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Annual Statement for the year 2018 of the VW@Stfield Insurance Com pany

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@@SUNY SECUMHES. .......cvveercercireiesieie e snsensens | cvseeens 251,259,032 | ........... 108 | ........ 251,259,032 | ..o 0 [ oo 251,259,032 | ........... 10.8
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMNMENt @QENCIES........crvrrrrerrirrireenrereesessessssessssnnees | seeessessnssssesnssnseens (01 I 0.0 | o {1 [0 (0] I 0.0
1.22 lIssued by U.S. government sponsored agenci€s............cvvrvverreerveeriesens | cevvenns 151,383,760 | ............. 6.5 |........ 151,383,760 | .oveverrreirererennn (0] I 151,383,760 | ............. 6.5
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKED SECUMHES).....vvuvrververiiiiiiiieiieiie ettt ses e ssssessnssseenns | ceeneens 118,824,002 | ............. 51 | e 118,824,002 | ...ooovverrirrinii (V1 [ 118,824,002 | ............. 5.1
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............coccevveeerees | cevnnes 154,518,015 | ............. 6.6 | ... 154,518,015 | oo (0] 154,518,015 | ............ 6.6
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations..............cccccceeveviieveveeiicieieeins | 2000 97,825,091 | 42 | 97,825,091 | ..ovovereeveeieennnd [ 97,825,091
1.43 Revenue and assessment obligations 147,667,826 147,667,826
1.44 Industrial development and similar obligations................cccoevevieievcneies | ovvereieeeiesienns 0 oeiieieeen0.0 | e (11 I (01 U 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccoeeveveeeveeeseseseeeenies | coveverenne 7,046,218 | ............. 0.3 | e 7,046,218 | ..ooovveeeieeeennn0 | e 7,046,218 | ............. 0.3
1.512 Issued or guaranteed by FNMA and FHLMC............ccoccooevnrirnroncis | cevns 203,750,044 | ............. 88 | ... 203,750,044 | ..o | 203,750,044 | ............. 8.8
1513 AlLONEI ..ottt ssssessenes | sesssssessanssnssessensens (VI (00 (01 (01 (VI 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........cccccocee | vevrevnns 39,646,927 | ............. 17 | . 39,646,927 | ...ooveriererrinnd (V10 I 39,646,927 | ............. 1.7
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.......c.ccoveierenieenienesensenenes | ceveseeniensssenens (01 I 0.0 | oo (0 I [0 (01 IO 0.0
1,523 Al ONE ..ottt snssessenes | sessessessassssssnssessens (V1 (00 (01 (01 [V 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hYDFd SECUMHIES).....vvveirieeieicicieie ettt sensenas | ereean 268,611,765

© o N o

. Total invested assets

2.2 Unaffiliated non-U.S. securities (including Canada)
2.3 Affiliated SECUMLIES. ......cvreerreeeiseieieetese e es

Equity interests:

3.1 Investments in mutual funds
3.2 Preferred stocks:

321 AFfIIATEG. ..o
3.22 Unaffiliated.......ooeveeereeiecireireie ettt
Publicly traded equity securities (excluding preferred stocks):

331 AfIATEA. ...t s
3.32 Unaffiliated
Other equity securities:

341 AFFIIEE. ...
3.42 Unaffiliated. ..ottt
Other equity interests including tangible personal property under lease:

351 AffIIATEG. ...t
3.52 Unaffiliated.......covvvrerieirneieiieiessse et
Mortgage loans:
4.1 Construction and land development
4.2 AGHCURUIAL ..ottt
4.3 Single family residential Properties............covvrnrrrinrnrnniesnsssiesssesseseessenns
4.4 Multifamily residential properties.
4.5 COMMETCIAl I08NS.......civiiirireiierirrisieisssie ettt ssensns
4.6 Mezzanine real estate 10aNS..........occuriiureieiinene s
Real estate investments:

5.1 Property occupied by COMPEANY..........cccriiieiiiriieieiisieseie st
5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)...........cccoeoverevieieiinieecee
Property held for sale (including $.......... 0 property acquired in

satisfaction Of dEbt).........ccvvirieiieee s
CONFACE IOANS........oeeceeeiieict ettt sttt
DMIVALIVES. ...ttt

3.3

34

3.5

53

Receivables for SECUMHES. ..........coveveviiieeicicec e
Securities lending (Line 10, Asset Page reinvested collateral).............cccccoevvieviiennnas

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

45,513,001

.......................... 0 [ ciiereen0.0 | 0 | i | 0 | .00
.......................... 0 [ ciiereen0.0 | 0 i | 0 | .00
.......................... 0.u.....0.0
.......................... 0. u....00
.......................... 0.u.....0.0
.......................... 0....00
.......................... 0. ...0.0
.......... 12,362,414 | ..........05 | ........12,362,414 e 12,362,414 | ... 05
........ 299,770,229 | ..........12.9 | .......299,770,229 vrrnnnnn299,770,229 | .........12.9
..... 2,326,045,322 | .........100.0 | .....2,326,045,322 e, 326,045,322 | .........100.0
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Annual Statement for the year 2018 of the VW@Stfield Insurance Com pany

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PO YEAN.........cc.ciiiueiicieiicieete ettt bbbt bbb bbbttt bbbt a bbb a st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........ccceiueieiriiieeiessee ettt snes 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........cccceieinireieisiee e 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt 0

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) on diSPOSalS, Part 3, COIUMN 18..........coiieiieieeiiseie ettt et b s s bbb bbbt bbb een
5. Deduct amounts received on disposals, Part 3, Column 15..........c..cccvvunenc NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........iiiiiriieirieriieesiesese st 0

6.2 Totals, Part 3, COIUMN 13........oiiiriieieieiecisesi et 0
7. Deduct current year's other-than-temporary impairment recognized:

70 Totals, Part 1, COIUMN 12. ...ttt 0

7.2 Totals, Part 3, COIUMN 10. ...ttt 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN T1.....ceoieieeiceiereieceiee sttt 0

8.2 Totals, Part 3, COIUMN ..ottt ses sttt 0 0
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+8-T-8).......c.ceevurireereieiiieeeie ettt sae sttt bbbt e b senee 0
10.  Deduct total NONAAMITIEA @MOUNTS..........uiviuiercriireiiereseeiseees et ees et esseess s ess s bbbt 0
11.  Statement value at end of current period (LiN 9 MINUS LINE 10)........cvuiurrieririririirsississinsissiessessssssessesssssss s ssess s ssessssss sttt sssssssessessssssessassansssssessessssssessessanes 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECembEr 31 OF PHIOF YBAT..........cuueiuruuriiiireieiieeere ettt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........curiiuirirrireireieeiseise sttt ettt snen 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.ccviiiiiiieeeeeeee e 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 2.ttt bbbt 0

3.2 Totals, Part 3, COIUMN ..ottt sttt ns e 0
4. ACCTUAL OF GISCOUNL........oveieeieeiiii ettt bbb bbb
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O........ooiiiiiee bbb 0

52 Totals, Part 3, COMMN 8. N 0 NE ............................. 0 0
6. Total gain (loss) on disposals, Part 3, Column 18...........cccoevvrrvrrernrrrcrrerenn J o ‘ ....... IR e 0
7. Deduct amounts received on disposals, Part 3, COIUMN 15..........c.iiicicecse ettt bbbt bbb bbbt e bbb 0
8. Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES..........c.ocuuiiiiiiiiiieecce bbb 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13......couiieiiririieieisecis st 0

9.2 Totals, Part 3, COIUMN 13.......cuiiimiriiiieiriieeiieesieeesse sttt 0
10. Deduct current year's other-than-temporary impairment recognized:

101 T0tals, Part 1, COIUMN 1. ..ot 0

10.2 Totals, Part 3, COIUMN 10........ccuuirirreiriiieeeieesiesesessi s st 0 0
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........cccevererrrureerinreinieseiee s 0
12, TOtAl VAUGHON GIIOWANCE.........oouviveirireineriseies st RS8R 0
13, SUDLOLAI (LINE 11 PIUS LINE 12)..eveiviieeieeicteeeiete ettt ettt bbb sttt et bbb et e et s st b s b bbb s bRt bR bt et e s st bbb e et e s ettt s bt 0
14, Deduct total NONAAMIEEA @MOUNS............rvuerreirriiseeisresiseeeseesi s ess s RS RERRE e 0
15. Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14)........civiieieicierece ettt tes e esss st ssse s st s s s saesans 0
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© o N o
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAT........c. ittt bbb bbb e st bbb ettt 218,122,143
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.ccuuiueieiiieieiesss et snes 23,749,477
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........c.ccceieiriieieiseee et 77,121,413 100,870,890
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 16

