvuvererenrerrrnnrrerireninnens | ceveene o e | {110 [ 2,999,184 |...100.097 | ..............3,002,903 | .............. 3,000,000 | ... 2,999,791 607 MON... | v 4,675 02/21/2018. | 03/14/2029.
68268L AA 5 |OMFIT 2015-3A A ABS SEQ SSNR 3.63 11/28. [SVTSTURNURIORTONS IO JOR TR Il 1FE ...2,948,577 . ..2,992,500 | ..... .3,000,000 | .... 2,975,758 | oovoeveerincernnrinnes | e 10,114 MON... .3,933 03/15/2016. | 11/20/2028.
74334A  AA 7 |PROG 2018-SFR1 A ABS SSNR 3.255 03/17/35 [ESTURTRR RO e | 1FE]| .. ...1,999,990 . ..1,935,600 | ..... .2,000,000 | .... 2,000,496 506 MON... 5,425 02/08/2018. | 03/17/2035.
749830 AQ 0 |RACEP 2016-10A A2R CLO SNR FLT 07/25/31......cccvvvrereneernsrinerireninenneninne | evvene [ [eorerrnens | e TFE | s 1,000,000 419 | 994,187 | e 1,000,000 | ... 999,762 (238) JAJO.. 07/12/2018. | 07/25/2031.
75574W  AC 1 |RCMT 2018-FL2 B CLO MEZ FLT 06/25/2035..........cccrvveiririnirersirniirerinsieenn ..1,250,000 |.....98.680 | ..............1,233,500 | ..............1,250,000 | ............. 1,249,982 (18) MON... 06/15/2018. | 06/25/2035.
78448Q AB 4 |SMB2015-B A2A ABS SNR 2.98 07/15/2027.... 331,033 331,909 283 MON... 07/23/2015. | 07/15/2027.
78471D AA 5 |SCLP 2016-1A A ABS SSNR 3.26 08/25/2025 355,892 355,906 16 MON... 06/21/2016. | 08/25/2025.
80349B AP 2 | SARAT 2013-1A A2R2 CLO SNR FLT 01/20/30 1,000,000 999,955 (45) JAJO.. 12/03/2018. | 01/20/2030.
82652K AA 2 |SRFC 2017-1A A ABS SNR 2.91 03/20/34 703,623 703,631 8 MON... 03/13/2017. | 03/20/2034.
83404 AA 4 | SCLP 2017-3 A ABS SSNR 2.77 05/25/2026.. ..910,654 910,654 (0) MON... .25,225 | 05/11/2017. | 05/25/2026.
83405R  AA 5 |SCLP 2018-1 A1 ABS SSNR 2.55 02/25/2027 853,872 | ... 853,839 49 MON... .19,536 | 01/30/2018. | 02/25/2027.
83405X AA 2 |SCLP 2018-3 A1 ABS SSNR 3.2 08/25/2027...........cccmvveserrnmeernrirseermmninseisensinne | vevves | oo | eeriverenned [ it IFE | i 751,574 [1.99.791 | i 750,011 | s 751,581 | ... 751,577 4 MON... 07/31/2018. | 08/25/2027.
84861C AC 9 |SPMF 2017-1A A ABS SSNR 4.36 12/01/2047.. 1,489,783 | v 1,501,548 3,355 MON... 02/21/2018. | 12/20/2047.
85022W AA 2 | SCFT 2016-AA A ABS SSNR 3.05 04/25/2029.. 948,382 | ... 948,382 (4,080) MON... 05/11/2017. | 04/25/2029.
85816B CQ 1 |STCR 2015-1A BR CLO MEZ FLT 05/22/2029. .2,000,000 (46) FMAN. 05/12/2017. | 05/21/2029.
872400 AJ 9 | TCW 2018-1A A2B CLO SNR 4.14 04/25/2031 1,000,000 69 JAJO.. 04/12/2018. | 04/25/2031.
87266X AA 1 |TRTX2018-FL1 A CLO SSNR FLT 04/15/2035. .1,943,883 388 MON... 02/05/2018. | 02/15/2035.
87267  AA 1 |TFINS 2018-2A A1 CDO SSNR FLT 09/30/2039... IO e ...100.000 | ... . . (61) JAJO.. 11/20/2018. | 09/30/2039.
87342R  AB 0 |BELL 2016-1A A2Il ABS SNR 4.377 05/25/46.. (SO DO ] ...100.834 | .... 985,000 FMAN. 05/04/2016. | 05/25/2046.
87407P  AJ 9 | TAL2014-1A A ABS SNR 3.51 02/22/2039......... vt | s | |l IFE 516,662 .. . 516,667 MON... 02/19/2014. | 02/22/2039.
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89656F  AA 4 |TRL 2012-1A A1 ABS 2.266 01/15/43..........ccconvvenerrnrinernerineeiseessnissesssnnenis | svvenee | oo | wevverinene | o IFE | 2,584,361 [.....97.671 | ..............2,5679,398 | ..ccocvvnnnes 2,640,893 2,593,655 | ..ooocvirerirrirnrines | s 18,820 | ovvuveeerreiiens [ erreerreineinneiienns [ o 2.266 |...... 3.242 |MON... 49,869 |02/22/2018. | 01/15/2043.
89656F AC 0 |TRL 2013-1A A ABS SSNR 3.898 07/15/2043... 1,557,540 | oo 1,545,281 (8,365) [ ..voevervrrirniins | eevrneiseiiiniienins | s 3.898 MON... .15,178 | 09/19/2018. | 07/15/2043.
89690E AF 4 |TRMF 2017-1A A1 ABS SNR 2.709 08/15/2047 750,815 5 v 2.709 MON... .20,340 | 07/21/2017. | 08/15/2047.
92257L  AB 6 |VCC 2017-1 AFX ABS SSNR 3.00 05/25/2047.. 552,417 (410) [ v | e [ s 3.000 MON... .16,810 | 05/08/2017. | 05/25/2047.
95058X  AB 4 |WEN 2015-1A A2Il ABS SEQ SNR 4.08 06/45...........cccourrmerrereneernerienninenrenins | ceveee | oo | ceriverinene | n2AM | c..o.....1,935,000 |.....99.898 | ..............1,933,035 | ..............1,935,000 | .......c..... 1,935,000 [ ..oevueeerrmerienins | vererreernninniieiins | vereneernssinniens | e | e 4.080 MJSD. .78,948 | 05/19/2015. | 06/15/2045.
96033D AA 8 |WESTR 2017-1A A ABS SSNR 3.05 12/20/2030. 612,487 144 ......3.050 . MON... 145,254 | 03/30/2017. | 12/20/2030.
97988Q AC 8 |WDMNT 2017-2A B CLO MEZ FLT 07/18/2028...........ccovverrrirmriierieresseissiens | s .1,000,000 999,839 26 | oo | s [ e 4795 |.... 3.569 |JAJO.. 43,536 | 05/25/2017.| 07/18/2028.
98875N  AJ 4 |ZAIS9 2018-2A B2 CLO MEZ 4.834 07/20/31..... [SSTURUPTORTRPPRN OTOPIIN DU VUSRI IO 1FE 2,000,000 | .. ...1,999,685 (B15) | cevermeermerimerrens [ erveerenineierienns [ e 4834 |... 4.797 | JAJO.. 06/19/2018. | 07/20/2031.
98886Y AR 9 |ZAIS2 2014-2A A1BR CLO SSNR 2.92 07/26.........cccvervrrerreniererneinesnsiesnnnees | evenes | oo [rovniviinns | oo 1FE 1,000,000 | .. ...1,000,003 (2) 2.920 |...... 2.930 |JAJO.. 04/10/2017. | 07/25/2026.
98886Y AS 7 |ZAIS2 2014-2A A2R CLO MEZ FLT 07/25/26.........coovvveivinrineirernneneninininnns | vevree [ oo | cvevirinens [ e 1FE] ............4,300,000 |.....99.250 | .............4,267,750 | .............. 4,300,000 | ..coovvrevs ,299,850 B2 | coveereeeenrinnis [ s [ e 4.340 |...... 3.033 |JAJO.. 04/10/2017. | 07/25/2026.
98954R  AK 6 |ZIGG 2014-1A B2R CLO MEZ 3.88 04/17/2029.......c0covenemmsiessnnssissnsssninsnnns | eovnene [ [ evnsnennnens | oevens 1FE . 1,270,000 | ..ovvovrenee 1,269,975 L3 RN [FTOTORORROROR VTN 3.850 |...... 3.869 | JAJO.. 04/12/2017. | 04/17/2029.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUNIES..........uviniiiiiniiiiinniininisssssnsiisnnies | convniens 142,074,961 XXX oo 140,331,273 142,847,995 | ......... 141,904,818 | ..cocvevnn (28,745) | ..cvvvvns (16,910) 0 0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (UN@ffili@ted)......... .. rresiiisiirsiniieie e 237,957,224 XXX | s 235,448,529 | .......... 245178417 | ... 231,539,304 | ...ccovinens (28,745)] ....... 1,257,007 0 0 XXX XXX XXX XXX XXX
Hybrid Securities - Issuer Obligations
58551T AA 5 ‘ MELLON CAP IV 6.244 06/29/49 1.....ccovvvivrniiinirnnrienns | ....... I | ?[ ...... 2FE 2,000,000 |..... 75.500 | oo 1,510,000 | ..coooovrvenes 2,000,000 2,000,000 | .o | e | | | oo 4.000 |...... 6.450 |MJSD. | .oovvennee 2,667 | oo 81,111 | 06/12/2007. | 06/26/2049.
4299999. Hybrid Securities - Issuer Obligations............c.ccovueencs 2,000,000 XXX | s 1,510,000 | ..cooovrennes 2,000,000 | .oovvornn. 2,000,000 | .coooviiniiiniis 0 0 0 0 XXX XXX XXX [ e 2,667 | oo 81,11 XXX XXX
4899999,  TOtal - HYDIIA SECUMTIES. ....vurvrerreitreseriersisste st entsnnsnsannns | osesssssenn 2,000,000 XXX | s 1,510,000 | ..ocvvvrene 2,000,000 | ..o 2,000,000 | .o 0 0 0 0 XXX XXX XXX | o 2,667 | oo 81,111 XXX XXX
Totals
7799999.  Total - ISSUET OBlIGAtONS. .. ... rvureserserssteserssssssisessss s sse et nnsanes | snssenenes 66,555,017 XXX | s 65,648,372 [ ... 66,398,279 | ........... 66,435,515 [ .ooovririiriinin [\ (58,973) 0 0 XXX XXX XXX | v 588,426 | ..... 1,819,176 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHES. ...........cviviieiriiiiesiiesiesiiesi st sssssssssessessssssssnssenss | seesssenss 44,462,990 XXX | s 44,048,190 | ...occve.n 50,777,142 | ........... 38,175,178 | .ooooovcvvcnneenn0 | 1,258,452 0 0 XXX XXX XXX [ s 167,352 | ... 1,825,678 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUNHIES. .......cu. ittt | crenniae 269,694,402 XXX 266,060,020 267,274,204 | ......... 268,420,272 .(28,745) | ......... (481,134) 0 0 XXX XXX XXX | oo 1,661,791 | ... 7,484,107 XXX XXX
8399999, Grand TOtal - BONGS.............crvvuevirrerieiriiieiiieiie ettt eni s essisnnes | eoension 380,712,410 XXX | s 375,756,583 | .......... 384,449,626 | ......... 373,030,964 | ............ (28,745) | ......... 718,346 0 0 XXX XXX XXX | ... 2,417,569 |....11,128,961 XXX XXX
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Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
025816 BL 2 | AMERICAN EXPRESS C 4.90.......cccecviiimirierirninerineesnssiensesesseessnsns | cveees .1,000,000.000 | ..ooovveurreeries | crir 0.959 | ................958,856 | ...... 95.886 958,856 ...1,000,000 | ..........14,428 | ......... 49,000 | ....cocovmrrmrrrrins | covrien (41,150) | cvvovvecrrenna(5) [ o | e (41,155) | oo ..P3FEU | 02/25/2015.
064058 AB 6 | BANK OF NY MELLON D 4.50.........coomrurerrmrireimnieneenenississeesesssssssnns | cevees .1,000,000.000 | ..oovveureneres | crrd 0.870 | ................870,000 | ...... 87.000 870,000 ...1,000,000 | ...ccoe.. 1,375 | 1000 45,000 | s | e (123,743) (123,750) | . ...P2FEU | 05/10/2013.
064058 AF 7 | BANK OF NY MELLON F 4.825.........ccoocmmrririreirenrereneissnsensssessnssnenes | eoneees .2,000,000.000 |...occevrrevirrer | 2eer0.895 | ... 1,790,000 | ... 89.500 ...1,790,000 2,000,000 | .........25,951 | ......i.92,500 | oooovoeriiiirinis | e (239,985) (240,000) ..P2FEU | 07/25/2016.
19075Q AC 6 |COBANKACB6.25 .1,500,000.000 |...occvevrrverres | w1003 | .c......1,503,750 ... 100.250 ,503,750 ....1,500,000 ..(127,500) | . (127,500) ..P2FEU | 04/05/2016.
316773 60 5 |FIFTH THIRD BANK I 6.625.........c.cooiiieieierciniiercieineenecieissieeenseinns | vevveene | oee | s 40,000.000 | ..........25.00 | ......25.000 | .............1,000,000 | ...... 25.990 ...1,039,600 1,000,000 | oo | eeeeeeenB2,812 | i e [ [ [ {0 O ....P3FEL | 12/04/2013.
316773  CM 0 |FIFTH THIRD BANK 5.10.......cmviiermrieincrierineesesiseesensessiessensseens | eveees .1.1,000,000.000 |....ccoeersrverrr | vvv....0.868 | ...............867,500 | ...... 86.750 867,500 1,000,000 [ ...cvovvvrerircrirne | rrrrene 76,500 | oo | v (72,500) [ ..ovvovverrercries [ e | e (Q8100) ) ..P3FEU | 05/13/2013.
369604 BQ 5 |GENELECTRIC CO 5.00 D.....covvvuviriiiiiiciicsieriineississiisesiesinins | oriiens .2,188,000.000 |....ocoovvcvrrices | v 0.764 | ... 1,671,085 | Ll 76.375 ...1,671,085 ...2,209,880 | ...........4,862 | ....... 109,400 | ....ccoccoviimiiuns | v (583,708) (588,025) | . ..P2FEU | 01/20/2016.
38145G 30 8 | GOLDMAN SACHS GP J 5.50........ccmivimrirrieerinniierienireesssinssisenienens | eovenne | eon | oenes 40,000.000 .00 | .....23.750 | ................950,000 | ...... 24.030 961,200 ....P3FEL | 04/18/2013.
459745 70 9 |INTLLEASE FIN B 5.59.......ccniiiiieiieiineiieniseisnesississessesesseessssissnses | sevnees | ee | sesvneenns 20.000 |....10,000.00 |32,000.000 93,000.000 ...1,860,000 ....2,000,000 - ...P3FEU | 04/20/2006.
46625H JQ 4 | JPMORGAN CHASE B.75........ccviiiiiniiieieinieisssiesesssseessssssssensssnns | oennns .1,000,000.000 | ...covevrereirns | crrrenee 1.028 | .............1,027,500 |..... 102.750 | .covernee 1,027,500 | ..cocvennee 1,000,000 | ........28,125 | ..........67,500 | coovoveririivinien | e (102,497) | ovovvevrrrrins () ) (102,500) ..P2FEU | 01/14/2014.
48124B AC 9 |JPMORGAN CHASE SERIES Q 5.15.......ccnvvurerinerierireneseenssisserissennens | woeeens . .1,000,000.000 | ..ocvvrcrerereriens | o 0.953 952,500 95.250 952,500 | ............1,000,000 | ............8,583 | ..c0......51,500 | .voororirrirrins | v (79,999) | cvvovvvnereenneT) o | v L0000 ..P2FEU | 04/16/2013.
55261F AG 9 |M&TBANKCORPE 6.45.........ccovviiiciiiiiiinsicissisienissieniins | coviens .2,000,000.000 | ..ooovverivmniiies | crirs 1.020 | .o 2,040,000 e 129,000 | i | e (259,998) (260,000) | . ...P2FEU | 02/06/2014.
59156R  BP 2 |METLIFE INC C 5.25.......ccoiiieriniriniirieiesiesiesisssesssssssesessesssesens. | worenens .2,000,000.000 | ..oovveervernrires | crir 0.965 .1,930,000 .500 | .............1,930,000 | .............2,000,000 | ...........4,667 | ........ 105,000 | .ooovveenieerieins | e (152,500) (152,500) ..P2FEU | 05/27/2015.
59156R BT 4 |METLIFE INC D 5.875.....ccoiiireiicricineeissiseriesiesissessssisessssssesssenss. | coeeens .1,000,000.000 | ..ooueveueerrries | v 0.975 | .... ...975,000 | ...... 97.500 975,000 ....1,000,000 , 28,233 (24,985) (1) ) T RN [P20[0]0) ...P2FEU | 03/20/2018.
617478 50 4 |MORGAN STANLEY A 8.1856.........cccerimriiirirririineiinsiienieninssessnins | ceveeens ....100,000.000 | ..........25.00 | ......18.700 | ......c...... 1,870,000 | ...... 19.030 | coovvvrienee 1,903,000 2,500,000 25,556 | ........ 101,390 | civviviirieriienes e e | s | e (V1 ....P3FEL | 06/27/2006.
665859 AQ 7 |NORTHERN TRST CO D 4.60.......ccmmveurrmerirerereerenieisersensssesensnsenns | coveees .2,000,000.000 | ..eovvvvrevernes | wrern0.925 | i 1,850,000 2,000,000 | .........23,000 | .........92,000 | ..ovrormrrmirrinins | woreens (217,484) (217,500 | . ..P2FEU | 08/01/2016.
693475 85 7 |PNC FINANCIAL P B.125.......cccoirieirciiniieeieeisecssssissisesssessssssssssnns | seveees | | conne 80,000.000 rrenennn 2,058,400 | .....25.730 | .............2,058,400 | ............. 2,000,000 | ..oocrverrnrinnins | 000122500 | oo | e (196,800) (196,800) | . ....P2FEL | 04/19/2012.
693475 AK 1 |PNC FINANCIAL SER 06.75 12/31/49.......ccovverremrrirernerirerneeseninnins | ceevies .2,000,000.000 | ..eovvevvevernes | w1015 | e 2,030,000 . 2,000,000 | .ooevreerirerinens | e 135,000 [ oo | v (182,500) (182,500) | . ..P2FEU | 07/20/2011.
78409B 20 7 |SCE TRUST Il 5.75 (SO CAL ED)....couvvurerirreireerseirseiieniseesseesssnines | eevenees | oee | eo 40,000.000 901,600 | ...... 22.540 901,600 | ...oocvenee 1,000,000 | ...cooovvvnriiciins | eeeeeenB7,500 | i | e (183,200) (183,200) | . ....P2FEL | 02/27/2014.
857477 60 8 | STATE STREET CORP D 5.90......ccmuirimireininiiernniseiressnsisseenssensnsens | vvevens | eoe | coes 70,000.000 | ..........50.00 | .....24.490 | .............1,714,300 | ...... 24.490 LW1714,300 | e 1,764,400 (200,200) (200,200) | . ....P2FEL | 02/26/2014.
902973 15 5 |US BANCORP SERIES B F/R .100,000.000 ,873,000 | .... 2,500,000 22,361 88,715 .(383,000) | . ). ....P2FEL | 03/22/2006.
902973 86 6 |USBANCORP SERAV/R.....coccovviiririiiiiniineiienesissiississiisssienisnnes | oniiens [ oo | cvvi 1,000.000 749,924 | ... 725,000 | ............ 8,944 | ... 35,486 | ..o (138,076) )| ....P2FEL | 09/21/2011.
949746 55 6 |WELLS FARGO CO 5.85.......ccuiemrenrrerierieeseeissnnerieniesessenssnines | vvveeee | oo | cenns 40,000.000 976,000 ....1,000,000 58,501 | oo | e (105,600) ). ....P2FEL | 07/15/2013.
949746 PM 7 |WELLS FARGO CO K 7.98 3/29/2049........ccocimiumrmnmiiiniiscisssissssssssssnins | saseeans .1,000,000.000 . 990,000 ....1,056,250 | ....ccoo..e 3,097 | oo 86,349 | ..o | e (16,676) )] ....P2FEL | 09/21/2010.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated). ..o ensnines XXX | e 33,493,215 | ... 36,255,530 | ........ 236,982 | ... 1,978,259 .01 ...(3,432,101) | . ) XXX XXX
8999999. Total - Preferred Stocks 32,189,415 XXX 33,493,215 36,255,530 | ........ 236,982 | ..... 1,978,259 .0 ]..(3,432,101)| . ) XXX XXX
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 (4 7 8 10 1 12 13 14 15 16
NAIC
Market
Current Year's Indicator
F Rate per Other-Than- and
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Admini
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/AC.V. Exchange Change | strative Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) in B./A.C.V. Symbol (a)| Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
00123Q 10 4 |AGNC INVESTMENT CORP.......ccocovviirireirniineiesiiesisseisessssssssssssesssssssssssnnse | evennen | oee | cererenns 76,667.000 13,800 165,601 .(203,168) (203,168) 12/06/2013.
037347 10 1 |ANWORTH MORTGAGE ASSET CORP........cocommrimrererririnerieesnessiensenisssenns | woreeens I 141,000.000 X ) ..692,890 18,330 81,780 (197,400) | oo | e (197,400) 12/09/2013.
06738E 20 4 |BARCLAYS PLC-SPONS ADR.......comririmrrirririririsessiessissssisssssisssssssssenns | cesveens Cl 100,000.000 | ...ocvevrnvernne 754,000 | ........... 7.540 | oo 754,000 | ..oovovrvnne 1,548,170 24,236 A(336,000) | ...vooiviiirieiins | e (336,000) 03/14/2014.
09628D 10 4 |BLUESTEM GROUP INC.. 1,378.000 606 0.440 606 9,561 (220) (220) | . 12/31/2014.
37045V 10 0 |GENERAL MOTORS CO... 69,400.000 | ..ocoonvenees 2,321,430 | ......... 33450 | oo 2,321,430 | v 2,360,631 105,488 RGYRI(:) NN IV (523,276) 07/24/2015.
38741L 10 7 | GRANITE POINT MORTGAGE TRUST.....c.cevitimririierniersnneiensssesnssnssnnns | vevienes | oo | evvvveres 13,361.000 | .covvrrcrenee 240,899 | ......... 18.030 | .ooevcrciinen 240,899 | ....... 250,418 | ...... 5,612 21,110 3,875 3,875 11/02/2017.
59156R 10 8 [ METLIFE INC......otviiiiirieeieereeissisesiesieees s issesssssnssssenss. | aevsees . 10.000 A1 | 41.060 411 508 [ e 17 (L) RN SRR (95) 01/01/2018.
695042 10 1 |PACIFIC VENTURES GROUP INC......coovvuriiimiieirniineiieniesisseissssissssssienes B 1,010.000 19 204,000 | ..ovorririieiieieenns (271) (271) 11/20/1996.
90187B 40 8 |TWO HARBORS INVESTMENT CORP ..82,477.000 ..1,059,005 38,764 67,812 .(242,189) . (242,189) | . 08/01/2018.
92553P 20 1 |VIACOMINC CLASS B.......ooorvereieresresreesiesrsseiesssesssiesssesssssnissssssssssssnsens | envienns |ee | eoviierns 17,217.000 442,477 .763,820 | ...... 3,443 13,774 (B7,979) | s | s (87,979) ..L [ 08/21/2015.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).........cc.ccocvviiiciiririiens 6,733,227 | XXX [ 6,733,227 | .covvvnan 8,820,272 79,949 479,817 (1,586,723) | ..ooovvnviinninienan | i (1,586,723) | oo 0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
59530Z ZZ 3 |MID-CONTINENT ASSURANCE COMPANY.......coormivvirrrirmrriineiieeesnnnsinennns | veeees | eon | veeens 100,000.000 21,068,397 ....5,000,000 08/31/1992.
595301 ZZ 8 |MID-CONTINENT EXCESS AND SURPLUS INS.. 18,443,361 ..15,000,000 12/29/2009.
59539# 10 2 |MID-CONTINENT SPECIALTY INS SERV INC ....50,000 ..K'| 06/15/2009.
67920@ 10 4 | OKLAHOMA SURETY COMPANY......coccoivririnminmrinnninsninenersnissnnssnssssnsenssnesss | evveenne | one | ereennns 10,000,000 | coviinvees 16,907,454 | .....1,690.745 103,400,000 | ..o s | | 363,978 | ..o | e 363,978 | i | s K| 12/31/1980.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates. 56,469,212 XXX ..23,450,000 | ....... 0 0 1,187,543 XXX XXX
9799999. Total - CommONn StOCK........ciieiiniiiiiienissiiiisiiinns 63,202,439 XXX 32,270,272 79,949 479,817 .(399,180) (399,180) XXX XXX
9899999. Total Common and Preferred StOCK.........c.. i 95,391,854 XXX 68,525,802 316,931 2,458,076 (3,831,281) 3,837,736) XXX XXX
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
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1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S.
912828  4S 6 |U.S. TREASURY NOTES 2.7505/31/2023........cccovvvrvrmrrreieriniirerrnnines 06/06/2018........ GOLDMAN SACHS................. 249,297 131
912828 Y6 1 |U.S. TREASURY NOTES 2.75 07/31/2023........ccovvninirniricinnirinnninnines 07/26/2018........ GOLDMAN SACHS........ccc...... 348,441
0599999.  Total - BONAS = U.S. GOVEIMMENL.........cuiueiiiiteiteisetesieiseieestessess et sesssesssssetsssessesssssssesssssessssessessessssessassessnss | sesesessessesassassessessesassassessssssessessessssessessessssessessessssassessessssessassessnsansessesssssnsassessnsanes 597,738 131
Bonds - U.S. States, Territories and P
68609T  HV 3 | OREGON ST VETERANS F-103 4.25 06/01/2049............... I I 11/01/2018........ JP MORGAN SECURITIES INC....ccotviiiiiiriniissienissrensssesensssesseenesseses 1,056,520 | oo 1,000,000
1799999. Total - Bonds - U.S. States, TEITHOMES & POSSESSIONS...............c.iviiiueieeisieeiieiiieiiitesiesssesesssesssssssesesessess sessssessessesassessesssssssesssssesssessesssssssesssssessssessesssssessssessessssansessssssssssessessssansessesssssnsan 1,056,520 | ..oovveveiiee 1,000,000 | ....... 0
Bonds - U.S. Special e and Special A
196479 2D 0 |CO HSG & FIN AUTH C 4.25 05/01/2049.........ccmvmmreieierniiniirernsiseississisisssiesesssssessesssssssssssens | osssnseensnnes 11/28/2018........ BARCLAYS CAPITAL......couiiiiiiieiisieieissieeesississssssssssse s 1,516,350 | oo 1,435,000
20775C  B6 0 | CONNECTICUT ST HSG B-2 4.00 11/15/2039.. 04/25/2018........ MORGAN STANLEY. 2,106,020 ....2,000,000
34074M  SJ 1 |FL ST HSG FIN 2 4.25 01/01/2050 11/15/2018........ CITIGROUP . 2,114,400 2,000,000
45201Y S5 7 |IL HSG DEV A1 4.00 8/01/2048 06/01/2018........ MORGAN STANLEY.....cccooivimriririerinerienirsresssissienns 2,103,560 | ..o 2,000,000
57587A A8 1 |[MAHSG FIN SFH 1954 48 12/01/2048..........covovvvvernrrerrnrirnne 05/31/2018........ MORGAN STANLEY ....c.oevrirerineiereinsiesisereeseneenes 2,109,960 ....2,000,000
594654 CM 5 |MIHSG DEV A 4.00 12/01/2048..........coovereieiiieiniineiieieieissiesesisiessssssesesssssssssssessssssssesssssans | sesesssssesses 03/09/2018........ BARCLAYS CAPITAL.....ocvuiiiiiiieineisieissiese s 2,123,120 2,000,000
60637B  SP 6 | MISSOURI ST HSG DEV B 4.25 05/01/2049 11/01/2018........ GEORGE K BAUM & COMPANY.. 1,058,380 ....1,000,000
63968M  RE 1 |NE INVESTMENT FIN A 4.00 09/01/2048..........ccovviirmiriniieriniieiesiseieeiesie s ssesssseenes 03/07/2018........ JP MORGAN SECURITIES INC... 2,127,660 2,000,000
64613A  AC 6 [NJ ST HSG & MTGE SF A 4.50 10/01/2048 06/15/2018........ RBC CAPITAL MARKETS 2,143,760 ....2,000,000
647201 DM 1 |NM MTGE FIN AUTH D 4.25 07/01/2049 11/02/2018 RBC CAPITAL MARKETS 1,057,460 . .1,000,000
658207 WG 6 |NC HSG FIN AGY 40 4.25 07/01/2047 . 11/01/2018........ RBC CAPITAL MARKETS 1,056,870 .....1,000,000
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: .. e eteeteeeiere eeheeieeiereeeesersesereiesiersesesesseserssiesieresieiessesiesieiesiesesiesitsosesietattotorttinanareraneans .. 19,517,540 | oo 18,435,000 | ....... 0
Bonds - Industrial and Mi:
02315Q  AA 6 | AMBAC LSNILLC L+500 02/12/23.........oooireeririeieiieinsiiesiesesessesisssisesie s ssessseens c 02/12/2018........ EXChANGEA.......coviiiiiiii s 211,724
03027W  AJ 1 |AMERICAN TOWER TRUST 3.07 03/15/2023 06/11/2018. BARCLAYS CAPITAL . 1,948,240
03330P  AA 7 |ANCHF 2018-5A A CDO SSNR 4.1 04/25/2036 01/26/2018........ Greensledge Capital Market...........o.evvvererneernernninns 1,000,000
03666H AA 9 | ANTARES HOLDINGS 6.00 08/15/2023 07/19/2018........ DEUTSCHE BANK ..ottt 999,950 ....1,000,000
038923  AD 0 |ARBOR REALTY TRUST 5.625 05/01/2023..........ccovvermniererrnrniereninines 03/08/2018........ SANDLER & O'NEIL PARTNERS 999,870 1,000,000
05377R  CY 8 |AESOP 2018-1A A ABS SSNR 3.7 09/20/2024............cccourevrrrerirenes 04/24/2018........ BANC OF AMERICA SECURITIES 1,999,505 ....2,000,000