3.2 Totals, Part 3, Column 12 0
Accrual of discount............coeevreienenns 0
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13........oieerice ittt 8,917,724

5.2 Totals, Part 3, COIUMN O.......ouiuiiriiiiieriesieesesi sttt 0 8,917,724
Total gain (10ss) 0N diSPOSalS, Part 3, COIUMN 19.........ciiiiiiieiiisieieiieteee ettt e bbb s bbb bttt s b b et e s bt st es bbb b b s et s st s st n st anen 7,648,675
Deduct amounts received on disposals, Part 3, COIUMN 16...........ccceveicueieieiciees ettt a sttt s e st b s et et s s s ss st a sttt en et snen 33,952,069
Deduct amortization of premium and EPIECIATION............c.cvevirie ettt bbbttt s bt s e e bbb et ettt et et s s ae st e s et st n s 0
Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17t 0

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

101 Totals, Part 1, COIUMN 15.........ouiiriieeieerieeeseseisesisesss sttt 1,837,134

10.2  Totals, Part 3, COIUMN 11 ...ttt sttt bbbttt s st a e senenes 0 1,837,134
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10).......ccrvurrrrrirrirnrnrirrernessstssesseessssese st ssessssssssssssssssssssssessessesssnssens 299,770,229
Deduct total NONAAMItEA BMOUNES. ...t 0
Statement value at end of current period (Line 11 minus Line 12) 299,770,229

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAT.........cviieieircteiietee ettt sttt b s st et s bbb s e sa s b st et n e 2,109,939,946
Cost of bonds and stocks aCqUIrE, Part 3, COIUMN 7 ...ttt ettt bbbttt b st s s sttt en s b en s s e s s sntanes 204,038,238
Accrual of discount 266,309
Unrealized valuation increase (decrease):
A1 PAMET, COIUMN 12, 0
4.2 Part2, SECHON 1, COIUMN 15.......cuiiireceirerireieeie sttt 0
4.3 Part2, SECtON 2, COIUMN 13........ouiiieieecicteie ettt sttt bbbt s ettt s e baes (41,202,863)
44 Partd, COIUMN T oot (28,958,282) (70,161,145)
Total gain (10Ss) 0N diSPOSAlS, Part 4, COIUMN 19........cuiiiiierirrieiesissieee et ss s st s £ s8R en s en st 28,666,653
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7............c.ciriueieiieieieiee ettt st s s bbbt b s s saes 234,225,378
DedUct AaMOTHZALION O PIEMIUM........c.cviiveieeiietcie ettt ettt sttt ettt b e e bbb s s b s bt e s s b e A bbbt s s b et s s sa st n s et et b s bt s s neenas 19,411,933
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 15, ..ottt bbbttt b s bbb st et s bt baen 0

8.2 Part2, SECHON 1, COIUMN 19 ...ttt b e ettt s sees s na s e 0

8.3 Part2, SECON 2, COIUMN TB.........cvuiiiiiireieiieteee ettt bbb ettt bbb sees st nt st 0

8.4 Partd, COIUMN 15.. ..ottt bbb s bttt bbbt ettt n b 0 0
Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14................ 0
9.2 Part2, Section 1, Column 17... 0
9.3 Part2, SECON 2, COIUMN T4..........ooiiecitee ettt ettt bbb a bbb baes 5,200,011
9.4 P4, COIUMN 13- ...t ces et s st 0 5,200,011
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, LiNE SR(2)........vureirriinririneneieininee e ieesseseeesssens 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9110)..........ccviurieiiiriieiiisisieesee ettt ss bbb nae 2,013,912,679
Deduct total NONAAMItEA BMOUNIS............eiiuiiriiiiieriti bbb 0
Statement value at end of current period (LINE 11 MINUS LINE 12).......cociiuiviieieiieieistesisis ettt bbbt bbbt et bbbt anaenas 2,013,912,679
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ccouevevvcrernens | covrevvirneciinnnnns 271,390,425 | ..o 279,586,585 | ......cocovrerennn. 287,691,710 | oo 251,342,141
Governments (Including all obligations 2. CaNada........coeveeieeeieeeins | e 44,319,729 | ..cooveennd 46,754,090 | ....coooerirernne 48,874,734 | ..o 38,925,000
guaranteed by governments) 3. Other Countries. .....ccooveirins | coverrrisrariensneans 74,504,274 | oo 79,137,835 | oo 82,814,940 | ..coooovvernan 67,000,000
4. TOtalS. ..o | v 390,214,428 | ..o 405,478,510 | ..o 419,381,384 | ..o 357,267,141
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieiceeiiieiiceeiiieins | e 154,518,015 | oovovvcvereas 155,223,437 | oo 164,112,794 | oo 145,215,500
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) B. TotalS.....oovereererereeieieieeeieis | e 97,825,091 | oo 98,421,368 | ..cocvvven. 105,030,992 | ..o 91,295,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals ..529,363,381 ..538,400,270 ..554,935,728 ..500,248,061
Industrial and Miscellaneous, 8. United States... ..268,611,765 ..280,518,857 ..281,959,425 ..252,104,123
SVO Identified Funds, Bank Loans 9. CaANAGA......coercrirrrieni | e 0 .0 .0
and Hybrid Securities (Unaffiliated) 10. Other Countries ....45,513,001 ..47,417,099 ...49,542,299 ...41,600,000
11. Totals ..314,124,766 ..327,935,956 ..331,501,724 ..293,704,123
Parent, Subsidiaries and Affiliates 12, TOtAIS. .. cveeveriiisiserissiiniies | cereenienesene e seneenenees 0
13. Total BONMS.....cooueensememsnnnsnnes | coriivivencnenns 1,486,045,681 | .......cocoeee.. 1,525,459,541 | .coovvvvens 1,574,962,622 | ..o, 1,387,729,825
PREFERRED STOCKS 14, United States.........ovvevvverereees | covereereierrieeeeereseieenns (U (O 0
Industrial and Miscellaneous (Unaffiliated) 15, Canada......c.ccvevveveveieieiesies | e 0 | oo 0 | oo 0
16. Other CouNtres.......ocvvniernes | verenereisrinerissrisereseneenessnees 0 [ e [0 0
17, TOtAIS. .o | e 0 [ oo 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS. ... | eveiesiieisssseren e snseaenes 0 ] o [0 T 0
19. Total Preferred Stocks....... | oo 0 [ o [0 R 0
COMMON STOCKS 20. United States.........ovuvvrvvirnes | rverererecrienens 472,568,036 | ..coovervvrrrernnn 472,568,036 | ..cooovvereeennne 281,997,683
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccovevereirrieieseienn | s (0 T (0 RO 0
22. Other COUNtriEs. .....ovrrerrerniins | ceereermesesnennenns 55,298,962 | ..oovrvrreiennees 55,298,962 | ..ooooiriiiiinns 39,501,694
23, TOtalS....oocveeerrierresrrisrrieserens | cvenenisinenenees 527,866,998 | .....coooeririrnnns 527,866,998 | .....coocvvirerennns 321,499,377
Parent, Subsidiaries and Affiliates 24, TOtAlS.....ceveriesiceeceisiisen | et 0 ] s [0 T 0
25, Total Common Stocks.....c... | coovrriiieecns 527,866,998 | .....coooereriinnes 527,866,998 | .....cccorrerennn: 321,499,377
26. Total StOCKS...uuermssrsresmsrsssnss | covericrieoacieens 527,866,998 | ....oovveririrnnes 527,866,998 | ....oovvrererennns 321,499,377
27. Total Bonds and Stocks...... | ....c.ccoceeenee 2,013,912,679 | ..coovvvrcrenne. 2,053,326,539 | ...ocovrereenn. 1,896,461,999
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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
Column7 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)

1.1

U.S. Governments

1.2
1.3
1.4
15
1.6

XXX
XXX

2.1

22
23
24
25
26

3.1

3.2
3.3
3.4
35

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.1
42
43
4.4
45
46
4.7 Totals

......................... 8.1

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
5.1
5.2
5.3
5.4
5.5
5.6
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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
Column7 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)

10,904,719
..1,995274 |..