05549N  AC 0 |BDS 2018-FL1 B CLO MEZ FLT 01/15/2035 02/13/2018. WELLS FARGO BROKERAGE SERVICES . . 2,000,000 .2,000,000
09629P  AE 6 |BLUEM 2018-22A B CLO MEZ FLT 07/15/2031.......cccovrvvrvrrvirnrrrnns [ 12/07/2018........ CANTOR FITZGERALD & CO......ccovvrriiereririsrirsninines 1,752,750 21,800,000 | oo 31,845
111021  AM 3 | BRITISH TELECOMM 4.50 12/04/2023..........coovooierrierieieierinniseieressiesisesessesssessesssseessesssssenene C 11/30/2018........ BARCLAYS CAPITAL......ouiiieiiieieeieieeiesiesie s 2,002,480 ....2,000,000
123262 AN 7 |BJETS 2018-1 A ABS SSNR 4.335 02/15/2033 02/21/2018........ DEUTSCHE BANK ..ottt 999,983 1,000,000
12326R  AA 0 |BJETS 2018-2 A ABS SSNR 4.447 06/15/2033 06/21/2018........ DEUTSCHE BANK......ouviuiiiiiriiiieiiiie ettt 1,999,966 ....2,000,000
14310Q  AA 6 |CGFM 2015-1A A11R CLO SSNR FLT 10/15/31.....ouviiiiriiieriniinriesiseiseiseie s 08/02/2018........ CITIGROUP.......ocovvrircrirrins 2,000,000 2,000,000
14310Q  AE 8 |CGFM 2015-1A A13R CLO SSNR 4.56 10/15/31......ccvvivrerirriierniiseneiereninnins 08/02/2018........ CITIGROUP.......ccoovrvrirerrris 1,000,000 | ..o 1,000,000
14856C  AA 7 |CLAST 2018-1 A ABS SSNR 4.125 06/15/2043, . OO 06/07/2018........ CITIGROUP.......ocvvvvrrerirrrnns 999,245 ....1,000,000
15137E  BL 6 |CECLO 2014-21A A1RB CLO SSNR 4.05 07/30 N . 07/12/12018........ JP MORGAN SECURITIES INC....coouvreriieiiniieinsiienissiesesisseenisnnees 1,000,000 1,000,000
15672R  AA 3 |CERB 2018-3A A CLO SSNR FLT 07/15/2030 . 06/29/2018........ WELLS FARGO BROKERAGE SERVICES s 2,000,000 ....2,000,000
15673N  AA 1 |CERB 2018-1A A CLO SSNR FLT 04/15/2030 . 02/08/2018........ NATIXIS............ 2,000,000 2,000,000
15673Q  AA 4 |CERB 2018-2A A CLO SSNR FLT 04/15/2028 .|C 12/14/2018........ WELLS FARGO BROKERAGE SERVICES s 1,970,000 | ..o 2,000,000 | ..o 12,218
22549N  AA 9 |CSRT 2018-PS1 A CDO SSNR FLT 01/01/2037 07/25/2018........ CS FIRST BOSTON 3,880,000 2,020
22549U  AA 3 |CSABS 2018-LD1 A ABS SSNR 3.42 07/25/24..........cooevivevrniririnrniinns 06/22/2018........ CS FIRST BOSTON . 2,999,900 3,000,000
22822R  BF 6 |CROWN CASTLE TOWERS 3.72 07/15/2023.... 06/26/2018........ MORGAN STANLEY ..o 1,500,000 ....1,500,000
26829C AZ 0 |ECP 2015-7A AX CLO SSNR FLT 04/22/2030... 02/15/2018........ AMHERST SECURITIES CORP 1,748,906 1,750,000
28852L  AE 3 |ECLO 2018-3A A2 CLO SSNR 4.545 07/20/30.. 06/06/2018........ CITIGROUP.. 800,000
34960 AU 9 |FCO 2015-6A A2R CLO SNR FLT 07/10/203 06/29/2018. NATIXIS 1,000,000
34960 AW 5 |FCO 2015-6A BTR CLO MEZ FLT 07/10/2030.........c0vvmrvrierererinisisesinsrssssiessesssssessessssssessssnns | sesessensnsses 06/29/2018........ NATIXIS.... 1,000,000
34960N AN 6 | FCBSL 2015-1AB1R CLO MEZ 4.0851 04/31......ocvuierirerieirieeinereiesienesissiensessssesesssesssssnsens | revsennesnnens 06/07/2018........ MITSUBISHL........oveveriirane 998,750 | oo 1,000,000 6,128
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1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
361837 AA 5 |GARR 2015-1RR A1RR CLO SSNR FLT 09/22/29 C.. 12/12/2018........ CANTOR FITZGERALD & CO. 1,748,375 1,775,000 3,514
36655Y AB 3 | GARR 2018-1A A1T CLO SSNR FLT 03/20/2027 02/16/2018........ NATIXIS............ 2,000,000 .....2,000,000
38175B  AA 2 | GOCAP 2018-36A A CLO SSNR FLT 02/05/2031........ccovvvrerrvrrernrinns 02/23/2018........ WELLS FARGO BROKERAGE SERVICES...........cccominierniieneieeseesise s sseeseneenes 1,000,000 ....1,000,000
38175D AC 4 | GOCAP 2018-38A B CLO MEZ FLT 07/20/2030 07/17/2018........ WELLS FARGO BROKERAGE SERVICES.............ccccooiiiiiiiiniinnicciicsiinssssieienns 1,000,000 1,000,000
40423X  AB 8 |NZES 2018-PLS1 A ABS SSNR 3.193 01/25/23 01/24/12018........ CS FIRST BOSTON 1,999,974 ....2,000,000
40423X  AF 9 |NZES 2018-PLS2 A ABS SSNR 3.265 02/25/23 02/09/2018........ CS FIRST BOSTON 1,999,969 2,000,000
40423X  AG 7 |NZES 2018-PLS2 B ABS MEZ 3.709 02/25/23.........coocvvervvinirrirnrirenns 02/09/2018........ CS FIRST BOSTON. ....ouriueiiimirriiesisisissssssesssssessessssesessensanes 999,994 | ..o 1,000,000
44932B AN 6 |ICG 2018-3A A2 CLO SNR 4.44 01/24/2032 [ 11/06/2018........ MORGAN STANLEY ....c.oevriierinrierninriesieereeseneenes 2,000,000 ....2,000,000
46185  AA 6 |IHSFR 2018-SFR1 A ABS SNR FLT 03/17/2037.......cocevrvrvirirrrirnns 01/26/2018........ JP MORGAN SECURITIES INC....oouvvrreiiiniiieiseieeriseiesisieessneenes 2,000,000 2,000,000
543190 AB 8 |LTRAN 2015-1A A2 ABS SSNR 4.06 01/15/45........cooovvvirerririrerrineeieiseines 06/12/2018........ CANTOR FITZGERALD & CO......coovvvrriiriirrirrirnes 1,491,797 21,500,000 | e 4,906
55819T  AQ 4 |MDPK 2016-20A A2R CLO SNR FLT 07/27/2030........ccctumrirermrirermerierineieriseississsssisseesenssesieenns (SR 12/20/2018........ WELLS FARGO BROKERAGE SERVICES..........cccomitiiiniieeineieessensierssisessessesseneenes 972,813 1,000,000 5,926
629400 AA 0 |ERL 2015-1A A1 ABS SNR 2.707 2/19/2045...........ccoovrevrrririrnes 12/24/2018........ EXCRANGEA.......coviiiiiiii s 1,340,613 | oo 1,357,947 511
62946U AL 4 |NRART 2017-T1 AT1 ABS SSNR 3.2143 02/51 03/12/2018........ CS FIRST BOSTON 1,489,453 ....1,500,000 3,884
62947Q  AZ 1 |NXP BVINXP FUNDING 4.875 03/01/2024...........cocovvvvrriirernririrnnines [ 12/03/2018........ CS FIRST BOSTON 1,999,420 2,000,000
64829T  AA 9 [NZES 2018-FNT1 A ABS SSNR 3.61 05/25/23 . 05/14/2018........ CS FIRST BOSTON 999,794 ....1,000,000
64829T  AB 7 [NZES 2018-FNT1 B ABS SNR 3.91 05/25/2023.........coevuniereriniineireriiieesrineresissiesiesisseessssisssenes. | soeseseesesinnes 05/14/2018........ CS FIRST BOSTON 1,999,839 2,000,000
64829T  AH 4 |NZES 2018-FNT2 A ABS SSNR 3.79 07/25/54 07/242018........ CITIGROUP........oevurrrerrrinns 999,723 ....1,000,000
649604 AD 7 |NY MORTGAGE TRUST 6.25 01/15/2022..........ccrvruererireriiiiererirerssiseie s essessesssseensees 12/18/2018 STIFEL NICOLAUS 998,910 .1,009,000
65130P  AS 9 |NEWFL 2016-1A CR CLO MEZ FLT 04/20/2028 05/21/2018........ WELLS FARGO BROKERAGE SERVICES............ccccomiririiiiiiieiesiieesssissiissienienes 2,000,000 .....2,000,000
65130P AW 0 [NEWFL 2016-1A A2R CLO SSNR 3.868 04/28...........ccccccovvnnee. 05/21/2018........ WELLS FARGO BROKERAGE SERVICES...........cccovimniniiieeieiseesesssieesessseseneenes 1,000,000 ....1,000,000
65252D AC 3 |NWSTR 2015-1RA BR CLO MEZ FLT 01/20/2027 07/17/2018........ WELLS FARGO BROKERAGE SERVICES...........cccomiiiiiiniieensieisnsisesisiese s eesesienes 1,200,000 1,200,000
654740  BL 2 |NISSAN MOTOR ACCEPT 3.875 09/21/2023..........c0cmiverririieriineriesiesesssesssinssiessesssesesssssnnes | sevesssessnenens 09/18/2018........ JP MORGAN SECURITIES INC.......coovreriiririrrireiisiierieneeseseenns 2,998,920 ....3,000,000
67573C  AC 3 |0OCT322017-1A A2 CLO SNR FLT 07/15/2029.. [ 12/20/2018 WELLS FARGO BROKERAGE SERVICES...........ccooooiiitnirireineineieiesiseseee e issesssseseeeeees 978,600 .1,000,000
68267B  AA 8 |OMFIT 2018-1A A ABS SSNR 3.3 03/14/2029... 02/21/2018........ SOCIETE GENERALE SEC 2,999,184 .....3,000,000
74334A  AA 7 |PROG 2018-SFR1 A ABS SSNR 3.255 03/17/35............ 02/08/2018........ GOLDMAN SACHS... 1,999,990 ....2,000,000
749830 AQ 0 |RACEP 2016-10A A2R CLO SNR FLT 07/25/31 07/12/2018........ CITIGROUP 1,000,000 1,000,000
75574W  AC 1 |RCMT 2018-FL2 B CLO MEZ FLT 06/25/2035, 06/15/2018........ JP MORGAN SECURITIES INC 1,250,000 ....1,250,000
78403D AM 2 | SBA TOWER TRUST 18-1 C 3.448 03/15/2023. 02/16/2018. BARCLAYS CAPITAL 2,000,000 .2,000,000
80349B AP 2 | SARAT 2013-1A A2R2 CLO SNR FLT 01/20/30.......cvuuerurereriiirerenisisissssesssssssessessssesensssssssenss | onssseeessnes 12/03/2018........ GOLDMAN SACHS.........c....... 1,000,000 .....1,000,000
83405R  AA 5 |SCLP 2018-1 A1 ABS SSNR 2.55 02/25/2027...........cooeverererierreieirerinriesieerseesesssiesessesessesssesenene 01/30/2018........ DEUTSCHE BANK ...ttt 1,999,870 ....2,000,000
83405X  AA 2 |SCLP 2018-3 A1 ABS SSNR 3.2 08/25/2027..........ccccovvrerimrinriiinirs 07/31/2018........ CITIGROUP........cccovricrrranes 999,991 1,000,000
84861C  AC 9 | SPMF 2017-1A A ABS SSNR 4.36 12/01/2047.. 02/21/2018........ CS FIRST BOSTON.......couuiimiiirrinireistriesiiesiesissesssssssseeneenes 1,503,854 ....1,495,442 3,985
87240U  AJ 9 | TCW 2018-1A A2B CLO SNR 4.14 04/25/2031........coovvvririiirierireiceierireresissiesssissesessssssssessseneees | cevenesnesnnen 04/12/2018........ NATIXIS............ 1,000,000 1,000,000
87266X  AA 1 | TRTX 2018-FL1 A CLO SSNR FLT 04/15/2035........cocovvverrvrierrerisrererinnines 02/05/2018........ WELLS FARGO BROKERAGE SERVICES..........ccoimiiriiiiisinieissiensssiesessssssssenns 2,000,000 | ..ooooieiieieieaen 2,000,000
87267  AA 1 |TFINS 2018-2A A1 CDO SSNR FLT 09/30/2039. 11/20/2018........ BANC OF AMERICA SECURITIES, 2,000,000 ....2,000,000
89656F  AA 4 | TRL 2012-1A AT ABS 2.266 01/15/43........cooiviiiiieieiieiesssi s esssssssiessesssssssssnss | soesssseessnes 02/22/2018........ SG AMERICAS SECURITIES........ccvivmriiiieiiensnirererineenes 2,990,550 3,055,967 2,116
89656F AC 0 |TRL2013-1A A ABS SSNR 3.898 07/15/2043.... 09/19/2018........ BANC OF AMERICA SECURITIES. 1,553,646 557,540 | 1,012
92343V ER 1 |VERIZON COMM INC 4.329 09/21/28.. 06/21/2018........ EXCRANGEA. .....eevvoirrii s 489,830 ....496,000
96524V A* 7 | WHITEHORSE FINANCE 6.00 08/07/2023............ccocovvererrivrirnnernns 08/07/2018........ DEUTSCHE BANK......cuutiriiririretieisessie et ssen 1,000,000 | ..o 1,000,000
98875N  AJ 4 | ZAIS9 2018-2A B2 CLO MEZ 4.834 07/20/31.......vvvvviiiriririnrincines 06/19/2018........ JP MORGAN SECURITIES INC....ccovviiiiiirinimerissisersrisseenssssssnseneenes 2,000,000 | .o 2,000,000
3899999. Total - BoNdS - INAUSHIAl @NA MISCEIANEOUS...........c.vriieieiiieieieiiietete ettt et ts et eteeseeetstsesebessees | etsesetessesesessesesetassesesetesesestses et et s eh et et eseseEaeseb et et sset et e sebebetseseb et e sebetetsesebassesetetsss .. 103,816,377 | oo 104,258,092 | ..o 117,352
8399997 Total - BONS - Part 3. s 2124988175 | oo 124,293,092 | oo 117,483
8399998. Total - Bonds - Summary Item from Part 5...........ccoooveiiiinisieieseeenas 5,651,516 | .ooooovvevrieeeeceee 5,669,713 | . 25,914
8399999, TOIAI = BONGS. ...ttt s b8 1 s k08 h b0 h e84 eE e E e E ek ehs ek L4 1eheLE e E e E oL EeE e h oL EeE e E e E L E L E e E e E £ E LR ..130,639,692 | i 129,962,805 | ..vveiiiieieicne s 143,397
Preferred Stocks - Industrial and Mi:
59156R BT 4 |METLIFE INC D 5.875........ | 03/20/2018........ BANC OF AMERICA SECURITIES. 1,000,000 | ..o 1,000,000.00
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Annual Statement for the year 2018 ofthe IMlid=-Continent Casualty Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
8499999. Total - Preferred Stocks - INAUSHIIal @NG MISCEIBNEOUS...............c.cvvuiuevieeteiiecteteceetete ettt ete et cteet etstetetesasaesessaeteseseeaesessetesesesseeesansesetesssaesesnseeetesasaesesansesesesansesensnsesesessnsesansnsesessaes 1,000,000 XXX ] 0
8999997. Total - Preferred Stocks = Part 3.......cviieriiiieiiicinsssiiessi s 1,000,000 XXX | 0
8999999. Total - Preferred Stocks.... 1,000,000 XXX e 0
Common Stocks - Industrial and Mi:

59156R 10 8 |METLIFE INC 01/01/2018........ DISSOIULION......ccooeii 10.000 506 XXX

695042 10 1 |PACIFIC VENTURES GROUP INC 06/29/2018.. Stock Dividend 0.0% 10.000 XXX

90187B 40 8 | TWO HARBORS INVESTMENT CORP. 08/01/2018........ LEOACY MBIGET ...ttt 68,165.000 1,056,558 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous 1,057,063 XXX e 0
9799997. Total - Common Stocks - Part 3.........cocvvrnrinrinniccinnienns 1,057,063 XXX | 0
9799999, TOtAl - COMMON SHOCKS. ...ttt E e E e 448 oEE e E e SEE o0 E e E S0 1,057,063 XXX e 0
9899999. Total - Preferred and Common Stocks 2,057,063 XXX ] 0
9999999. Total - Bonds, Preferred @Nd COMMON SOCKS...............cuuuiiieiiieiireiiiiiesieieieiiesiesei ettt steiee | eebisesssetesetes s s et es e e b b a etk e 8L s L8 e L s LR oLt s ekt b e e et bbbt ness | ebtsatebeebeee st ees et see b eenienssnneis | Conesiesiantsaessinesieres s 132,696,755 XXX | e 143,397




Annual Statement for the year 2018 ofthe IMlid=-Continent Casualty Company

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
912828 L4 0 |U.S. TREASURY NOTES 1.00 09/15/2018.. 09/15/2018. [ MALUFItY....c.cocoooesevevevesesesssssssssisisisn | 300,000 | ........ 300,000 | ........ 301,078 | ccoooo.... 300,260 | ....... (260) [2310) ) Y [ 300,000 | oo | o | v 0| 3,000 | 09/15/2018.
0599999. Total - BoNds - U.S. GOVEIMMENL...........rvieiiriireiiceincscnsiiinnis e | 300,000 | ......... 300,000 | ... 301,078 | oo 300,260 | ................. 0 (260) 0 (260) (V) 300,000 |................ (| I (O 0 [ 3,000 XXX
Bonds - U.S. States, Territories and Possessions
68609T DM 7 |OREGON STV 4.00 12/01/2048 <[ 12/01/2018. | Partial Call......oovevooeeseesseesc |, 10,000 | oo 10,000 | oo LR (T2 — 10,764 |....... (764) (G o 10,000 | vovvvveereseeiris | v [0 [ e 280 | 12/01/2048.
917542 QQ 8 |UTSERC 5.00 07/01/2018 | 07/01/2018. | MatUFitY ......oooeeeeeecvvcvivreneeesssssssiirinens | 1,500,000 | ...... 1,500,000 | ....... 1,761,435 1,517,019 -(17,019) ] .. P 1,500,000 | [ | e s 75,000 | 07/01/2018.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS............ccccuiiiiiiiss  covriiisiisiississsssssssssssssssssssssssssssssnnns | 1,510,000 | ....... 1,510,000 | ....... 1,772,202 1,527,783 L(17,783) | e | 1,510,000 | ..o [0 | 0 | 75,280 XXX
Bonds - U.S. Political Subdivisions of States
235308 QG 1 |DALLAS TXISD 5.50 02/15/2018........coooeerrvrrrernns .. [ 02/15/2018. | Maturity..........cooovveeveemvvisssevvssssnsisiissnnns | 1,980,000 | ....... 1,980,000 | ....... 2,342,320 | ooooo...... 1,986,761 | vovvveeerrercirens | eorrrrens (6,761) (<51 ) [ 1,980,000 [ ...veoveeeeees | oo | et 0. 54,450 | 02/15/2018.
414004 8S 3 |HARRISCNTY TX C 5.75 10/01/2028 -1 10/01/2018. | Cal.....ooovovvcecssciissiians | 2,000,000 | ....... 2,000,000 | ....... 2,465,540 | ........... 2,045,239 | covvvoovvvceriiers | e [CIIXL)) [ P [CRIAC)) [T [P 2,000,000 | .ooovieierinnis | e | s 0 ... 115,000 | 10/01/2028.
2499999. Total - Bonds - U.S. Political SUbdIVSIONS Of SEALES..........covvvvveeeviiiiiiins i | 3,980,000 | ....... 3,980,000 | ...... 4,807,860 | ........... 4,032,000 | ..ooonrne..... 0f... (52,000)] ............ ()] (52,000) | ovvvvren [ 3,980,000 [ ...oovvvvernnncd 0 [l (o I 0 ... 169,450 XXX
Bonds - U.S. Special Revenue and Special Assessment
041083 VB 9 |ARSTDEVFIN SFM A 3.10 07/01/2043............... .. | 12/01/2018. | MBS Paydown..........c..vcvueremererrereeineinns ) 175,005 | oo 175,005 | wooooo. 175,005 175,005 0 . ...175,005 07/01/2043.
074876 GZ 0 |BEAVER CNTY PAINDL DEV 4.75 8/20 (DQE).... |.. [ 05/01/2018. | PUt.......ccocovirirmrirrirriinirreireriesiniisiiis . o 1,000,000 | ....... 1,000,000 | ....... 1,000,000 1,000,000 |.... 0 . 11,000,000 08/01/2020.
130333 CA 3 |CAHSG FIN AGY A 2.90 02/01/2042 .. [ 12/01/2018. | MBS Paydown............oocvemecvvmecrisscrisnnn | 51,231 51,231 | covveeeereecerneens | eevereereeeseerenn 0 02/01/2042.
130333 CB 1 |CAHSG FIN AGY B 2.90 02/01/2042 .. [ 12/01/2018. | MBS Paydown 62823 62.692 38 38 02/01/2042.
19647P  BA 0 |CO ST HSG FIN AUTH MF | 3.20 02/01/2044....... .. | 12101/2018. | MBS Paydown.............ccoooumsvvvvevvvvissssmsnnc | 431,928 | ... 431,928 | ... 431,928 | oo 431,928 | oo | oo, 0 02/01/2044.
199112 HQ 9 |COLUMBUS GABLDG A 4.00 01/01/2018............ .| 01/01/2018. | Maturity ] N - 1,200,000 | .......1,200,000 | ......1,304,844 | ... 1,200,000 [ .ooeeeeceeeeeeeees | oo 0 01/01/2018.
246395 WY 9 |DE HSG AUTH-SFM-A- A-14.90 07/01/2029........ .| 07/01/2018. | Sinking Fund Redemption.............ccccccu.eu. . . 55,000 55,920 |....... (840) (840) 55,000 07/01/2029.
246395 WY 9 |DE HSG AUTH-SFM-A- A-14.90 07/01/2029........ .. | 12/01/2018. | Partial Call . . 30,000 .30000 | oo 31,188 | ... 30,502 |...... (506) (506) 30,000 07/01/2029.
296122 US 1 |ESCAMBIA CNTY FL SFM B 3.125 08/01/2044.... | .. | 12/01/2018. | MBS Paydown 346,474 346,474 0 08/01/2044.
31350A BR 8 |FHLMC VAR M034 CL A 4.15 04/15/2025... .. | 10/15/2018. | Partial Call (328) (328) 04/15/2025.
31392 4F 3 |FNGT 2003-T3 2A5 SEQ STP 7/25/33 .. | 04/25/2018. | MBS Paydown 0 07/25/2033.
34074M  JB 8 |FL HSG FIN CORP A 2.80 07/01/2041 .. | 12/01/2018. | MBS Paydown 0 07/01/2041.
45201Y R3 3 |ILLINOIS ST HSG DEV B 4.00 10/01/2048.. .. | 07/01/2018. | Partial Call (2,535) (2,535) 10/01/2048.
45201Y S5 7 |IL HSG DEV A14.00 8/01/2048 .| 11/01/2018. | Partial Call . .(1,553) (1,553) 08/01/2048.
45201Y YK 7 |ILHSG DEV AUTH A 2.45 06/01/2043.... .. | 12/01/2018. | MBS Paydown . 372,834 R 710720 OO B 11,402 [ oo, . 06/01/2043.
45203L CD 3 |ILHSG DEV AUTH 2.85 07/01/2032 oo | -+ [ 12/26/2018. | MBS Paydown........oomvvevvvvvveviissmsenceer | 7,460 1) 07/01/2032.
45505T GP 0 [INHSG & CMNTY DEV A-12.8507/01/2031........ .. 1 07/01/2018. | Partial Call . 65.000 | ..., (0) 07/01/2031.
45505T GQ 8 |INHSG & CMNTY DEV A-12.9501/01/2033.. .. [ 01/01/2018. | Partial Call.............ccoommrvveeriemmmrvccvnncvcieens | L 130000 | 130000 | 130,000 | voovvrr.... 130,000 | ovvvovrrerrr. ) 01/01/2033.
49130T PR 1 |KY STHSG CORP A 4.2507/01/2033............ccc.... .| 08/22/2018. | Partial Call................coovvvvvevvvevvvvvvvvvevninnn | L 95000 | 05000 | 99323 | ... 96,849 | ....... . (1,849) 07/01/2033.
49130T PS 9 |KYHSG CORP A 3.00 11/01/2041 .. [ 11/01/2018. | Partial Call............ccocvvvevvvenrvenvivesiiiann | L 80.000 | 80,000 | o 80,000 | ... 80,000 | cvvoveeerveereeens | eervreeseeereerene 0 11/01/2041.
49130T  PT 7 |KYHSG CORP B 3.00 11/01/2041 .. [ 12/01/2018. | Partial Call . 185,000 | oo 85,000 | o 65,000 | ... 65,000 | ovvooooveeoeeeeos oo 0 11/01/2041.
54627D BV 2 |LOUISIANA HSG CORP A 3.05 12/01/2038.......... .. [ 12/01/2018. | MBS Paydown............ccccuemmrvvinniiiinniiis . . 214,539 | .........214,539 | .......... 214539 | v 214,539 | ...... 0 0 . 12/01/2038.
56052F BR 5 |MAINE ST HSG AUTH MTG D 4.00 11/15/2045.... | .. | 12/10/2018. | Partial Call 260,000 | ..........260,000 | .......... 279,942 | ..o, 275,246 | .ooovveveeen | e (15,246) | coovecveeerec | e (T2 I— . 11/15/2045.
56052F GP 4 |ME HSG AUTH MTG A 4.00 11/15/2047............... .. | 10110/2018. | Partial Call..............oooooeeicceenreevvvviciiiieens | 75,000 | oo 75,000 | oo 80,751 | ... 80142 | (5,142) (5,142) 11/15/2047.
57419R GH 2 |MD ST CMNTY DEV ADMIN A 4.00 07/01/2043.... | .. | 12/01/2018. | MBS Paydown...........ccc.ooevvememvevmscrimscna | | 169,626 | ..........169,626 | .......... 169,626 | vovvvvvvrrenes LT TP I D 0 07/01/2043.
57419R L8 6 |MARYLAND ST CMNTY DEV A 3.242 09/01/2048 | .. | 05/24/2018. | Partial Call . ) 90,000 | ...........90,000 | oo 90,000 | ... 89,999 | ... 1 1 09/01/2048.
57586P ZY 5 |MA ST HSG4.40 12/01/2023........cccovvevvvrririinnnns .. 07/18/2018. | Call . . 305,000 | ..........305,000 | ......... 303,475 | v, 304,211 | ....... 789 789 12/01/2023.
57587A HY 7 |MAHSG FIN AGY REF 177 4.00 06/01/2039........ - | 07/18/2018. | Partial Call . . 765,000 | ..........765,000 | .......... 819,927 | 1ooiorrrrrn 789,001 | oo | e (24,001) | coovecreeere [ e [PZNI R IO—— 06/01/2039.
594654 CM 5 |MIHSGDEV A4.00 12/01/2048..........cocovrvrvrvrnnne .. | 12/01/2018. | Paydown (237) (237) 12/01/2048.
594659 AQ 7 |MICH ST HSG 5.00 12/01/2027........ccovvverrrrerir .. [06/01/2018. | Call.......oooorereceeceecescvseciieen | 490,000 | oo 490.000 | 530954 | o 506022 | L [ 77J ) R P— TCL-X77) ) — 12/01/2027.
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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
1 12 13 14 15

F Current Bond

o Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
60416Q GB 4 |MNHSGFINAGY D 2.87511/01/2044................. .. [ 12/01/2018. | MBS Paydown.............ccocveeerveeerreierrienes 260,589 | .......... 260,589 | .......... 260,589 0 4,599 | 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045....... .. [ 12/01/2018. | MBS Paydown 480,982 | ........ 480,982 | .......... 480,982 0 02/01/2045.
60416Q GD 0 |MINNESOTA ST HSG FIN 3.00 04/01/2045. .. [ 12/01/2018. | MBS Paydown 257,233 257,233 | v 257233 (0) 04/01/2045.
60416S BU 3 |MN HSG FIN AGY A 3.00 07/01/2031........c.cceuveuee .. | 12101/2018. | Partial Call...............coccevivemereeecvveviiiiseanns | 245,000 | oo 245000 | oo 257,336 . (6,822) 07/01/2031.
60416S WD 8 |MNHSG FIN AGY E 4.00 01/01/2048................... .. [12/01/2018. | Partial Call.............cooovmrrveeeeenmrrivsncviiiians | X0 — 55,000 | coovernn. 59,151 59,128 |...... (4,128) 01/01/2048.
60535Q LY 4 |MSSTHOME CORP SF MTGE 2.75 12/01/2032.. | .. | 12/01/2018. | MBS Paydown............ccccceveuniiivciiniinnnns 147,010 | ..., 147,010 | voooo..... 147,010 47,010 | | e 0 12/01/2032.
60535Q LZ 1 |MISSISSIPPI HOME CORP 3.05 12/01/2034........ .. [ 12/01/2018. | MBS Paydown............ccccuummrvvnriiinniiis 144,087 | ........ 144,087 | .......... 145,362 (701) 12/01/2034.
606378 GC 8 |MOHSG DEV A3.7505/01/2038.... - | 11/01/2018. | Partial Call 310,000 | .......... 310,000 | .......... 336,198 | crovirrr:329,598 | covcvevrcerrs | werern(19,598) [ v [ o [T ) E— 05/01/2038.
60637B GM 6 |MO HSG DEV B-14.00 11/01/2045, .. | 12/01/2018. | Partial Call . 125,000 | ooovooon. 125,000 | ... 134,706 (6,387) 11/01/2045.
61212R X7 6 |MT ST BRD OF HSG-A 4.00 12/01/2038.... .. [12/01/2018. | Partial Call.............coovmrrveeeveenvviivsncniiieans | 90,000 | v, 90,000 | v, 94,585 (2,612) 12/01/2038.
61212W EL 5 |MT BRD OF HSG B-2 3.375 12/01/2037 .. [ 12/01/2018. | Partial Call 0 12/01/2037.
63968M RE 1 |NE INVESTMENT FIN A 4.00 09/01/2048... .. | 09/01/2018. | Paydown (208) 09/01/2048.
63968M RE 1 |NE INVESTMENT FIN A 4.00 09/01/2048... .. [ 12/01/2018. | Partial Call B (1,301) 09/01/2048.
641272 FX 2 |NV HSG RIVERWOOD I&IIA 4.75 04/01/2039....... .. | 10/01/2018. | Sinking Fund Redemption...........c..cccrvuen. . 0 04/01/2039.
64613A AC 6 |NJ ST HSG & MTGE SF A 4.50 10/01/2048.......... .. [ 10/01/2018. | PaydOWN.........ovvvvvverrneriesssnssvisssnnniisss |l 35000 | 35000 | o BT516 | oo (127 10/01/2048.
647200 2H 6 |NM MTGE FIN B TXBL 2.75 12/01/2035............... .. [ 12/01/2018. | MBS Paydown............ouvvermrverrrerernirenns 66,067 0 12/01/2035.
647200 3H 5 |NEW MEXICO MTGE FIN A 3.25 03/01/2045........ .. [ 12/01/2018. | Partial Call 165,000 . (6,918) 03/01/2045.
647200 3M 4 |NEW MEXICO ST MTGE C 3.00 09/01/2041......... .. | 12101/2018. | Partial Call..............ccocereemcerccnvcciriviennnc | 180,000 180,000 306 09/01/2041.
647200 3N 2 |NEW MEXICO MTG FIN D 3.125 02/01/2037........ .. [ 12/01/2018. | MBS Paydown...........cccooveimrviinriiinriis 292 672 292 672 (0) 02/01/2037.
647200 P5 7 |NMSFMBCL 15.0003/01/2028 .. | 08/01/2018. | Partial Call (939) 03/01/2028.
647200 P5 7 |NMSFMBCL |5.0003/01/2028 .. 1 09/01/2018. | Sinking Fund Redemption (1,565) 03/01/2028.
647200 X3 3 |NMMTG FIN AUTH A 2.60 02/01/2043... .. [ 12/01/2018. | MBS Paydown 80,521 752 02/01/2043.
647200 X4 1 |NMMTGE FIN CL | B-12.85 07/01/2043. .. [ 12/01/2018. | MBS Paydown 201,333 (1,741) 07/01/2043.
649883 F2 6 |NYMTGE AGY 191 3.50 10/01/2034. .. | 10/01/2018. | Partial Call...............coceievemnreevvvvcvciiiiisnnns | 180,000 | ......... 180,000 | oo 190,562 (4,161) 10/01/2034.
649883 H6 5 |NY MTGE AGY REF194 3.50 10/01/2035 .. | 10/01/2018. | Partial Call 650,000 650,000 | .......... 687,031 | ..overerrn868,949 | oo [ e (18,949) [ [ (18,949) | ..oovns 10/01/2035.
649883 VZ 5 |NY MTGE AGY-178 3.50 10/01/2043 ...|.. | 08/30/2018. | Partial Call . 125,000 | oo 125,000 129,244 (2,462) 10/01/2043.
649883 VZ 5 |NY MTGE AGY-178 3.50 10/01/2043.................... .. | 10/01/2018. | Sinking Fund Redemption.................c...... . 15,000 (295) 10/01/2043.
64988R GY 2 |NEW YORK ST MTGE AGY 52 3.50 10/01/2030... | .. | 10/01/2018. | Partial Call (1,767) 10/01/2030.
658207 TZ 8 |NCHSG FIN 38-B 4.00 07/01/2047 .. 1 07/01/2018. | Paydown (252) 07/01/2047.
658877 DZ 5 |NDAKOTA ST HSG 4.50 01/01/2028.. .. | 11/01/2018. | Partial Call . 490,000 | ..........490,000 | ..........522,629 | vovvvvieeen 501,649 | eovvveecorereeeeees | eererenn(11,649) | oo | v TCR VL) Y E— 01/01/2028.
658909 EV 4 |ND STHSG FIN A3.50 07/01/2043.... .. | 07/01/2018. | Sinking Fund Redemption..............c..cc..... . 165,000 (3432) 07/01/2043.
658909 EV 4 |ND STHSG FIN A 3.50 07/01/2043.... .| 11/01/2018. | Partial Cal............ocoowveveveveveveveverivevevivinn | 75,000 (1,913) 07/01/2043.
658909 HW 9 |NDHSG FIN AGY B 4.00 01/01/2036.. .. | 11/01/2018. | Partial Call 575,000 | ..........575,000 | .........622,995 | oo 600,385 | oo | oo(25,385) | oo | TPETLSL) | F— 01/01/2036.
677377 Q3 0 |OH HSG FIN AGY 4.00 11/01/2025 .. | 11/01/2018. | Partial Call 50,000 1,362 11/01/2025.
67756Q NP 8 |OHIO ST HSG FIN AGY B 2.70 03/01/2036 .. [ 12/01/2018. | MBS Paydown.........cccccovwevemmmvvevmmmmnsieinnc | 172173 | 0 472473 | 172,173 0 03/01/2036.
67756Q NQ 6 |OH HSG FIN AGY A 2.80 03/01/2046 .. [ 12/01/2018. | MBS Paydown 229735 | 222735 | ... 222735 | oo, 0 03/01/2046.
67756Q NR 4 |OH HSG FIN AGY B TXBL 3.25 03/01/2046.... .. [ 12/01/2018. | MBS Paydown..........ccocvvvemmmevewsssmsniiissse | 318,564 | ..........318,564 | .......... 318,564 | oo, 318,564 | oo | oo 0 03/01/2046.
67756Q WE 3 |OH HSG FIN AGY D 3.40 09/01/2037 .. |.. | 09/01/2018. | Partial Call 20,000 | vvovn20,000 | oo 20,000 20.000 | ... 0 0 09/01/2037.
686087 NS 2 |ORHSG & CMNTY SVCS B 2.50 07/01/2034....... .. [ 10/01/2018. | Partial Call 125,000 | ..........125,000 | .......... 125,000 | covvoorne 125,000 | coovvvveeererereees | eereeeeeeressennes 0 07/01/2034.
686087 SU 2 |OREGON HSG & CMNTY A 3.50 07/01/2036........ .. 10/01/2018. | Partial Call 115,000 | ..........115,000 | .......... 121,680 | coovo..... 118,692 | covvoecccccreeens | v, (3,692) (3,692) 07/01/2036.
686087 VV 6 |OREGON ST HSG & CMNTY D 3.4501/01/2038.. | .. | 10/01/2018. | Partial Call 35,000 | ...........35,000 | oo 35,000 34,999 | .. 1 1 01/01/2038.
686087 WW 3 |ORHSG & CMNTY SVCS G 4.00 01/01/2040....... .. [ 10/01/2018. | Partial Call.............coemmrvveeremnmrriivssenrciians | 90,000 | ............90,000 | ............ 96,714 96,703 | oo | e (6,703) (6,703) 01/01/2040.
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708796 Q6 7 |PAHSGFINAGY A3.50 10/01/2035..........ccoocuccc .. [ 12/31/2018. | Partial Call B ) 745,000 | ........ 745,000 | ......... 779,024 (6,796) 10/01/2035.
717817 MQ 0 |PHILADELPHIA ARPT REV 5.00 06/15/2018........ .. [ 06/15/2018. | MatUrity..........coovvvvvrenrrvincrriiisnsriini . . 500,000 | ......... 500,000 | ......... 542,325 (8,826) 06/15/2018.
71883M FD 1 |PHOENIXAZ SER C 5.00 07/01/2021. .1 07/01/2018. | Call . . 1,500,000 | ....... 1,500,000 | ....... 1,607,265 (7,353) 07/01/2021.
83712D UH 7 |SOUTH CAROLINA HSG A-2 4.00 07/01/2037...... | .. | 10/01/2018. | Partial Call } ] 110,000 | oo 110,000 | ..o 114,150 (2,526) 07/01/2037.
83712D WK 8 |SC HSG FIN & DEV B-2 4.00 07/01/2043 .| 10/01/2018. | Partial Call..........ccoocovmvmmvreivmncriisnnnna | X — X0 — 65,312 (4,084) 07/01/2043.
83712D YN 0 |[SCHSG FIN & DEV B 3.40 07/01/2038... .1 10/01/2018. | Partial Call 0 07/01/2038.
837152 KV 8 |SC TRANSN SER A 5.2510/01/2018, .1 10/01/2018. | MatUrity........cooovvveervenniesivssssissssinens | L 4.000.000 | ......1.000.000 | 1111240 | oo 1.010.606 | oo | o (10.608) | o (RIXCI0) | — 10/01/2018.
83755N EU 2 |SDHSG DEV SFH 2 4.25 5/01/2032... .| 12/19/2018. | Partial Call (1,124) 05/01/2032.
83756C TX 3 |[SDHSG DEV AUTH AMT E 4.00 05/01/2039........ .. 1 12/19/2018. | Partial Call 180622 | i 10822 i (RL077) ) —— 05/01/2039.
88045R B7 6 |TNHSG DEV AGY A 3.50 07/01/2045. .| 11/01/2018. | Partial Call...........cccoovvvsvvvvrisnnvvisssnvina | 210,000 | 210,000 | o 223568 | 217,246 (7,246) 07/01/2045.
880461 NL 8 | TN HSG FIN AGY 4.00 07/01/2042 .| 11/01/2018. | Partial Call 85.337 (5,337) 07/01/2042.
880461 NP 9 | TN HSG FIN AGY 2A 4.00 01/01/2042.... <[ 0110172018, | PAYAOWN. ..o | 40,000 | 10,000 | v 10,881 | o, 10,757 0 01/01/2042.
880461 NP 9 | TN HSG FIN AGY 2A 4.00 01/01/2042.... .| 11/01/2018. | Partial Call 64,542 (4,587) 01/01/2042.
880461 PS 1 | TN HSG FIN AGY B2 3.70 07/01/2036.................. .| 12/01/2018. | Partial Call } 70000 | 70000 | 70000 | 70,000 ) 07/01/2036.
88275F NV 7 |TEXAS ST DEPT OF HSG 3.125 03/01/2046........ .. | 11/01/2018. | Partial Call . . 210,000 | .........210,000 | .........210,000 | coocco..... 210,049 (49) 03/01/2046.
88275F PA 1 |TX ST DEPT OF HSG & CMNTY C 3.10 9/1/47.... | .. | 12/01/2018. | MBS Paydown............ccoceemmrvermrrirerrernnns 57,086 57,086 0 0 09/01/2047.
91743P  AK 1 |UTAH ST HSG F 3.50 8/21/2044 .1 12/21/2018. | MBS Paydown.............cccocomnrvinnriiinniinnns . . 151,067 | oo 151,067 | 1o 158,832 | vovvorross 163,274 | oo | o (10,459) | oo | e (RTEE:) ) — . 08/21/2044.
924190 EL 1 |VTHSGFINAGY B 4.125 11/01/2042.... - 11/01/2018. | Partial Call . . 105,000 | .......... 105,000 | ......... 109,385 | ..vvvceio 108,388 | oo | e (3,388) (3,388) 11/01/2042.
92812V MA 1 |VAHSGDEV AUTH A 3.125 11/25/2039............... .. [ 12/25/2018. | MBS Paydown............ccocuvmnrivinniiinniis . . 271156 | oo, 271156 | oo 271,156 | coovevrrrrnn 271,146 | ...... (138) (138) . 11/25/2039.
93978T  XF 1 |WAHSG FIN COMM 1N 4.00 12/01/2047... - 09/01/2018. | Partial Call . . 180,000 | .......... 180,000 | ......... 193,246 | vovvvreio 191,240 | s | e (11,368) [ e | o TERTET3:) ) E— . 12/01/2047.
93978T XF 1 |WAHSG FIN COMM 1N 4.00 12/01/2047... .| 12/01/2018. | Paydown . . 175,000 175,000 | ..........187,878 (2,154) 12/01/2047.
97689Q BZ 8 |WIHSG & ECON A4.00 09/01/2045..................... .. | 09/01/2018. | Partial Call 280,000 280,000 | ......... 208,928 | oo 297404 | oo | e d17408) | o | [CEAT) I 0. 09/01/2045.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS............ occciriviiinneiiinnisiisssissisnssssisssssssssssssssssns | 20,272,875 | ... 20,272,875 | ... 21,137,248 (301,080) 0 20,268,186 0 ] 4,690 | ......c.... 4,690 | ... 502,098 XXX
Bonds - Industrial and Miscellaneous
00100F AC 9 |ACIS 2014-3A A1F CLO 3.7 02/01/2026.. .| 11/01/2018. | MBS Paydown.. 96,151 189 02/01/2026.
00443P 7 | ACE 2007-HE2 A1 SEQ SNR FLT 12/25/2036....... .| 12125/2018. | MBS Paydown 72572 1,687 12125/2036.
02315Q AA 6 |AMBAC LSNILLC L+500 02/12/23. 12/31/2018. | Partial Call (29) 02/12/2023.
03789X 6 |DIN 2014-1 A2 ABS 4.277 09/05/44.... ... | .- | 12/05/2018. | MBS Paydown 24,995 5 09/05/2044.
04544N  AD 6 |ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036.. | .. | 12/25/2018. | MBS Paydown 327,072 327,072 | oo 274,780 | oo 295,068 | oo | s 10,056 | oo | oo LY . 11/25/2036.
05530M AA 7 |BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037.... | .. | 12/25/2018.| MBS Paydown.. 281,316 281,316 | ......... 214,894 | ... 0,775 | oo | ceveiis 10,775 | vovvvereseecns 01/25/2037.
05530M AA 7 | BCAP 2006-AA2 A1 SEQ SNR FLT 01/25/2037.... | .. | 12/25/2018. | Pass-Through LosS.........c..coouwevvvcivvmmnnes | ol 1,272 | oo 0 01/25/2037.
05549N AC 0 [BDS2018-FL1B CLOMEZ FLT 01/15/2035......... .. | 12/15/2018. | MBS Paydown 0 01/15/2035.
05568Y AA 6 |BNSF RAILWAY CO 5.996 04/01/24..................... .. | 10/01/2018. | Sinking Fund Redemption 0 04/01/2024.
059522 AA 0 |BAFC 2007-C 6A1 SEQ SSNR FLT 05/20/2047.... | .. | 12/20/2018. | MBS Paydown 9,004 05/20/2047.
07131U AQ 3 |BATLN 2014-5A A2BR CLO MEZ 3.65 04/17/26.... | .. | 07/17/2018. | MBS Paydown.. 0 04/17/2026.
11042A  AA 2 |BRITISH AIRWAYS 4.625 06/20/2024................... .. [ 12/20/2018. | Sinking Fund Redemption............ccccovweee | 1 56973 | 56,973 | oo 56,973 | ... 56,973 0 06/20/2024.
123262 AN 7 |BJETS 2018-1 A ABS SSNR 4.335 02/15/2033..... | .. | 12/15/2018. | MBS Paydown 201,927 201,927 | oo 201,923 | cooorereeeerereeeereeee 22 02/15/2033.
12326R  AA 0 |BJETS 2018-2 A ABS SSNR 4.447 06/15/2033..... | .. | 12/15/2018. | MBS Paydown 191,792 | ... 191,792 | .......... 191,788 | ovvvooveerevereiiens | s 1 1 06/15/2033.
12479L  AA 8 |CAI2012-1A A ABS 3.47 10/25/2027 C| 12/25/2018. | MBS Paydown . 191,500 | ..oocc.... 191,500 | ... 191,859 | ............191,748 | ...... (52) (52) I . 10/25/2027.
126410 AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37... - 12/26/2018. | MBS Paydown S S 10,335 | woovoveeee 10,335 | vovvvvvveee 6,956 | ..cccoceerrrrrrn.6,891 | ....... 663 (1K I Y B LTV 30— 09/26/2037.
12641Q AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37................. .| 12/26/2018. | Pass-Through LOSS..........cccovervrrrrerrrreee. 434 303 | 0 (18) . 09/26/2037.
12641Q  AE 2 | CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37.... | . | 11/26/2018. | MBS Paydown.........cccccoevvvevscvvcvcnnnc | L 30,034 | oo 30,034 | oo 30,034 | ... 29,890 | ....... 143 L7 T Y 30,034 | oo 07/26/2037.
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12641Q  AF 9 |CSMC 2009-7R 4A2 SUB CSTR 7/26/37............... .. [ 11/26/2018. | MBS Paydown..........coccoommmvvvessmsnriiissnns | 7678 | oo 7074 | oo D074 | 5,592 | e | oo, 1,492 1,492 7,674 07/26/2037.
12641Q  AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.... .. [ 12/26/2018. | Pass-Through Loss.............ccommevvviivmunnec | ko 99799 o (120) (G220 Y TR (627) 07/26/2037.
12641Q BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36... .. [ 12/26/2018. | MBS Paydown.........cccccocevvmmmvvccimsmvnciisnnc || aagea|  aseaa | 07061 | 12,022 |....... 16 LT I 33,683 05/26/2036.
12641Q CQ 3 |CSMC 2009-7R 12A3 SUB 5.75 1/26/36.. .. | 02/26/2018. | MBS Paydown A 4,275 | ....... 17 17 4292 01/26/2036.
12641Q CR 1 |CSMC 2009-7R 12A4 SUB 5.75 1/26/36 .. [ 12/26/2018. | MBS Paydown...........cccocnvmmmvveessmsvriiissnne | 20,920 | 20920 | 20,920 20,866 |....... 6 (- OO PP 20,920 01/26/2036.
12641Q CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/36 .. | .. | 12/26/2018. | Pass-Through Loss... 1467 3 3 01/26/2036.
12641Q CW 0 |CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37... | .. | 12/126/2018. | MBS Paydown............ccocomuvvmscvvmsvncisann | 116,584 116,584 | oo 116,584 | oo | o (0 OO B 116,584 06/26/2037.
12641Q CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37 .. | 05/31/2018. | Book Value Adjustment.......cccccoouvveveean | o 0 46,624 | ... 06/26/2037.
12641Q CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37 .. | 12/26/2018. | Pass-Through Loss ! XX [ P (40) (40) (46,624)| ... 06/26/2037.
12641 DH 2 | CSMC 2009-7R 14A6 MEZ 5.75 4/26/37 - | 12126/2018. | MBS Paydown.............coceeveveccccccvvcennnnc | L 118,856 | ......... 118,856 | .......... 118,313 | e, 76,461 | oo | corrrrs (3,041) [0S ) R 118,856 04/26/2037.
126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036... .. | 02/12/2018. | Book Value Adjustment.........cc.coccoveumea | i i 0 424 05/25/2036.
126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036... .. | 02/12/2018. | DISSOIUION. ....ooovvvvvssrerevvverssssssssnvininn [ B75,525 | oo | eeeeeeereeeeeesesinnn (I TN B 475,525 05/25/2036.
126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036............. | .. | 02/25/2018. | Pass-Through Loss.......cccoocvvccvmmmmcccinne | ok o 523D o 3044 o 0 05/25/2036.
126670 NY 0 |[CWL 2005-16 2AF3 SEQ 5.669 5/25/2036............. .. [ 12/25/2018. | MBS Paydown........c...vrvermrrerrrernnninnnns 399 889 267,205 | ...... 58,253 58,253 | covvoerveeeereens | cvreerrin 399,889 05/25/2036.
126673 Y7 1 |CWL 2005-7 AF4 SEQ SNR 4.867 10/25/2035...... .. | 12/25/2018. | MBS Paydown 620430 | ..........620,430 | .oc00...630,512 | oo 620,866 | ...... (229) (22222 | U ISV 620,430 10/25/2035.
126694 HN 1 |CWHL 2005-25 A9 SCH SSNR 5.50 11/25/2035... | .. | 12/25/2018. | MBS Paydown 9.950 7,846 1,201 11/25/2035.
12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035 .. | 11/25/2018. | Pass-Through Loss... 0 08/25/2035.
12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035 .. [ 12/25/2018. | MBS Paydown...........coovvememvvmecrciveccieen | BAE52 | 84552 | 78928 | o 72007 N 10720 10,721 | oo 08/25/2035.
14856C AA 7 |CLAST 2018-1 A ABS SSNR 4.125 06/15/2043..... | .. | 12/15/2018. | MBS Paydown 2 06/15/2043.
172967 ER 8 [CITIGROUP INC C 8.40 04/29/2049. ...| .- | 03/09/2018. | Litigation Settlement 8,708 0 04/29/2049.
17307G  4H 8 |CMLTI 2006-WF1 A2C SEQ 5.598 3/25/2036........ | .. | 12/25/2018. | MBS Paydown 1,203 03/25/2036.
17307G VN 5 |CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.......... .. | 12/25/2018. | MBS Paydown (2,904) . 08/25/2035.
19624H AA 6 |COLNY 2014-1 A SEQ SNR 2.5432 04/20/2050.... | .. | 09/20/2018. | MBS Paydown 221,237 0 ..221,216 04/20/2050.
202795 GX 2 |COMMONWLTH EDISON 6.95 07/15/2018.......... o [ 071512018, | MUY || 1,000,000 | ...... 1,000,000 | ......1,107,405 | .......... 1,025,757 | ...... (25,757) (25,757) 11,000,000 07/15/2018.
22549U AA 3 |CSABS2018-LD1 A ABS SSNR 3.42 07/25/24 .. | 12/25/2018. | MBS Paydown.. 1,194,909 | ...... 1,194,909 | oo 1,194,869 | oovvvvveoseeeeeeeereens | v 22 22 07/25/2024.
251563 FY 3 |DMSI 2004-5 A3 SEQ 5.59 07/25/2034.................. .. | 02/25/2018. | MBS Paydown...... 29,924 29,924 29,806 118 118 07/25/2034.
25264V AA 7 |DHAL 2015-1 A ABS SNR 3.8107/14/2028........... C| 12/14/2018. | MBS Paydown 261,197 261,197 25 07/14/2028.
25755T AD 2 |DPABS 2015-1A A2l ABS SNR 3.484 10/25/45..... .. | 04/25/2018. | MBS Paydown 0 10/25/2045.
25755T AD 2 |DPABS 2015-1A A2l ABS SNR 3.484 10/25/45..... | .. | 04/27/2018. | Distribution ") 10/25/2045.
25755T AG 5 |DPABS 2017-1A A2ll ABS SNR 3.082 07/47... .. | 10/25/2018. | MBS Paydown.. 0 07/25/2047.
26208L AA 6 |HONK2015-1A A2 ABS SNR 5.216 07/20/2045.... | .. | 10/20/2018. | MBS Paydown 0 07/20/2045.
26827E AC 9 |ECAF 2015-1A A2 ABS SNR 4.947 06/15/2040..... | C | 04/15/2018. | MBS Paydown 0 06/15/2040.
26829C AZ 0 |ECP2015-7A AX CLO SSNR FLT 04/22/2030....... .. [ 10/20/2018. | MBS Paydown 23 222 175,000 | oo | e | s (VN [ 2,429 | 04/22/2030.
28851Q AA 1 |ECLO 2017-1A A CLO SSNR FLT 07/15/27 .. | 08/28/2018. | DiStribULION.........ooooovvvveriiiiviiis T 2,000,000 | ....... 2,000,000 | ....... 2,000,000 127 1,999,770 230 230 | oo 68,123 | 07/15/2027.
293791 AV 1 |EPD-CALL08/18 A 8.375 08/01/2066... o [ 0812412018, | Gl | 1,000,000 | ....... 1,000,000 | ....... 1,000,000 783 08/01/2066.
32051G EZ 4 |FHAMS 2004-AA7 1A1 SEQ SSNR FLT 02/25/35. | .. | 12/25/2018. | MBS Paydown.........c.cccovernieernmieeernnines 327,191 327,491 | v 278,113 | cooro 276194 | oo | e, L2V N I 12,534 | oo, . . 02/25/2035.
32052K AB 1 |FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36..... | .. | 03/31/2018. | Book Value Adjustment. (I T B 118,807 | oo | (118,807) | ......(118,807) | cevvverrrre. 07/25/2036.
32052K  AB 1 | FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36..... | .. | 12/25/2018. | MBS Paydown.............ccceeewevevevevevevevevenn | 735208 | ......... 735,208 34671 | o | e, 735,208 | ..o | ceeeeerveeceeeiece | correririiiiiiiii [ 15,110 | 07/25/2036.
32052K AB 1 |FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36..... | .. | 12/25/2018. | Pass-Through Loss... (32,187) 0 (118,807) | ccovvvvvecerreeres | 202 118,807 | ... 118,807 | oo 07/25/2036.
361856 DX 2 | GMACM 2004-HE5 A5 SEQ CSTR 9/25/34........... .. [ 12/25/2018. | MBS Paydown...........ooovvmemvimecrciieccieen | 115,400 | 115400 | 115400 | 61043 o L 12516 12,516 | covvveereeeerrinnn 09/25/2034.
362341 4F 3 |GSR 2006-AR1 3A1 SEQ SSNR WAC 01/25/2036 | .. | 12/25/2018. | MBS Paydown (3,032) 01/25/2036.