95,294,645
...29,860,671

139,697,581
..71,147,735

262,937,412
....39,456,231

278,295,432

...39,560,969 | ...

257,086,982
...39,456,231

5,850,430
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SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
111 NAIC T (d)........ 59,467,909 |........... 506,712,172 |........... 613,634,345 | ........... 167,109,088 |............. 87,934,813 B [ XK [ XK [ e 1,429,007,897

1,995,274 TA47,735 | 452,551 | o 0 . 42,456,231
L0 .0
0

..87,934,813

Line 11.7as@ % 0f COL 7......cccoevveviveereiesiincsicieenisieisnes | cevreeieenieieiseendb D | 000 36.9 | e8|k 113 | 5.9

Total Bonds Prior Year

........... XXX | e 1,433,549,656
..42,560,969

........ 1,427,590,411

........... 433,752,450 |...........671,362,911 | ...........124,743,831 | .............81,049,781
. 42,560,969

.18,763,908 |. 23,341,861 ....455,200

......................... 0 ST
............................ 0 [ ORRRN
12.7 Totals............. 122,640,683 |.... .125,199,031 ..81,049,781 .1,470,151,380 |...
12.8 Line 12.7.:a5a % 0f COL 9....cviviviiiiiieieisceessscsnsnsisneneens | coeneessisnieesenssenens 8.3 | i3 | i 46.8 | 84 | i 5.5 ..99.0
13. Total Publicly Traded Bonds
13,1 NAIC Tttt snsens | sraeeinenaees 59,467,909 |...........500,861,742 |...........613,634,345 | ........... 167,109,088 |............. 87,934,813 | o0 [0 1,429,007,897 | o 96.2 | 1,427,590,411 | 962 | 1,429,007,897 |........... XXX

1,995,274 . 9 s 42,456,231 | ..o XXX e

13.7 Totals

13.8 Line 13.7asa % of Col. 7.........

13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11
14, Total Privately Placed Bonds

........ 1,471,464,128

............. 61,463,183 |..........533,722,413 |..........620,782,080 |...........167,561,639 | .............87,934,813
. .100.0 |...

....... 4.2 8.0

..14,581,553

14.8 Line 14.7 asa % of Col. 7......... ..0.0

14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11 . . . LV P 00 ... . O ek XX e ek XX [tk XX | et XXX | e 1.0
(@) Includes $.....5,850,430 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 $.....8,731,123 current year of bonds with 5GI designations, $.....8,581,990 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; NAIC2§......... 0; NAIC3§..... 0; NAIC4S........0 NACS5S...... 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 4 5 6 7 8

2 3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 1SSUET OBlIGALIONS.......evoeececiriicie ettt essenes | oeeseesesenesseessnenenn 0]. ..94,310,522 | ... .87,662,198 |. 2,508,107 | ... 66,778,205 ...251,259,032 ...253,521,921 ...251,259,032
1.2 Residential Mortgage-Backed Securities... ,294,557 |. .3,258,203 | ... ...3,978,488 |. ..10,215,299 |... ...1,384,844 20,131,391 .22,004,101 20,131,391

1.3 Commercial Mortgage-Backed SECUNIES. ..........ccvvreverieienieerieenis | e {0 N (U1 I 0]. . XXX v | v . O

0
.0
.0
1.4 Other Loan-Backed and Structured SECUtIES. ..........covvvererierereiieienns | ceieiieiieiieiciisisneas (1 I [V I 0]. . D0 S [ . 01 P 0

.......... 271,390,423

.............. 1,294,557 |............97,568,725 |............91,640,686 v 271,390,423 e 215,626,022

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

...44,438,900 | ... .74,385,103 ..118,824,003 ...120,798,583 ...118,824,003

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

3.5 Totals

80IS

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

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OBlIgAtioNS........c..cviveireicieieieie e
5.2 Residential Mortgage-Backed Securities.............cooverireierieiesieininns
5.3 Commercial Mortgage-Backed Securities.
5.4 Other Loan-Backed and Structured Securities

Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET OBlIGAtIONS. ......covueeerereeci s
6.2 Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities.

Hybrid Securities
7.1 Issuer Obligations.
7.2 Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.