vyvia

Annual Statement for the year 2018 ofthe IMlid=-Continent Casualty Company

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

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

F Current Bond

o Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
362341 4F 3 |GSR 2006-AR1 3A1 SEQ SSNR WAC 01/25/2036 | .. | 12/25/2018. | Pass-Through LOSS..........ccc.ccerveerereeernnees (oI ST USSP OSSO IO 01/25/2036.
362341 FN 4 | GSR 2005-AR4 3A5 SEQ SNR FLT 07/25/2035.... | .. | 12/25/2018. | MBS Paydown..........ccccoooeemmsevvvvmsmmcriinnns | | 216,300 829 [ oo | e 216,300 | ..oorverrriinns [ e 07/25/2035.
362341 FN 4 |GSR 2005-AR4 3A5 SEQ SNR FLT 07/25/2035.... | .. | 12/25/2018. | Pass-Through Loss... 0 [ eoeeeeeereeeeees | eeeeeeeeeeesensessesies | eeveennsssinneien | ceevseeeeseeeenenes 07/25/2035.
362341 XC 8 |GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035.. | .. | 12/25/2018. | MBS Paydown.................cccommemmmmmevvvvccciena | 142,874 1,684 11/25/2035.
362341 XC 8 |GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035.. | .. | 12/25/2018. | Pass-Through LOSS..........ccc.cccovvvrurviianens . 0 11/25/2035.
362341 XG 9 |GSR 2005-AR7 6A1 SEQ SNR FLT 11/25/2035.... | .. | 12/25/2018. | MBS Paydown... 232 368 232368 | oo 220,893 | oo LYY X 720 I 4,993 4,993 11/25/2035.
39678W AA 6 |GCSP 2005-1 ASEQ CSTR 9-25-34..................... .. [ 12/25/2018. | MBS Paydown... ...28,918 ...28,918 ...28,611 28,926 |....... 33 33 09/25/2034.
40423X  AB 8 |NZES 2018-PLS1 A ABS SSNR 3.193 01/25/23.... | .. | 12/25/2018. | MBS Paydown 438,091 438,091 438,086 | ..oooooveeeerreers | e 1 1 01/25/2023.
40423X  AF 9 |NZES 2018-PLS2 A ABS SSNR 3.265 02/25/23.... | .. | 12/25/2018. | MBS Paydown... 391.204 391,204 391198 | oo 2 2 02125/2023.
40423X AG 7 |NZES 2018-PLS2 B ABS MEZ 3.709 02/25/23...... .. | 12/25/2018. | MBS Paydown... ..195,601 1 02/25/2023.
40442L  AB 1 |H22015-1A AFX CDO SEQ SSNR 3.3526 06/49.. | .. | 09/24/2018. | MBS Paydown... 092,633 092,628 2 06/24/2049.
40442L  AB 1 |H22015-1A AFX CDO SEQ SSNR 3.3526 06/49.. | .. | 10/03/2018. | Distribution.... 459,675 459,673 (0) 06/24/2049.
41161P TN 3 [HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35....... .. [ 12/19/2018. | MBS Paydown... 121,321 114,035 24,211 11/19/2035.
41161P UK 7 [HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45.. | .. | 12/19/2018. | MBS Paydown... ...90,038 ..100,854 9,169 08/19/2045.
43283A AA 3 |HGVT 2017-AA A ABS SNR 2.66 12/27/2028. .. | 12/25/2018. | MBS Paydow ..497,785 ..497,789 25 12/26/2028.
44931C AS 4 |ICG 2015-2A A2 CLO SSNR SEQ 3.00 01/28........ .. | 04/16/2018. | MBS Paydown... 500,000 500,000 500,029 (29) 01/16/2028.
46185) AA 6 |IHSFR 2018-SFR1 A ABS SNR FLT 03/17/2037... | .. | 12/17/2018. | MBS Paydown... ....19,758 6 03/17/2037.
46618G AE 1 |JFINR 2015-4A BF CLO MEZ 3.6 04/22/2020........ | .. | 01/22/2018. | MBS Paydown.........cccccocccmmmmmvvvivmsmvciinnne | [ 1,244,868 0 04/22/2020.
46618G AE 1 |JFINR 2015-4A BF CLO MEZ 3.6 04/22/2020........ .. | 02/26/2018. | Distribution 330,426 0 04/22/2020.
46627M CU 9 |JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36....... .. | 12/25/2018. | MBS Paydown 82 339 261 03/25/2036.
46627M CU 9 |JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36....... .. | 12/25/2018. | Pass-Through Loss... 0 03/25/2036.
46637U AA 5 |JPTEP 2012-3 APT 3.0 10/27/2042..........ccccoocouce. .. | 1212712018, | MBS Paydown.............cooouvmvvvvvevvcesissssssenc [ 146,709 776 10/27/2042.
46637V AA 3 |JPTEP 2012-2 A SEQ 3.00 09/17/42... ... |- 12/17/2018. | MBS Paydown... 230,738 81 09/17/2042.
46639A AA 7 |JPTEP 20125 A PT 2.50 12/27/2042.. .. | [ 12/2712018. | MBS Paydown... 123,761 159 12127/2042.
47232D AX 0 |JMAC 2009-R5 5A2 SUB SSUP CSTR 1/26/36..... | .. | 12/26/2018. | MBS Paydown ..134,490 489 01/26/2036.
472320 BQ 4 |JMAC 2009-R5 8A2 SUB SSUP CSTR 7/26/37..... | .. | 12/26/2018. | MBS Paydown......cccccvevvvccvcmvcsimssiinnns | [ 278,897 568 07/26/2037.
47232D BT 8 |JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37..... | .. | 12/26/2018. | Pass-Through Loss... ..101,805 81,884 | s [ (911) (911) 07/26/2037.
472320 AA 1 |JMAC 2009-R2 1A SEQ CSTR 11-37 RE............ | 1212612018 | MBS Paydown....o.ccoocesvvssvssssmsscsnns | 109,315 crrrrern 108,240 | covvrirr 100,088 | v | o 1,688 R 0 SN IO 109,315 | evvvvvrnevrress [ verressenenees : 11/26/2037.
47232V AL 6 |JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37...... .. | 12126/2018. | MBS Paydown.............ccooeumevvevvvvvsissssssnnc | 101,709 | ..........101,709 | ......... 101,709 99,458 |....... 840 £ 710 I S I 101,709 | covooevereees | cereennereneeens | oreeesnenenend 0 | 3,064 | 07/26/2037.
47232V AP T |IMAC 2009-R4 3A4 SUB SSUP 6.25 07/26/317...... | . | 12126/2018. | Pass-Through Loss... 38,207 [ [ [, 0 07/26/2037.
47232V GF 3 [JMAC 2009-R4 31A5 SUB SSUP 5.75 2/26/36...... .. | 11/26/2018. | MBS Paydown.............cccoowmsmrevvvvvecviiisssnnc | 36,998 | ...........36,998 | .o 37438 | oo 28743 | 697 697 02/26/2036.
47232V GG 1 |JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36...... .. [ 12126/2018. | Pass-Through LoSS..........ccooevvvmmvvivennas | i 11368 o M3 101 101 02/26/2036.
47421 AE 3 | JEFFM 2015-1A A2 CLO SEQ SSNR 3.62 07/27... | .. | 09/27/2018. | Distribution.............ccoccveervvvvisssmvvvisennc | | 9000,000 | .......2.000.000 | ......2.000.000 | woccci:.2.000.000 | oo o 0 2,000,000 [ ..ooovvvoerriens [ evverrieeniees | evviieriiieenn0 [ 67,774 | 07/20/2027.
478115 AA 6 |JOHNS HOPKINS 5.25 07/01/2019................c..... .. [ 12/13/2018. | Make Whole Call.............cccoowvvvvevmmmmvceens | L 310684 | .........307.000 | .........306.785 | ............306.969 | ... 31 31 rerriennneen307,000 [ oo [ e | e [ 27,054 |07/01/2019.
48250R  AZ 9 |KKR12B2R CLO MEZ 3421 07/15/2027............. o [ 10/03/2018. | DISHIDULON. ..o | 2,000,000 | .......2,000,000 | .......2,000,000 | .........2,001,399 | ..ooccccrirrrccicc | corcren (1,458) (L)) O 1,999,941 | oo | e 59 | o9 | 66,139 | 07/15/2027.
525221 EM 5 |LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035... | .. | 12/25/2018. | MBS Paydown... 251,274 251,274 A LT I 251,274 | oo | oo 2,649 | 12/25/2035.
543190 AA 0 |LTRAN2015-1A A1 ABS SNR 2.98 01/15/2045..... | .. | 04/19/2018. | Consent Fee. 2,530 . 0 2,530 | coverrereeiis | e 01/15/2045.
543190 AA 0 |LTRAN2015-1A A1 ABS SNR 2.98 01/15/2045..... | .. | 12/15/2018. | MBS Paydown... 255,898 255,898 | ......... 255,883 255,674 |...... 60 60 01/15/2045.
590200 ZE 8 |MLMI2005-A6 1A1 SEQ SNR FLT 08/25/2035...... | 12/25/2018. | MBS Paydown.........cccccveevvcvmsessvceennncc | 1,029,789 | ....... 1,029,789 959,957 | oo 981,359 | ..o 19,398 | | e 19,398 0| 11,486 | 08/25/2035.
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46 .. [ 12/25/2018. | MBS Paydown.........cccccooweemmmmvvvvvsmcnieennc | 128,696 | ......... 128,696 128,696 54,995 1,239 0 |, 1,724 | 10/25/2046.
624057 AA 5 |MHAWK 2013-2A A1 CLO FLT 07/22/2024 .. | 07/20/2018. | MBS Paydown..........cccoocvmsevmvvmsmsvviiisanns | 1,992,056 | ....... 1,992,056 /992,056 /992,056 0 0. 37,781 | 07/22/2024.
62405T AE 7 |MHAWK 2013-2A B CLO FLT 07/22/2024 .| 07/20/2018. | MBS Paydown... 1000,000 1000,000 975,000 988,863 3T e | 1,000,000 | oo e | eeeeereiennennd0 | e 26,677 | 07/22/2024.
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64352V MN 8 |NCHET 2005-A A4W SEQ 5.035 8/25/35.............. .. | 12/25/2018. | MBS Paydown............cccconeivmiiiriiiiinniins 288,698 288.698 | ... 288.697 | ooviiiii288.698 | oo 0 288,698 | oo | e | e [ 6,825 | 08/25/2035.
64829T AA 9 |NZES 2018-FNT1 A ABS SSNR 3.61 05/25/23...... - | 12125/2018. | MBS Paydown............ccowwvewsssesivvvnnnens | 158,096 | .......... 158,096 4 4 05/25/2023.
64829T AB 7 |NZES2018-FNT1B ABS SNR 3.9105/25/2023.... |.. | 12/25/2018. | MBS Paydown..............ccouwwvvevevmmmvvcvisnnnn | | 316,192 | .......... 316,192 3 3 05/25/2023.
64829T AH 4 |NZES2018-FNT2 A ABS SSNR 3.79 07/25/54...... | . | 12/25/2018. | MBS Paydown... 120617 120617 . (10) (10) 07/25/2054.
65535A AA 2 |NHELI 2006-AF1 A1 SEQ STP 10/25/2036............ .. | 12/25/2018. | MBS Paydown 16,867 | oo 16,867 | . 16,867 LI X T I I 2777 2777 10/25/2036.
67108W BA 6 |OZLM 2014-7A B2R CLO MEZ 4.36 07/17/2026.... | .. | 07/17/2018. | MBS Paydown.............ccoocvvermmmvvvvmsmsnnnns | 700,000 | ......... 700,000 | .......... 700,000 | vt 700,000 | oo | oo, 0 07/17/2026.
69915V AC 4 |PARL 2015-1A A CLO SSNRFLT 07/20/2027....... .. 1 01/20/2018. | MBS Paydown...........cooevvevvemscvisscnissnn | 1,000,000 | ....... 1,000,000 | ..........965,938 | .............977,959 |...... 22,041 22,041 07/20/2027.
73316P JD 3 |POPLR 2005-6 A3 SEQ CSTR 1/25/2036.............. .. | 12125/2018. | MBS Paydown.............ccoouwmveveveveeesissssssnnc [ 184,973 | ... 184,973 . . 6,802 01/25/2036.
744593 AC 8 |STEER-IBM-Z26.415 06/01/18......coccccccrrrcrrrre | 06101/2018. | MBLUFHY....vcervovecrereevnsrsriaees | 42815 | o 42,815 43047 42,045 (131) 06/01/2018.
75156W AD 5 |RAMP 2006-RS4 A4 SEQ SNR FLT 07/25/2036.... | .. | 12/25/2018. | MBS Paydown... 292,711 292,711 ..248,347 ..272,380 1,663 07/25/2036.
76110V QL 5 |RFMS22004-HS2 A6 NAS 5.17 6/25/34............... .. [ 12/25/2018. | MBS Paydown... 22934 57 06/25/2034.
761118 FM 5 |RALI2005-QA9 NB4 SEQ SSNR FLT 08/25/35..... | .. | 12/25/2018. | MBS Paydown... 122,704 (2,341) 08/25/2035.
761118 FM 5 |RALI2005-QA9 NB4 SEQ SSNR FLT 08/25/35..... | .. | 12/25/2018. | Pass-Through Loss... (1,426) .| 08/25/2035.
761118 UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36... .. | 12/25/2018. | MBS Paydown 31,819 66 02/25/2036.
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36.. .. | 12/25/2018. | Pass-Through Los V10 & 4 A TR DO OV 0 02/25/2036.
78448Q AB 4 |SMB 2015-B A2A ABS SNR 2.98 07/15/2027........ .. [ 12/15/2018. | MBS Paydown 147,083 147,353 331 331 07/15/2027.
78471D AA 5 |SCLP 2016-1A A ABS SSNR 3.26 08/25/2025....... .. [ 12/25/2018. | MBS Paydown... ..214,168 L214173 7 7 08/25/2025.
82652K AA 2 |SRFC 2017-1A A ABS SNR 2.91 03/20/34. .. [ 12/20/2018. | MBS Paydow 507,185 507,187 |....... 28 28 03/20/2034.
83404) AA 4 |SCLP 2017-3 AABS SSNR 2.77 05/25/2026......... | .. | 12/25/2018. | MBS Paydown... 599,395 599,396 . (0) 05/25/2026.
83405R AA 5 |SCLP 2018-1 A1 ABS SSNR 2.55 02/25/2027....... .. [ 12/25/2018. | MBS Paydown... 146,054 47 47 02/25/2027.
83405X AA 2 |SCLP 2018-3 A1 ABS SSNR 3.2 08/25/2027......... .. [ 12/25/2018. | MBS Paydown... . 1 1 08/25/2027.
84861C AC 9 [SPMF 2017-1A A ABS SSNR 4.36 12/01/2047...... .. [ 12/120/2018. | MBS Paydown............coocvvverviscrirsciiins eo5.659 | 5659 | o589 | e e 0] 1) 5,659 12/20/2047.
85022W AA 2 |SCFT 2016-AA A ABS SSNR 3.05 04/25/2029...... .. | 12125/2018. | MBS Paydown............cccooemmeeeevevvvoiissssnnnnc | 401,463 | ..., 401,463 | ... 403721 | covvvron 402,928 | ....... (845) () N ISV 401,463 04/25/2029.
863579 UL 0 | SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35... | .. | 12/25/2018. | MBS Paydown..........ccccevvwevsevcvvvnnnnc | 517,078 | ......... 517,078 | ........419,703 | ..............389,633 | ..coovvmiriiians | v 14,081 | [ 14,081 | i | e 517,078 07/25/2035.
863579 UL 0 |SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35... | .. | 12/25/2018. | Pass-Through LOSS...........cc.ccuvevrervrrances (29,603)|. 0 1,321 07/25/2035.
863579 VH 8 |SARM2005-17 1A1 SEQ SSNR FLT 08/25/2035.. | .. | 12/25/2018. | MBS Paydown.................cccemmemmmmmvvvvvcciiens | 133,676 | ......... 133,676 - T B, 133,676 08/25/2035.
863579 VH 8 |SARM 2005-17 1A1 SEQ SSNR FLT 08/25/2035.. | .. | 12/25/2018. | Pass-Through Loss... (24,269) | . 0 1,945 08/25/2035.
863587 AE 1 |SAIL 2006-3 A5 SEQ FLT 06/25/2036................... .. | 12125/2018. | MBS Paydown............cccooommemmevevvveiiisssennnc | 152,571 | oo 152,571 (740 FP N 152,571 06/25/2036.
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31. <. | .- [ 12/25/2018. | MBS Paydown... (79) 08/25/2031.
872225 AD 9 |TBW 2006-5A3 SEQ STP 11/25/2036.... woue | .- | 12125/2018. | MBS Paydown... 1,293 11/25/2036.
872227 AK 9 | TBW 2007-2 ABA NAS SSNR 6.0145 07/25/37....... .. [ 12/25/2018. | MBS Paydown 8,162 07/25/2037.
87266X AA 1 |TRTX2018-FL1A CLO SSNRFLT 04/15/2035..... | .. | 12/15/2018. | MBS Paydown... 17 02/15/2035.
87342R  AA 2 |BELL 2016-1A A2I ABS SNR 3.832 05/25/46......... .. | 05/25/2018. | MBS Paydown... 2.500 0 2,500 05/25/2046.
87342R  AA 2 |BELL 2016-1A A2I ABS SNR 3.832 05/25/46......... .. [ 11/28/2018. | Distribution............cooevvvvrercrririsnsrriii 985,000 | .........985000 | ..........985,000 | wooocoorno.... 985,000 (I T BN 985,000 05/25/2046.
87342R  AB 0 |BELL 2016-1A A2l ABS SNR 4.377 05/25/46 .. | 05/25/2018. | MBS Paydown... 2,500 2,500 | covvvererriniri | e 0 2,500 05/25/2046.
87407P AJ 9 |TAL2014-1A A ABS SNR 3.51 02/22/2039............ | . | 12/20/2018. | MBS Paydown........c.cc.oewovvevcsvimseenc | | 100,000 | oo 100,000 | . (03 I B 100,000 02/22/2039.
88156E AB 2 |TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.. | .. | 10/25/2018. | Pass-Through LoSS............cccccocrurveiannnens 32)]. 0 01/25/2038.
88156E AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.. | .. | 12/25/2018. | MBS Paydown.........ccccccccocvvcvvvmssscsivi | 303,664 | ... 303,664 | ... 259,203 | ..ov.ecee. 269,599 | ..ooovvveereeeeeci | o TETCT) ) PO P (T4 ) | — 01/25/2038.
89656F AA 4 |TRL2012-1A A1 ABS 2.266 01/15/43.................... .. [ 12/15/2018. | MBS Paydown... .415,075 .415,075 406,190 | oo [ e (641) (641) 01/15/2043.
89690E AF 4 |TRMF 2017-1A A1 ABS SNR 2.709 08/15/2047.... | .. | 12/15/2018. | MBS Paydown... 194,431 194,431 194,428 194,429 | ... 1 1 X 08/15/2047.
915328 AL 2 |UPLND 2016-1A A2B CLO MEZ 3.95 04/20/28...... | .. | 05/04/2018. | Distribution.... /000,000 /000,000 /000,000 ;000,000 0 B0 [ (O 21,286 | 04/20/2028.
92257L AB 6 |VCC 2017-1 AFX ABS SSNR 3.00 05/25/2047...... .. | 12/25/2018. | MBS Paydown... 313,166 313,166 ..313,082 312,525 (B,705) [ oo | v 313,166 [ s | e | 0 [ 5,280 | 05/25/2047.
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92343V DW 1 |VERIZON COMM INC 3.125 03/16/2022............... .. | 06/21/2018. | Exchanged . . 489,830 | oo, 500,000 | ........ 497,435 497815 | ... 231 231 (8,216)] ..........(8,216) | ...... 11,936 | 03/16/2022.
929227 4T 0 |WAMU 2003-S4 2A1 NAS SNR 5.5 06/25/2033..... | .. | 12/25/2018. | MBS Paydown 101,024 | ......... 101,024 | ......... 101,434 | ... L1011 311 31 06/25/2033.
92990G AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37.. | .. | 12/25/2018. | MBS Paydown.. 555,056 | oo 555,056 | ......... 416,286 | ... 398,814 | ... 36,832 36,832 05/25/2037.
92990G AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37.. | .. | 12/25/2018. | Pass-Through Loss... i LT3 T EOUTT IR IS 0 . 05/25/2037.
94984D AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36 |.. | 12/25/2018. | MBS Paydown.........ccccccccooevevevvvvvvvvvvvcncnnc| 141,118 | ... 141,118 | ... LRI — 132,684 [ cooooooeeseeeeeecens | e 1,847 L2 DO VIR LT I8 — 09/25/2036.
94984D AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36 |.. | 12/25/2018. | Pass-Through Loss... 268 289 | oo 0 252 09/25/2036.
94984L AA 4 |WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36 | .. | 12/25/2018. | MBS Paydown 291,672 291,672 | v 277,971 | oo, 276,829 EL0LCT: 0 N IS 291,672 10/25/2036.
94984L 4 |WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36 | .. | 12/25/2018. | Pass-Through Los! Q704 | s [ 0 9,661 10/25/2036.
95058X AB 4 |WEN 2015-1A A2l ABS SEQ SNR 4.08 06/45...... .. [ 12/15/2018. | MBS Paydown...........cccooovmeevevvivmsmvviiienns | 20,000 | ............20,000 120,000 | ... 20,000 |....... 0 . 06/15/2045.
96033B 2 |WESTR 2015-1A A ABS SNR 2.75 05/20/2027..... .. | 08/20/2018. | MBS Paydown............ccocveevrvmemrissciissnn | 278,010 | covooueee 278,010 | covooveeee 277,916 | coovvvere. 271,395 | oo | e 6,615 8,615 | .ovooevveverriens | errrranreren 278,010 | i e | cevrrrireennnd0 [ e 05/20/2027.
960330 AA 8 |WESTR 2017-1A A ABS SSNR 3.05 12/20/2030... | .. | 12/20/2018. | MBS Paydown..............cccocvvermmmmvvvisssnnnns | 218,326 | ......... 218,326 | .......... 218,061 | eooeveeeereereercerennns | e 64 64 . ...218, [N | I I ) | 12/20/2030.
3899999. Total - Bonds - Industrial and Miscellangous............c...cccceeeciniinniinnns e | 4572599 | ... 45531744 | ..... 44364304 | ........ 37,911,394 | oo 0 .. 295,174 0 295,174 0 ) .......(12,468) | ..... XXX
8399997. Total - BONAS - PAt Ao e | 71,788,871 | ..... 71,594,619 | ... 72,382,692 | ........ 64,190,991 (75,949) | coovvrvssnns 0 [ (75,949) [ ool 0 )| . 1,741,256 XXX
8399998. Total - Bonds - Summary fem from Part 5..............ccooucvvviniriviiinniiiiiins v | 5,652,379 | ...... 5,669,713 | ....... 5,651,516 | coooereeererereesresir 6,161 6,161 | oo | o, 5,657,677 |.... ) [ (5,299 | ..o 62,586 XXX
8399999. TOtAl = BONGS.......ooooicviiicic s s | 77,441,250 | ..... 77,264,333 | ..... 78,034,208 | ......... 64,190,991 | ..ccovvvnnenn) 0 . (69,788) | ovvvvneenee ([ (69,788) [ oovvvvorrrennnnd [\ 77,450,642 |............... 0 [ (13,077)] ........ (13,077) | ..1,803,842 XXX
Preferred Stocks - Industrial and Miscellaneous
172967 59 8 [CITIGROUP INC 6.50 SERIES T C15....ccccceocvcrn [ - ] 03/09/2018. | Litigation Settlement.......cvvvccicoss [ T 40,407 [ esssssiss |t | ottt | ot | st 0 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellan@ous..............cc.cccccvees covvciieiiiniinniicniis XXX .0 0 0 0 0 0 0 0 0 XXX
8999997. Total - Preferred Stocks - Part 4...........cc.oevivriirieiinieisrnsinns eoerisseesesisssinesienes XXX .0 0 0 0 0 0 0 0 0 10,407 XXX
8999999. Total - Preferred StOCkS............cvvvriririise i o XXX oo [\ (N 0 0 0 0 0 0 0. 10,407 XXX
Common Stocks - Industrial and Miscellaneous
12673A 10 8 |CYSINVESTMENTSINC.... .. | 04/27/2018. | FRIEDMAN BILLINGS RAMSEY o 20,000.000 | ........ 144,273 XXX | 208,504 | oo 160,600 | ......... (1,600) [ covvveeereeereeeeeees | e | eeveeeeeeeeee(1,600) | oo | 159,000 [ e | e (14,727) XXX
12673A 10 8 |CYSINVESTMENTSINC.... .. | 04/30/2018. | SANDLER & O'NEIL PARTNERS - 21,000.000 | .o, 151,994 XXX | 216,754 168,630 | oo (1,680) s (14,956) XXX
12673A 10 8 |CYSINVESTMENTSINC.... .| 05/07/2018. | SANDLER & O'NEIL PARTNERS....c. | 16,000.000 | ... 118,141 xX | 164,908 128,480 | .o (1,280) (9,059) XXX
12673A 10 8 |CYSINVESTMENTS INC .. | 05/08/2018. | SANDLER & O'NEIL PARTNERS........... | 16,000.000 | ......... 116,708 XXX | 163,302 ..128,480 s (10,492) XXX
12673A 10 8 |CYSINVESTMENTSINC.... .| 05/10/2018. | SANDLER & O'NEIL PARTNERS 21,630 XXX ) 9,839 (1,798)] . XXX
12673A 10 8 |CYSINVESTMENTSINC.... .. | 07/18/2018. | CORNERSTONE MACRO.... XXX ..30,375 XXX
12673A 10 8 |CYSINVESTMENTSINC.... .. 1 07/19/2018. | CORNERSTONE MACRO.... XXX | 119,372 XXX
12673A 10 8 |CYSINVESTMENTSINC.... .| 07/20/2018. | CORNERSTONE MACRO.....cccocorvvvvvcccs | 16.400.000 | ... 121,666 xX | 160,773 XXX
12673A 10 8 |CYSINVESTMENTSINC... | 08/01/2018. | MIGEN.....oovosovessvvvssvsessssesssssesssnens | 145,653,000 | ...... 1,070,622 XXX | 1,219,543 XXX
24703L 10 3 |DELL TECHNOLOGIES-CLV. ...| .| 07/13/2018.| CORNERSTONE MACRO...........ocovccieee | 1,000.000 ; XXX
24703L 10 3 |DELL TECHNOLOGIES-CLV. ...| .| 07/16/2018. | CORNERSTONE MACRO.... I 300.000 | 28492 | XXX | 44460 | 24,384 | (10,224) | oo | oo | eereeeeee(10,228) | e | e 14,160 [ e | e 14,332 XXX
24703L 10 3 |DELL TECHNOLOGIES-CL V. .. [ 08/30/2018. | ISI GROUP.........orsirrvvisririiiseeiviissinnns | 929.000 | ... 89283 | XXX | . 43849 | . 75509 | . (31,660) I 45,434 XXX
55378A 10 5 |MTGE INVESTMENT CORP .. | 06/03/2018. | STRATEGAS RESEARCH.......cccoovvvviianns | 75,850.000 | .....1469529 | XXX | ....1,521,100 | ..........1,403,225 | ... (285,196) 1....351,500 | ....... 351,500 | ....... 75,850 XXX
90187B 40 8 |TWO HARBORS INVESTMENT CORI .. | 08/14/2018.| CORNERSTONE MACRO..........ococvmmmmmee | 3,000.000 | ........45934 | XXX | 53,289 | o 48,780 | o (6,857) 1,675 XXX
90187B 40 8 |TWO HARBORS INVESTMENT CORP... .| 08/15/2018. | CORNERSTONE MACRO....cc.coooovvvrccris | 5000000 | ... 76900 | XXX | . 88815 | 81300 | (11,428) 2792 | XXX
90187B 40 8 |TWO HARBORS INVESTMENT CORP... .. | 08/16/2018.| CORNERSTONE MACRO..........oocvmmmmmree | 5000.000 | ... 77,459 | XXX | 88,815 | 81,300 | oo (11,428) | ccoeveeeeeeeeveecces [ eveeeerreccereens | eerereees(11,428) | v | e 89,872 | v | 7587 | e 7,587 | 2,792 XXX
90187B 40 8 |TWO HARBORS INVESTMENT CORP... .. | 08/17/2018. | CORNERSTONE MACRO........cooommmmmmee | 5000.000 | ... 77,763 | XXX | . 87,630 | 81,300 | oo (11,428) 5,345 XXX
90187B 40 8 |TWO HARBORS INVESTMENT CORP... .. | 08/20/2018.| CORNERSTONE MACRO..........ooocvmmmmmee | 5000.000 | ... 77,909 | XXX | 86,840 | 81,300 | .. (11,428) 2,686 XXX
90187B 40 8 |TWO HARBORS INVESTMENT CORP... .. | .. 08/21/2018. | CORNERSTONE MACRO.... | 5,000.000 | ... 78462 | XXX | 00n83,913 | oo 81,300 | o (11,428) 5,140 XXX
90187B 40 8 | TWO HARBORS INVESTMENT CORP................ .| 08/22/2018. | CORNERSTONE MACRO....cc.coooovvrvccris | 5000000 | .. 77637 | XXX | 80,988 | 81300 | (11,428) XXX
90187B 40 8 |TWO HARBORS INVESTMENT CORP................. .. | 08/23/2018.| CORNERSTONE MACRO.........coccvvmmmmee | 5000.000 | ... 77,464 | XXX | 80,498 | 81,300 | oo (11,428) XXX
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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
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
901878 40 8 |TWO HARBORS INVESTMENT CORP.......... | 082412018 | CORNERSTONE MACRO..o oo | 5000000 XX | 78019 | 40650 | ... (5.714) (5.714) 3614 3614 3030 | XX
901878 40 8 |TWO HARBORS INVESTMENT CORP.. .| 0812712018, | 18I GROUP....o.vcvvvscsvvscirnns | 4,000,000 XXX 0 2042 | Xxx
901878 40 8 |TWO HARBORS INVESTMENT COR .| 0812812018, | 1SI GROUP.....ccocevrcrscnn | 4,000,000 XXX 0 , 2042 | Xxx
90187B 40 8 |TWO HARBORS INVESTMENT CORP... .. | .. | 08/29/2018. | CORNERSTONE MACRO..........ooovmmmmmens | 5,188.000 | ... XXX 80,414 |... . 0 80,414 e 267 2 649 XXX
9099999, Total - Common Stocks - Industrial and MISCENIANEOUS. ......c.vvssvssivssss vtsissinssisssissssssssnsssss s | 4,410,768 XXX | 4,872,900 | ......... 4,270,503 | .....(486,878) | oooocvrrscien0 | oo [ G ) I— [ 4,026,789 | .ovvcend 0...383,981 | ..... 383,981 |....218,803 | XXX
9799997. Total - COMMON SIOCKS - PaI 4....ovesrresvesssrssssnssisssssssssissssssins | essisssssisssssssssssss s | 4,410,768 XXX | 4,872,900 4,270,503 | .....(486,878) | oo | s | (486,878) | oo | o 4,026,789 0 ]....383,981 | ...... 383,981 |....218,803 | XXX
9799999. Total - COMMON SHOCKS.....vvvvsvvvrrsssisssrs st st | 4,410,768 XXX 4,872,900 4,270,503 | .....(486,878) | ... | covivcii0 [ (486,878) | ........occccco.0 | o 4,026,789 .0 [...383,981 | ... 383,981 |...218,803 | XXX
9899999, Total - Preferred and COMMON SHOCKS......vvvsvvvssvvrsssvnssssssssnsssissess ssisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssess | 4,421,175 XXX | 4,872,900 | ..........4,270,503 | ..... [CEReC)) ol N ) (486,878) | ..ocvsecerss0 | o 4,026,789 0 ]...394,388 | ...... 394,388 | ....218,803 | XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS..........ccccvvvvrsivrmsirnsiiis v | 81,862,425 XXX | 82,907,109 | .........68,461,494 | ..... (486,878) | .....(69,788) | ..ovovvvrccn0 | oo (556,666) [ ...covvrrrercc0 | o 81,477,431 0 [..381,310 | ..o 381,310 |..2,022,645 | XXX
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SCHEDULE D - PART 5§