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 1 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 e [ e e XXX i | e XX | e 0 0 0.0 | 0
.......... XXXovorenrrnne [ e XK e XX e [ XXX s | vrreeeee XX [0 | i) 0.0 | 0
.......... XXX [ e XK e e XX e | erneee XXX s | vrreeee XK [0 | i) |00 | 0
10. Bank Loans
10.1 Bank LOANS - ISSUBD.........cuevriiiririieiiiieieieisisesesisesssseisnssssssennens | vnnesesssesesssesesnnnes {0 N (U1 N (01 EOOURRUTOPTPRROROOR | I EVPOPUTOPPOPORIPRRUPORPOPO | B TP 9,99, GO IR {1 0.0 [ )., SO PO D90 GO IO {01 0
10.2 Bank L0aANnSs = ACQUITEA........c..ccuiuiereerriieerierineinerecssieieessiseesenssinees | crsesssissssesnesseeens {1 I 8,731,123 | oo 0 [ o0 |0 [ XXXoveernne [ eerereninnenns 8,731,123 | o068 [ 0,0, S IR D0, SRR [PVURIONOUROORORIOR | I IR 8,731,123
10,3 TOAIS...ov. vttt ettt ntensns | fressessassanssesantanean (O 8,731,123 | o, (O R 1 [FOUUUORRORRROROON | I FUROOION .0, ST IO 8731123 | o068 [ L. S .0 S [FUTNRORON | I FORR 8,731,123
1. Total Bonds Current Year
11,1 1SSUET OBlIGAtONS. ......evvecieereieiecieeie et ssseeeesenens | ceeereenens 34,021,461 | .......... 457,813,749 | .......... 559,211,865 | .......... 104,976,653 |............ 70,847,642 | ......... )0.0, SO B 1,226,871,370 | ooovvvvreenes 82.6 | e ) 0.0, SO I XXXovvevnnen | 2000.1,221,020,940 | ...
11.2 Residential Mortgage-Backed SeCUrities............cvverieniencncnienenes [ evieeninns 27,441,722 | ............ 81,759,094 | ............ 61,570,215 |............ 62,584,986 |............ 17,087,171 | .......... ) .9, GO IR 250,443,188 | ..o (R - ) 0.0, CO IO XXXeorvrennen | eereeenn 250,443,188 | oo
11.3 Commercial Mortgage-Backed SeCuUrities............courrerneninenenineine | cvrvrrrnenenneineennd |0 | s 0 | 0 | i 0 [ e XXX | 0 0.0 | )%, 0. SO DS XXX
11.4 Other Loan-Backed and Structured SECUMties...........ccccvvrieeririceniies | o {1 (U1 I (01 (01 0 | oo XX e | v | 0.0 | )%, 0. SO DS XXX
11.5 SVO Identified FUNDS.........cuoveriiereireiriineineieiseiseeeesissisesessessseieens | veveenns ). .%, GO IR )., SO U ) 0., SO U ) 0.9, GO U XXX rviernens [ verenernenenenensn0 0 | 0.0 ) 0.9, SO IO XXX | evrerneneinerneneenend0 | e 0
118 BANK LOANS. ..ottt ssssssenis | fresssssssessnssssssssseans (O 8,731,123 [ i [V [0 0 | XXX [ 8,731,123 | 06 [ 0.0 S D ,0 S [PV | I IR 8,731,123
117 TORAIS. oot | seinennea 61,463,183 |.......... 548,303,966 | .......... 620,782,080 | .......... 167,561,639 |...cccceue. 87,934,813 | .0 |..0...1,486,045,681 | ... 100.0 e ) 0.9, SO IO ) 0,9, O IR 1,471,464,128 | ............ 14,581,553
11.8 Line 11.7.85:@ % 0F COl. 7.....cvuiiiiiririisisiineneississisesnissesensnissinsnes | eonsessenensssssnensesesd 41 | 36.9 | s 4.8 | i 113 | s 5.9 |00 | i 100.0 L XXX [ 0,0, SO [ 0,0 S [P 99.0 | s 1.0
12. Total Bonds Prior Year
12,1 1SSUET OBlIGAtIONS. ......oveviecieireieieeeieiesce e ssseseesniens | crenseenens 92,692,958 |..........379,730,317 |..........640,797,803 | ............77,875,305 | ............71,050,269 | ....... XXX..o0rvvrveer | crrrrrrnnee ). SR IO ) 0.0, S U 1,262,146,652 | ..oooovevcrrerrrinns 85.0 |....... 1,247,605,417 |..coueen. 14,541,235
12.2 Residential Mortgage-Backed SecUnities..........cccoevverrivereeriesieeenns | cvrvienns 29,947,725 | ...........81,368,031 |............53,906,969 |...........47,323,726 |..............9,999,512 | ... XXX..c0evvvever [ ererrnee ) 0.0, G S )00 N B 222,545,963 | ..oovoveeeen 15.0 | .o 222,545,963 | ..o 0
12.3 Commercial Mortgage-Backed SecuUrities...........ccovvvvrernenrerenenerennne | ceveveninieneineend0 |0 | 0 | 0 [0 | e XXX e ), 0.9 G S XXX.ooirene
12.4 Other Loan-Backed and Structured SeCUNtIes. ........cocververreenererenens | v 0 | 0 | o0 |0 0 | b XXX e ) 0.0, SO P XXX
12.5 SVO Identified FUNDS.........ocuorereeeeerireircneneesenesee e | veeeenns D.0.% GO (NRY ¢, SRS ENTIED o, ¢, RN SR 0.9, GRS IR 0. ¢, GRS [SVPURORTRTRRRRRTN 0 I PRSP ) .9, SR I ) .. S
12.6 BaNK LOANS........cviueiiieiriieieieeesee et besssssessnnens | esessnna .00, S TR 0.9, SN TR 0.6, G R o.0, G IR 0.0 GRS TN o, ¢, O PR .00, S R XXX
127 TOAIS...coueeeee et | ersesiens 122,640,683 |.......... 461,098,348 |.......... 694,704,772 | .......... 125,199,031 |...........81,049,781 | ..ooooiriiririreennn0 [ ). .9 N O ) .0, S
12.8 Line 12.7.85@ % 0f COl. 9....uviiiiiiiiisiii s sensnssssssnes | enesssessnssssneseaes 8.3 | s K I PR 46.8 | i 84 | DS | 0.0 [ ., ST IR XXX
13. Total Publicly Traded Bonds
13.1 ISSUET OBlGAtIONS. .......ceurervrriiiircierii e | srerenenenas 34,021,461 | .......... 451,963,319 |..........559,211,865 | .......... 104,976,653 |............ 70,847,642 | ... XXX | o 1,221,020,940 1,247,605,417 1,221,020,940
13.2 Residential Mortgage-Backed Securities... 27,441,722 |. ..81,759,094 | ... ...62,584,986 | ... 17,087,171 ...250,443,188 ...222,545,963 ...250,443,188 |..
13.3 Commercial Mortgage-Backed SECUtIES..........ccrvvvvererrerenrerrenennins | cvrvrrensnrinneinneens0 |0 | 0 |0 [0 | e XXX | e 0
13.4 Other Loan-Backed and Structured SECUMLIES..........covvverevernrerrernenens | cevrrmennreinnnnineens0 | v |0 0 | 0 | e XXX | e 0
13.5 SVO Identified FUNGS........cccoeurvrrrierirrrereneneninenenseenesneens | eereneee XK | e XK s | e XXX e e XX [ e XK e | e | e 0 | cvrrrermererneenenn0.0 [ o
13.6 BanK LOANS.......c.ciimeeriiriirieieineinceieinisneeneissieeeenessssensensssssensenssnnsee | onnnsnneensssnissneneennsd | eonnensnmisnnenseennnens0 | evennnesnsenenneene0 |0 |0 | XXX e [ [OOSR o Ko [ T 0 ¢ R
137 TOIS..ccooeeeeeeceeeecse ettt sstssessstesisnsensenenns | seneeennnn:01,463,183 | .........533,722,413 | ..........620,782,080 |..........167,561,639 |............87,934,813 | ...coovvrirrrrrnean0 [ e 1,471,464,128
13.8 Line 13.785@ % Of COl. 7...vvirierirccieeriesreeeneeseseneiennens | eenreennsssnneendh2 | i 36.3 | o222 |l 114 8.0 | 0.0 | e 100.0 [ oo XXX | e XK e e XK [ i
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11.........cccccoeeeerveervevrenes | cevererveierercevecend | 389 | 1.8 | ek 113 5.9 |00 | e (L . 4.0 CRR [ND ¢ 0. ST N ¢ ¢ GRS IR
14, Total Privately Placed Bonds

14.1
14.2
143
14.4
14.5
14.6
14.7
14.8
14.9

Issuer Obligations,

Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities.

Other Loan-Backed and Structured Securities
SVO Identified Funds.

Bank Loans....
Totals

Line 14.7as@ % Of COl. 7....coevveeveereecee e
Line 14.7 as a % of Line 11.7, Col. 7, Section 11

.............. 8,731,123 e XK e 8,731,123
............ 14,581,553 e XXX e | . 14,581,563
.................... 100.0 e XK
........................ 1.0 [T, 0,9, SR
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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, SI14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3 4
Total Bonds Money Market Mutual Funds Other (a)

SLIS

1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YEAT.........cvuiuririreerrire et es st ss st e sss st essssssesss | sesessssssessesssssssssessassssssnssessnssssessassanes 10,503,762 | ..o 0 [ o 10,503,762 | ..ot 0

66,305,832 | ..o 24,933,375 | oo 41,372,457

2. Cost of cash equivalents acquired

3. ACCTUAN OF GISCOUNL.......ouveieiei bbbt | Hhbb e bbb 0 | e 0 | oo 0 [ s 0
4. Unrealized valuation INCIEASE (ABCIBASE)..........ccsviueveiirieeiie ettt ettt b st b s s s s sbebessstess | ebesessssesessssesessssesessssebes s s ebes s se b b e st e s s sesebsnnebenan 0 [ oo 0 | oo 0 [ oo 0
5. Total gain (I0SS) ON GISPOSAIS..........vuurerrieierrireirreseseseiseesseeseseesessess e ssesssstsee et ess e ssess s e s s s s s e e s s st ess e sseesess e ssessestansnssns | £iestessasssessessassnssessessees e s s essess e ssessen b s s s sestensnsne 0 | e 0 [ o 0 | e 0
6. Deduct consideration reCeived 0N ISPOSAIS............cc.cuiuiueiriicieiie ettt st b st bbb sssaenss | esasbssessesssessssse b s st s st en st ans 65,052,250 | ..eovovieereieeeiee e 24,933,375 | oo 0,118,875 | oottt 0
7. Deduct amOrtization O PrEMIUM............iieieiciieieieseie ettt s st b bt s bbb s bbb et | edsssessesses st es s s b es s s s s s s s s ss st n ettt n s b s e sns 0 | e 0 [ o 0 | e 0
8. Total foreign exchange change in book/adjusted CarmYING VAIUE...........c..ccuiiiviveiiieisiieetseteetee sttt sesns | setesesissesesssseses s e s s s s b e s s s st s e s b s st e s s nse b naeaena 0 [ oo 0 | oo 0 [ oo 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.............uuvuuruiuriirieiirieeiei et esseeees | tessesssse e ssb s et ea et ens ettt 0 | e 0 | e 0

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........ccoeriuriiieiisieeeeee e eeisieins | corevessstes bbb TUTET, 344 | oot 0 [ oo TATET, 344 | oo 0
11, Deduct total NONAAMILIEA BMOUNLS........ccccuiieireireicisie ettt bbb s s s st st s bt ens s bbb s tesseses | oetsssssessesanteses et en s st b et en s st es et entan bt en s s s nsans 0 | e 0 | ot 0 | et 0
12. Statement value at end of current period (Line 10 MINUS LINE T1)........ciiiiiiiiiiietiiiciessieissste et ssseesseresssssessssssenss | oeresesissssssssessssssesssssesessssessssssesassesenas 1757344 | oot 0 | o 757,344 | oot 0