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

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total | Foreig
Foreig| n
n Excha
F Current Excha| nge Interest
0 Year's nge | Gain and Paid for
r Par Value Unrealized Current | Other-Than- Chang | (Loss) Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | ein on Realized | Total Gain | Received | Interest
o Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | in B./A.C.V. |B./A.C.| Dispos | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) | Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) V. al | onDisposal | Disposal Year Dividends
Bonds - Industrial and Miscellaneous
28618X AA 0 |ERL 2015-1A A1 ABS SNR 2.707 02/19/2045..... 03/27/2018 | CS FIRST BOSTON........ccoovivvriinriiciinnns 12/24/2018 | EXChaNGEd.........cvvvvervirrrieniienriesniies | ceveees 1,357,947 | ........ 1,343,148 | ........ 1,340,613 | ........ 1,345,911 5,498
28618X AA 0 |ERL2015-1A A1 ABS SNR 2.707 02/19/2045..... 03/27/2018 | CS FIRST BOSTON.... ..| 04/19/2018 | MBS Paydown.. ....35,083 35,083 35,083 11
28618X AA 0 |ERL2015-1A A1 ABS SNR 2.707 02/19/2045..... 03/27/2018 | CS FIRST BOSTON.... .| 05/19/2018 | MBS Paydown.. 34,948 34,948 27
28618X AA 0 |ERL2015-1A A1 ABS SNR 2.707 02/19/2045..... 03/27/2018 | CS FIRST BOSTON 06/19/2018 | MBS Paydown 34,995 34,995 43
28618X AA 0 |ERL2015-1A A1 ABS SNR 2.707 02/19/2045..... 03/27/2018 | CS FIRST BOSTON.... ..| 07/19/2018 | MBS Paydown.. 34,526 34,526 58
28618X AA 0 |ERL 2015-1A A1 ABS SNR 2.707 02/19/2045..... 03/27/2018 | CS FIRST BOSTON.... .. | 08/19/2018 | MBS Paydown.. 34,409 34,409 73
28618X AA 0 |ERL2015-1A A1 ABS SNR 2.707 02/19/2045..... 03/27/2018 | CS FIRST BOSTON.........ocoovvveirriirininas 09/19/2018 | MBS Paydown 34,351 34,351 89
28618X AA 0 |ERL2015-1A A1 ABS SNR 2.707 02/19/2045..... 03/27/2018 | CS FIRST BOSTON.... 10/19/2018 | MBS Paydown.. 34,401 | 34,026 34,401 34,401 105
28618X AA 0 |ERL2015-1A A1 ABS SNR 2.707 02/19/2045..... 03/27/2018 | CS FIRST BOSTON.... .. | 11/19/2018 | MBS Paydown.. 33,956 34,331 34,331 121
28618X AA 0 |ERL2015-1A A1 ABS SNR 2.707 02/19/2045..... 03/27/2018 | CS FIRST BOSTON.........ooovvveirrieriiinas 121972018 | MBS Paydown............cccovvunrvecnninniinniens | covnniennenn 34,723 | i 34,344 34,723 34,723 138
74041U AE 9 |PRETSL 14A B1 CDO MEZ FLT 06/24/2034....... .. | 03/06/2018 | GUGGENHEIM CAPITAL MARKET......... 03/24/2018 | MBS Paydown .4,000,000 | .........4,000,000 | ......... 4,000,000
3899999. Total - Bonds - Industrial and MiSCEllANEOUS...........c.iiiiiiiiiiiiriisiiiis o sssneenes 5,651,516 5,657,677 0 6,161 0
8399998. Total - Bond 5,651,516 | .........5,652,379 | ........ 5,657,677 | ..o 0 [ o 6,161 | ..oooovennnn 0
9999999, Total - Bonds, Preferred and Common Stocks... 5,651,516 5,657,677 0 6,161 0
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

913

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying

CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number  |NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - U.S. Property and Casualty Insurer

595302 ZZ 3 |Mid-Continent Assurance Company. 73-1406844 NO [ o | e 21,068,397 | ..o | e 100,000.000 | ..veverererrirerereeiens 100.0

595301 ZZ 8 | Mid-Continent Excess and Surplus Ins..... 38-3803661 NO | oo | e 18,443,361 ..100.000

67920@ 10 4 | Oklahoma Surety Company 73-0773259 NO ......16,907,454 .10,000.000
1199999. Total - Common Stocks - U.S. Property and Casualty INSUET............ et ensensesenas (U] 56,419,212 XXX XXX
Common Stocks - Other Affiliates

59539% 10 2 |Mid-Continent Specialty Insurance Services, Inc. NO 50,000 ...1,000.000
1799999. Total - Common Stocks - Other AffilIats. .......cvviiiiiiiies s 0 50,000 XXX
1899999. Total - Common Stocks. (U I 56,469,212 XXX
1999999. Total - Preferred and Common Stock.... (U [ 56,469,212 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 Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in

CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Mabrey Bank Tulsa, OKIBNOMAL.........c.cvoveeveeeiceeeiee s sessessensnes | sensnes | eveeead 0.70 3,979,915 | XXX
The Bank of New York Mellon. NEW YOrK, NEW YOTK......coourvieriiiiriiniincincissisnssisssissesesssssseninens | soenines | sveend 0.85 280 203,260 | XXX
PNC Bank Pittsburgh, PennsSyIVania.............ceuierriricieierrcssissssiseseisesesenienes | reieine 0.85 5,490,554 | XXX
0199999. Total - Open Depositorie XXX XXX 280 0 9,673,729 | XXX
0399999. Total Cash on Deposit XXX XXX 280 0 9,673,729 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX [ 400 | XXX
0599999. Total Cash XXX XXX 280 0 9,674,129 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 7,814,106 | 4. April 10,148,069 |7. July. 12,405,608 | 10. October. 9,711,314
2. February 10,503,985 | 5. May. 10,300,912 |8. August. 8,843,587 | 11. November. 7,467,540
3. March 13,658,832 | 6. June 11,358,818 | 9. September. 9,964,445 | 12. December. 9,673,729

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1
cusip

2
Description

3 4
Code Date Acquired

5

Rate of Interest

6
Maturity Date

7
Book/Adjusted Carrying Value

8
Amount of Interest Due & Accrued

9
Amount Received During Year

Exempt Money Market Mutual Funds as Identified by the SVO

825252 40 6 |Invesco Advisors Inc. Treasury Portfolio Institutional Clas:

S

2.300

8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO

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

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona .
4. Arkansas... PROPERTY AND CASUALTY, 259,935 249,650
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida » PROPERTY AND CASUALTY. 224,839 219,242
B PR €Yo o - OO PROPERTY AND CASUALTY 39,990 38,408
12.  Hawaii
13.  Idaho.
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada PROPERTY AND CASUALTY 249,373 252,773
30.  New Hampshire.
31, New Jersey....
32. 378,860 369,569
33.
34. PROPERTY AND CASUALTY 303,748 308,241
35.  North Dakota. .
36.  Ohio... PROPERTY AND CASUALTY 1,999,313 2,012,530
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | .
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia PROPERTY AND CASUALTY 214,396 208,913
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59.  Total XXX XXX 1,999,313 2,012,530 1,671,143 1,646,795
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0

E28
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