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccooevvvreererennnnn.
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO1, E02, EO3, E04, E05, E06
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
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.JA.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
293792 10 7 |ENTERPRISE PRODS PARTNERS L P COM UNIT... | cicoovie | corererireiieriecireeineens DE...... JEffies & CO INC....vuveeeiicrieccieeeeeeeeinne | ceeereiis 04/27/2010] ......... (VI OO 4,691,599 | .......... 5,852,420 | ......... 5,852,420 | ....... (580,272) | wcveerveerinen0 [ v | 0 0 [ 346,610 | e l0 | 0.000
G54050 10 2 |LAZARD LTD SHS A [ T OO BMU... | Morgan Stanley Dean Witter............ccouunivrnieininnnninns . | 09/15/2014.......... 0 .3,492,522 4,146,839 | ......... 4,146,839 | ...(1,751,537) | oo [0 |0 0 [ 340,421 | 0 | 0.000
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated .8,184,121 9,999,259 | ........ 9,999,259 | ....(2,331,809) | .. XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 O |Homestead Capital USA Farmland Fund | LP .. | 06/22/2015 ......... 0 4,845,070 4,619,907 | ......... 4,619,907 | ......... (93,792) | ..
000000 00 O |Homestead Capital USA Farmland Fund Il LP.... . 1 09/12/2016 ......... 0 .2,800,922 | ..........2,653,397 | ......... 2,653,397 | ........ (67,031) | ..
000000 00 0 |Citymark Capital FUNA I LP.......cccoooniimnnnnninnninnnnies | v | eorvnnninsnnnsessnssnnnsnns | DB i | DIFCE ciiviiiii s | coneseieans 10/03/2016 ......... (U I 897,591 | i 677,107 | oo 4,677,107 | ......... (57,520)
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.............ccouiiiiiieieiieiie et ertsssessissssssenssessssnsensensssnsenssnsns | essseseas 12,543,583 | ......... 11,950,411 | ....... 11,950,411 | ....... (218,343) | ..o (L] [ (] (O (L] I 315,849 | ... 2,434,686 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
000000 00 O |Greyrock Capital Partners I LP..........ccccoeeeveennennens | eenreins | cervrmeeneninseisensnnnnenins | DEuviiit | DIFECE. vttt | cvveseninn 12/05/2013] ......... (VI O 6,542,846 | ...........8,629,683 | ......... 8,629,683 | ........ 972,037 | o0 |0 | 0 [0 | e .594,068 | e 1,075,353 | ....... 4.903
000000 00 O |Newstone Capital Partners LP . .. 103/01/2007] ......... 0 ....158,532 41233 | 5,905 | .. ....406,752 | ...... 0.978
000000 00 O [NYLCAP Mezzanine Partners Ill LP.........c.ccccovuvernnn. . | 05/26/2010] ......... 0. ,113,430 3,583,094 | ....... (481,430)| .. v 475,975 | 1.269
000000 00 O |Newstone Capital Partners Il LP...........cccooceneerneennees | eovvreins | cervvmrenenrnseirsennnsiinenins | DEuviiit | DIFECE. vttt | cevesseeias 12/10/2010] ......... (V1 O 864,388 | .......c...... 696,510 | ............ 696,510 | .......... 43,188 | o0 | 0 [0 |0 | 53,084 | 207,961 | ....... 0.502
000000 00 O |New York Life Inv Mgmt Mezzanine Partners Il LP...... . | 071712007 ......... 0 ....560,089 47,405 2,170,735 | ....... 2.336
000000 00 O |Northstar Mezzanine Capital Partners V LP................. 11/28/2007| ......... 0 864,798 | .. .3,555,405 rerreenn864,756 | ... 1.775
000000 00 O |GS Mezzanine Partners V LP.........cccccovvvenicneiivernns [ rvvvnies | cevvenivenivsnicsniesnicnenons | DBt [ DIFCE s | v 11/30/2007| ......... (V1 36,047 | oo 179,379 | oo 179,379 | .. (T1,674) | o0 | 0 |0 [0 |0 [ 3,758,498 | ....... 0.514
000000 00 O |Greyrock Capital Partners Il LP. . .. | 12/07/2009 ......... 0 781,592 ..921,581 130,523 | ..vvvevrerreen0 [0 | 0 | 0 [ 119,247 | oo 317,587 | ....... 3.879
000000 00 O |AEA Mezzaning FUnd I LP.......ccccovvvnervmrerneniicirnennns . 105/03/2010] ......... 0. 467,416 171,418 | ......31,182 X (4,353) | ... 262,140 | ....... 1.346
000000 00 O |AEA Middle Market Debt FUNd I1.........c.ccvvvcivmrivernne [ evvvnies | verrmrrnerirerinnnnnninenins | DEviiit | DIFCE .| ceveieiinn 09/02/2011] ......... (VI OO 4,899,755 | ..........4,566,703 | ......... 4,566,703 | ...... (148,196) | ....oovvvvrcrrren (V1 I (U T (0 T (V1 IO 453,360 | ............ 213,599 | ....... 3.684
000000 00 O |Canal Mezzanine Fund Il LP .. 102/01/2012] ......... 0 2,482,618 3,621,242 | ......... 3,621,242 | ....... (263,048) | .. .0 .0 ..147,897 11,024,593 | ..... 24.590
000000 00 O |MidwestFundV SBIC LP .. |07/05/2013].......... 0 .6,684,949 9,372,328 | ........ 9,372,328 | ........ 771,984 .0 ] .410,713 1,015,240 | ...... 11.149
000000 00 O |Brookside Mezzanine Fund Ill .. | 08/21/2013 .6,930,758 | ...........8,601,206 | ......... 8,601,206 | ........ 832,896 .0 .0 323,745 | ........1,982,387 | ....... 8.960
000000 00 O |GoldPoint Partners Co-Inv V LP... .. | 06/10/2014| .. 424,339 .10,512,394 698,561 .0 0 .(106,894)
000000 00 O |Cyprium Investors [V LP .. | 06/16/2014 .3,860,245 | ...........3,949,800 | ......... 3,949,800 | ........ 532,242 | .. .0 426,582
000000 00 O |AEA Mezzanine FUnd Il LP.........cccoovnerimrernerinirencnnns .. | 06/20/2014 .6,087,718 5,475,531 | ....... (314,504) | .. .0
000000 00 O |MPE Partners LP......... . | 07/15/2014 .. ,307,889 9,885,076 837,701 0
000000 00 O |Dyal US Investors Il LP .. | 12/29/2014 .5,841,453 5,054,122 | ....... (455,261) .0
000000 00 O |Peppertree Capital Fund IV LP. .. [01/29/2015 .2,354,142 2,939,491 .0
000000 00 O |Jumpstart Next Fund LLC.... .. | 02/04/2015] .. ,000,000 1,678,244 4,726 | .. 0
000000 00 O |NB Private Debt ASP Fund LP. .. | 02/25/2015 .3,313,277 2,782,498 | .........(28,747)| .. .0
000000 00 O |Argosy Inv Partners V LP. .. |03/03/2015].......... 0 4,547,607 | ..........9,269,500 | ......... 9,269,500 | ..... 4,168,362 ]
000000 00 O |Peppertree International Fund LP. .. | 04/13/2015] .. ,152,583 9,220,960 555,231 0
000000 00 O |Pinnacle [V LP.........ccccoviiviimriniininniceiesiesiens .. | 05/27/2015 .9,937,863 11,511,930 | ..........97,399 | .. .0
000000 00 O |Canal Capital Partners Ill LP. .. | 06/15/2015 ......... 0 11,240,000 | ..........1,134,748 | ........ 1,134,748 | ...... (113,563) | .. .0
000000 00 O |IDG Ventures USA Il LP . | 06/26/2015] ......... 0. .5,024,050 | .. 7,380,185 | ........ 7,380,185 | ..... 1,192,625 0.
000000 00 O |GMB Mezzanine Capital [Il LP.........cccccoourevernremmvvnnn [ eovvris | vervmrrnenireninnnnsnnnenins | DEviiit | DIFECE ittt | ceveveiinns 09/08/2015| ......... (VI OO 5,455,996 | ........... 6,089,153 | ......... 6,089,153 | ........ 413,062 | .ooovvriverrenn0 | 494,004 | 0 | 0 [ 272,183 .
000000 00 O |NB Private Debt Fund Il LP 10/30/2015 ......... 0 .6,340,795 6,021,751 | ... 6,021,751 | ....... (200,133)] .. .0 ..443,921 .3,649,861 | ....... 2.322
000000 00 O |BP Natural Gas Opportunity Partners LP. 12/07/2015 ......... 0 .2,472,302 4,279,537 | ........ 4,279,537 | ..... 1,004,695 ....39,631 1,667,518 | ....... 2.066
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Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

SCHEDULE BA - PART 1

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.JA.C.V. Income Investment | Ownership
000000 00 O |GoldPoint Mezzanine Partners IV LP... Direct.. .. | 12/21/2015 ...13,989,274 ..14,225635 | ....... 14,225,635 | ........ 315,482 0 .6,826,770 | ....... 1.527
000000 00 O |Gryphon Partners IV LP Direct........... .. | 01/14/2016 .8,411,251 ..10,397,599 | ....... 10,397,599 | ........ 881,786 0
000000 00 O |Peppertree Capital Fund VI LP. Direct........... . | 05/05/2016 ......... 0 .3,327,415 .3,648,318 | ......... 3,648,318 | ....... 259,951 0
000000 00 O |Gridiron Capital Fund IIl LP Direct........... 11/07/2016 ......... 0. .2,971,560 .3,998,780 | ......... 3,998,780 | ........ 443,044 0 cererees
000000 00 O |Newstone Capital Partners Il LP. DIFECH ... | e 11/09/2016 ......... 0 [ e 10,819,333 | ......... 10,733,629 | ....... 10,733,629 | ....... (293,945) | ovvvvvreinnd0 [0 [0 | 0 [ 826,073 | L 2,384,807 .
000000 00 O |Dyal US Investors IIl LP Direct........... 11/04/2016 ......... 0 4,486,777 | ........5,241274 | ......... 5241274 | ........ 632,866 .6,484,655 | ... 0.532
000000 00 O |AEA Middle Market Debt Fund Ill...........cccocouvvernrnnenn. . Direct........... . [ 1211412016 ......... 0. .8,968,266 | .. 8,603,318 | ........ 8,603,318 e 1,518,409 | 2.899
000000 00 O |Carlyle Distressed Opportunities FUNd IV..........ccccovere | vovvere | coveririrnerieeincrerieens DE...... DIMECR. .vvveevereeririerecees et seesessenns | ereeinenens 02/09/2017] ......... (VI OO 2,604,890 | ........... 2,446,800 | ......... 2,446,800 | ......(182,165) | ..ocovvrcerrenn0 | ceiriiriirend0 | 0 [0 | 119,853 | i 7,627,000 | ....... 0.242
000000 00 O |Greyrock Capital Partners IV LP............cccoucenerernernnens .. | 03/14/2017] ......... 0 19,026,441 8,846,321 | ......... 8,846,321 .6,065,334 | ....... 5.446
000000 00 O |MPE Partners Il LP.. e . . 103/30/2017] ......... 0. 1,570,059 | .. 2,303,205 | ......... 2,303,205 ceereenn 2,890,477 | . 1.921
000000 00 O |PA Direct Credit Opportunities FUNd 11, L.P........cccovevrs | vovrere | covervvnirneiierinciiericens DE...... DIMECR. . vvveeereerieriesieeesees st seesesieens | erensnenens 05/15/2017| ......... (V1 O 7,423,968 | ........... 7,105,076 | ......... 7,105,076 | .........58,205 | o0 | coiviiriinend0 | o0 [0 | nein..503,800 | e 7,576,032 | ....... 2.071
000000 00 O |GoldPoint Partners Select Manager Fund |1l LP.. i .. |07/13/2017|.......... 0 .5,849,349 6,171,533 | ........ 6,171,533 cerrvmnnrrneen0 | 0 |0 |0 71,403 | 3,980,321 | ....... 3.846
000000 00 O |Yukon Capital Partners Il LP . |07/1812017 ......... 0. 4,832,848 | .. 4,569,144 | ........ 4,569,144 | ....... (104,395) | ..vovvvverirenn0 [ i [0 | 0 [ e 431,498 | 10,167,152 | ....... 2.684
000000 00 O [IDG Ventures SF LP.........ccoccvcenmeernerinerirmeeneeinneinnnes | eenreins | cervveeesnenssseessensenssnenns | DEvirse | DIFECE vttt | cevesseeis 08/24/2017| ......... (V1 IO 481,538 | ...oovevnes 490,226 | ............ 490,226 | ....... (427,805) | ..vvvrvrerirenn0 | 54,040 | 0 | 0 [0 [ 7,606 | ....... 0.674
000000 00 O |Bison Capital Partners V LP .. |09/18/2017] ......... 0 .1,836,366 1,940,583 | ........ 1,940,583 162,017 .3,235,383 | ....... 1.420
000000 00 O |Patriot Capital IV LP . . 10972912017 ......... 0. .3,000,000 | .. .3,006,833 | ......... 3,006,833 | ...........6,833 reeene 1,000,000 | ... 7.545
000000 00 O |Sigular Guff Small Business Credit Opp Fd........ccccccvee | vovrverns | covrvernrrireneinnnnnrnnniens | DE et | DIFECEotviieseesessiessiienens | ceveieeiens 10/06/2017| ......... [V I 6,627,884 | ........... 6,204,381 | ......... 6,204,381 | ....... (201,578) | oovvvrerrerenn0 | i | 0 | 0 [ 632,137 | il 2,930,000 | ...... 8.853
000000 00 O |GoldPoint Partners Co-Inv VI LP.........c.coocenevrivenerinns .. | 02/26/2018 ......... 0 .5,007,216 474329 | ......... 4743294 | ....... (263,921)] .. 9,992,784 | ...... 1.766
000000 00 O |Rembrandt Partners IV, L.P . 103/02/2018|.......... 0. .2,225,000 | .. 2,191,726 | ........ 2,191,726 | ......... (33,274) | .. X ceeenen 2,775,000 | ... 9.360
000000 00 0 [PINNACIE V LP.......ccveerrerierirrirninerirenieeeinenisnisnnees | eevvnies | cervernsnenieninnssenssnenns | DEvivee | DIFECH ittt | ceveseiinn 05/24/2018| ......... (VI OO 6,009,375 | ........... 6,068,936 | ......... 6,068,936 | .......... 59,561 | oo (V1 I (U T (0 T (V1 0| e 8,990,625 | ....... 7.500
000000 00 O |PIMCO Tactical Opportunities Onshore Fund LP .. | 05/31/2018 ......... 0 .5,000,000 | ...........5,082,005 | ......... 5,082,005
000000 00 O |Intrepid Private Equity Fund I, LP .. |08/16/2018|.......... 0 2,416,238 | ..........2,205,223 | ......... 2,205,223 .
000000 00 O |Ridge Ventures IV LP. .. | 07/27/2018 +.385,000 | voovireernnn 327,306 | oo 327,306 .6,615,000
000000 00 O |Vestigo Ventures Fund 1, LP.... .. |07/19/2018| .. ,923,599 v 1,591,102 .3,000,000
000000 00 O |Midwest Mezzanine Fund VI SBIC, LP .. | 08/06/2018 .2,667,568 | ..........2,625,027 | ......... 2,625,027 v 1,332,432 X
000000 00 O |AEA Mezzanine IVLP........c.cc........ .. | 07/31/2018 .2,425,038 2,383,229 | .o (41,809) | o0 [ o0 | 0 [0 [ 24748 | 12,574,962 | ....... 2.671
000000 00 O |Anagenesis Capital Partners SBIC Fund, LP. .. | 08/15/2018 .. ,924,012 1,760,839 .8,075,988 I
000000 00 O |Gryphon Partners V LP . 108/31/2018 .5,943,035 . 5,883,170 .9,056,965 | ....... 1.632
000000 00 O |Brookside Mezzanine Fund IV. . 11/06/2018 ......... 0 ....196,335 ...196,335 | .......c... 196,335 . .9,803,665 | ....... 6.700
000000 00 0O |North Haven Senior Loan Fund LP . .. |DE...... Direct.. 12/19/2018 1,687,946 | .. .1,657,605 | .........1,657,605 .(30,341) | .. ....30,062 .8,312,054
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. .........cccooooiiiiisisininnnnas 252,785,058 | ....... 277,820,559 | ..... 277,820,559 |...11,467,875 | ........c.......0 | ... 1,837,134 | oo 0 | 0 | 10,824,625 | ..... 204,709,009
4499999, SUDLOtAL = UNGIFIBIEA. ... ... veerererieeiesesseieissti etk E et eE8eEeeE o0k E 188888881ttt entninntes | anrsans 273,512,762 | ....... 299,770,229 | ..... 299,770,229 | ..... 8917724 | ..ovovevnl0 | 01837134 | 0 |0 | 11,827,504 | ..... 207,143,695 XXX
4899999, TOMAIS....v..veoeeeeeeeeee v eee s eeeseseeee e esseeeesseeseeeseeeeeessseesees e eesseeseeeseees e eeeseeseeeeaeseeeseeeseeeeen ..273,512,762 .299,770,229 | ..... 299,770,229 917,724 11,827,504 | ... 207,143,695 XXX
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2 Location 5 6 7 8 9 10 11
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Originally | Type and Actual Cost at Additional Investment Percentage of

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

293792 10 7 | ENTERPRISE PRODS PARTNERS L P COM UNIT ettt | e s DE KeyBanc Capital MKES.........c..ruuriuirieriiersrississsniesssees s senessens 04/27/2010. | ...ovvevrrenn {01 PPN o I [FROTOPRR R 1,395,792 | oo 0 | s 0.000
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COMMON StOCKS = UNGIIHIAEEA. ... ..ottt ettt et stensetee etsetastesseeseeseseesee s et et eeseeseeseEseseeseeseEaeEeeEeE8 e e e eeE 42t e e s eEeEeeseeseE e b eeEees et et et ensentebessntensessetnsantessessnsensansessnsansensenes | srsessnssnsensesessnssnsensensnssd | cesmesssessensnsinnas 1,395,792 | oo 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

000000 00 O [Homestead Capital USA FarMIANd FUNG I LP..........ccuuuivimiirieiiriseiieriseisesseeesessssesssessssssesssesssensssees | sessessssssssssesssasssess sttt ssssensenen DE DIMECR. .ottt 06/22/2015. | ....cvvuernne (V1 SOOI | I IO 203,508 | ..ooveerrerinerierireennen0 [ i 2.897

000000 00 0 |Homestead Capital USA FarmIand FUNG 11 LP..........c.oiiiiiiiiiicii it sisients | estsssesssss sttt DE DIMECL. ... vttt 09/12/2016. | ............... 0 | cooveeeeeeeeeieeieeieeeen0 [ e 1,215,875 | coveevecereeeeeeeieeee0 [ s 1.248

000000 00 0 |Citymark Capital FUN I LP.......ccoovuiiriniiiniininscnisinississiienns o | DE DIMECR. vt 10/03/2016. | ovvovveees0 | s 1,816,534 | o0 | s 6.248
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f Real EStAtE = UNGFTIIAIEA. ..........  .oiiiiioieiei ettt ettt ss et ee et ensass  eesessetssassesseesessesesses et asseesesseeseteeseeseE e s eeteesee et aeseeE et seE et eeseeseE et eesees et ses et enses s et et entesses et antentessesesensansessnsnsensans | sbessesssssssostesssssnsessassenen 3,235,916 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

000000 00 O | Greyrock Capital PAMNErS I LP...........c.coriiirieieieeeieeeieescieee ettt sss st sse st ssessesnsans | 2tessessssnsssssessesassessesssesesessessessssansesssssesssensessesnnsncs DE DIFEC. .o 12/05/2013. | o0 [ 0 | e 164,360

000000 00 O |NYLCAP MEeZZaning ParNErs Il LP...........c.ciuiuiueiieieieieieieiseieseie ettt st sssssssenss | stesssssssssssssessesassessesssssesessessesssssssesssssessssansessssansnns DE DIFEC ...t 05/26/2010. | c.ovvvereencn | e [ e 110,179

000000 00 0 |Newstone Capital PAMNEIS I1 LP...........cviiriiiieicicieiieieieeses et ssse s ssssse et sssessesnes | ciessesssenssssssesesassessesssesesnsssssessssssesssesesssansessesssnes DE DIFEC. .o 12/10/2010. | .oevrereee. {1 R PRRURRTNN | J 96,736

000000 00 0 |New York Life Inv Mgmt Mezzaning Parners 11 LP.............o.oerioirirrsieceiceeieieiessissieseisssssssssees | stesseesesssessesssssssesse s s s sessesse s st st sssssssessensessnsnsnes DE DIMECL. ..ottt 071712007, | coeeveveveeec0 | e 4,319

000000 00 0 |Northstar Mezzaning Capital PAMNEIS V LP.........coviuiieiiiiriiieissieisisiesie s sssssessssssessss s ssssessas | sessessssssssssessessasssessssssssesssesssssssssesssssessessssssansseses DE DIFECE ...ttt 11/28/2007. | ..ovvevreeenn0 | e [ 58,241

000000 00 0 [ GS MEZZANINE PAMNEIS V LP......couiiuiieuiireiseeseeiseisesisessse s ees bbb bbb enb e | £esiee b e e bbb s bbb DE DIMECR. ..ttt 11/30/2007. | cooovvrnvene (V1 RN 4,407

000000 00 0 | Greyrock Capital PAMNETS 11 LP..........ciiiiiiiiiieiiieisieieissiesi sttt ne | esteb bbb bbb DE DIFECE. ...ttt 12/07/2009. | ...covvveer | i [ 121,328

000000 00 O [AEA MEZZANINE FUNG 11 LP......covumiiriirciieiieie ittt sttt | £essees bbb DE DIMECR. .ottt 05/03/2010. | cvoevvviveennc0 | o 4,058

000000 00 O [AEA Middle Market DEDE FUNG I1.........cvuuiiimiiiriireiiniieiieeisee st isees | cesiesssebs e bbb bbb DE DIFECL. ..ot 09/02/2011. | ..ocvvnenne (VI ORI | N IV 815,190

000000 00 O [MIAWESE FUNG V SBIC LP........viiiiiiiieiieiiieeeiesissississie st sb st | cebstsssesb sttt es bbbt DE DIMECR. ..ot 07/05/2013. | ..oovvcvreen0 | e [ 319,883

000000 00 O [GOldPOINt PAMNEIS CO-INY V LP......couiiiuiiicireiae it essesse bbb eenes | £esesseeb s s bbb bbb DE DIMECL. vttt 06/10/2014. | ..ocvvvvvean0 | o0 [ 269,743

000000 00 O | CyPritM INVESONS IV LP.....couveiruiiseiiiieisesisissss ettt | etteb bbb DE DIFECL. ... 06/16/2014. | ... 1,124,705

000000 00 O [AEA MEZZANINE FUNGA I LP......cvuuiiriirieneieiiiesieseees ettt | £esees bbb DE Direct.. 06/20/2014. ,463,278

000000 00 0 [ DY@l US INVESLONS 11 LP........iiuiiieieriirciieis ettt | £ebeees e et bbb DE DIMECL. .ot 12/29/2014. | .... R 3,263,233

000000 00 O [Peppertree Capital FUNG IV LP.........cc.iiiiiirieriieiieieiisesiess s es st esssee | seseesssessssessess e ses bbbt DE DIMECR. ..ottt 01/29/2015. | ...vvvevvenn0 | 0 | 66,872

000000 00 O [JUMPSEAME NEXE FUNG LLC......ouivuiermeircinieiiise et ees sttt | £esse bbbt bbb DE Direct.. 02/04/2015. 500,000

000000 00 O |NBPrivate DEDt ASP FUNG LP.........cooiiiiiiieieieiecieie ettt sss st s s ssense | stessesssssssessesss s s s s bt b s s bbbt bbbt bnsses DE DIMECE. ..ot 02/25/2015. | ..oovvvvereene0 | 0 [ 67,588

000000 00 0 [ArGOSY INV PAMNEIS V LP.......couiiiuiieierieeiiesiscesseise st ss sttt | £esiees e b stk DE DIMECR. .ottt 03/03/2015. | ..ovvevrenn0 | o0 [ 720,000

000000 00 0 |Peppertree INEMEtional FUNG LP.............ccoevviiiiieisiecie ettt essens | essessssssss s s s s s bbb bbbt DE Direct.. 04/13/2015. 305,000

000000 00 O [IDG VENIUIES USA Tl LP......oooorieeeieiiiiierieseses sttt | £essees e bbb DE DIFECR. ..ot 06/26/2015. | .... 1,079,884

000000 00 O [NB Private DEBE FUNG II LP........coiiueiiriireiieiseieeieseeisessse s seeesse s sessse st bbbt | £eseeseeb s s bbb bbb DE DIMECL. vttt 10/30/2015. | .... 4,317,827

000000 00 O [BP Natural Gas Opportunity PAMNErS LP.............ciuuiiiuiiieiiiiieriiiiniiss e sesssisssssessiessesssenes | sesstisessssess st ss st DE DIMECR.....vvoeeieieie s 12/07/2015. | covvvvceenn0 | s 942,454

000000 00 O [GoldPoint MEZZANINE PAMNEIS IV LP..........cuureiuiimeiieriieeieeiseesssise et ss sttt ssssssssnsnes | cessesssesssessess e es bbbt DE DIMECR. .vvvoevaeeecrirt e 12/21/2015. | oo (V1 SOOI | I IO 6,299,129

000000 00 0 | GrYPhON ParNETS [V LP......couiiiiieiiciseiisieii ittt ebe | et bbb DE DIFECE. ..ttt s 01/1412016. | ....ovvivreec0 | ceivieveicienn0 [ 887,841

000000 00 O [Peppertree Capital FUNG VI LP.........cciiuiiirierireeieessissise i sssssss st eses s sssesssee | sessessssssses st ss bbbt DE DIFECR. vttt 05/05/2016. | ...ovvvvvrenn0 | e | 2,008,000

000000 00 O [GrdIron CaPital FUNG I LP..........ovuurieriireiseiiseisessesisees s es st es bbbttt | £esseesneb e s bbb bbb DE DIMECL. vttt 11/07/2016. | .cooovvernvne 0 | o0 | s 1,048,633

000000 00 0 |Newstone Capital PAMNETS 111 LP..........ccceiiiirirrieisneieisesissisesssisssssise st ss s esssssssssas | sestssssssasssessessasssessssssssesssesssssssssesssssessesssessansseses DE DIFECE ... vvvirerireeie s 11/09/2016. | ..vovveeeern0 | v [ i, 3,203,822

000000 00 O [ DY@l US INVESIONS [ LP........couuiveuieriesceiseiseisessieessessseessees sttt senes | cesseessees s st es bbb DE DIMECR. .ot 11/04/2016. | cvoovvvveenc0 | 0 | s 854,437

000000 00 0 |AEA Middle Market DEDE FUNG [ll...........c.vuieeieieiecieie ettt stessesse | shessesssssssesseseses s s s bt s s b st s s ntes DE DIMECE. ..ot 12/14/12016. | ............... 0 | coveeeeererresseeieeeeen0 | e 3,417,894

000000 00 0 |Carlyle Distressed OppOrtUNIIES FUNG IV .........c.euiiieieeicircieisicieiseeee et es e sssnsesses | cresseessessssssesesaeseese s et ssesse s e et ssee e sesensessesnsnes DE DIFECL. .o 02/09/2017. | .... .1,973,000

000000 00 0 | Greyrock Capital PAMNEIS IV LP.........c.ccoiiioieiieiieisieie ettt sse et s s sss et ssentes | stessesssssssessessesass s s bt se s s s s s b s en s st nsen s bnses DE DIMECL.....ecveceetcee et 03/14/2017. | .... ,431,770

000000 00 O [PADirect Credit Opportunities FUNG 1, L.P.......coueiimiiiiiiiiiiniiciesiisiie e sessesesisesses s | cesstisesssssss st DE DIFECR. ..ot 05/15/2017. | ..oovvevrrene 0 | covverrerrerernnreenen0 | s 4,855,511

000000 00 0 |GoldPoint Partners Select Manager FUNG [ LP............coiiriiiieeiesieiee st esesssssssseessesssessnes | ctessesssessssssssessssessessssesessassesssssnsesssssesssensessssnsnes DE DIFEC. ..o 07M3/12017. | v | 0 | 2,385,118

000000 00 0 | YUKON Capital PaMNErS I LP.........cciviriieiiiiirerisisisesie et ss bbb ess | entsbsessas bbbt DE Direct.. e 07/18/2017. | ... w0 0 2,444 269

000000 00 O [BiSON Capital PAMNEIS V LP.......ccoiiiuiiirrireeseiseiiiiesseeesesse s sttt nssenes | cesiesssesssse st es bbbt DE DIFECR. .ottt 09/18/2017. | ..ovvevrene (V1 EUTOOUROORRTRRSPORRPOON | I OO 776,955
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1’803

1 2 Location 5 6 7 8 9 10 1
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
000000 00 0 [Patriot CAPItAl IV LP........oeuiieuieeeiireeiseiseieeeise ittt | Sebee bbb s s DE DIFECL. .ot 09/29/2017. | cooovvverenn0 | e 0 | e 2,500,000 7.545
000000 00 O |Sigular Guff Small Business Credit Opp Fd . . s DE Direct.. RSP ROPOP PO 10/06/2017. | ovvovveennc0 | s 0 | e 3,270,000 8.853
000000 00 O [GoldPoint Partners Co-Inv VI LP....... . ettt | e DE DIFECE. vt 02/26/2018. | ...ovvveveenn0 | i 949,403 | ..o 4,107,767 | o0 [ i 1.766
000000 00 O [REMDIANAE PAINETS IV, LP...o.ivoiiriiiiiiiiie ittt | cisess s b st DE DIMBCL....vvvo vt 03/02/2018. | .... 1,300,000 925,000 9.360
000000 00 0 [PINNACIE V LP.....cooiiieiieiieiieeieiseeisssse sttt s DE Direct.. OSSO 05/24/12018. | ....c.ove.n0 | .. 1,800,000 |.... 4,209,375 7.500
000000 00 0 |PIMCO Tactical Opportunities Onshore Fund LP et | e DE DIFECE. ..t 05/31/2018. | ....ovvvnene 0 5,000,000 | ........ 0 | 0 | 0.385
000000 00 O |Intrepid Private Equity Fund I, LP......... . . i [ s DE DIFECR. .ot 08/16/2018. | .... 2,533,035 | ....... 0 5.992
000000 00 0 [RIAGE VENUIES IV LP.....iioiiriiiiieiieiiee ittt s DE Direct.. e 07/27/12018. | ..cvvevrcean0 | e 70,000 |....... 315,000 0. 4.347
000000 00 0 | Vestigo VENUrES FUNG 1, LP.......c.oiiiiiiiciciee ettt | Shebsebste e bt st b bbb bbbt DE DIFECL. .. 07/19/2018. | ...oovvvrene {1 IR 1,250,000 |........ 750,000 | oo 0 [ v 8.346
000000 00 O |Midwest Mezzanine Fund VI SBIC, LP . . s RO RROP RO DE DIFECR. vttt 08/06/2018. | .... ..546,448 | ......... 2,121,120 4.000
000000 00 0 [AEAMEZZANING IV LP....ovvieeereeceeceee ettt et naen DE Direct.. ettt n s tanas 07/31/2018. | .... L0 2,425,038 | ........ 0
000000 00 0 |Anagenesis Capital Partners SBIC Fund, LP. . . O OO DE DIFEC. .o 08/15/2018. | ...vevreren (1 IO 947478 | ........ 976,534
000000 00 O [GryPhOn Partners V LP.......c..ocuuiuuiiiiiieeiieisesise s st is st OSSOSO DE DIMECL. vt 08/31/2018. | .... 5,033,790 | ........ 909,245
000000 00 0 |Brookside Mezzaning FUND IV..........ccovueiiiiiniiiisiiieess s s DE Direct.. s 11/06/2018. | ......ccc.....0 | .. ..196,335 | ........ 0
000000 00 0 [North Haven Senior Loan Fund LP . . OO OO OO OO OO SO PP PP OO PO PPPRRPOTO DE DIMBCR. vttt 12/19/2018. | ..o (V)] 1,697,950 | ........ 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated.........c.coiiis o 23,749,477 | ... 72,489,705
4499999. Subtotal - Unaffiliated.........c.iiueeiiieiriiisinisiss i e s o s . 23,749477 | ... 77,121,413
AB99999. TOMAIS........vvveeroirieaeeseeteeeseees s s et s s8R e8RS E SRR R SRS EReeeRee  LEieeEE oL A seeER R e R R R LR LR R R R LR R LR R R R oL b LR eeER s eLEEeER oL RS eeE R LR LR LR LR R LR E R AR LR RS R 23,749,477 | .... 77,121,413
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Annual Statement for the year 2018 of the VW@Stfield Insurance Com pany

SCHEDULE BA - PART 3

Showmg Other Long -Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in|  Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./A.C.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./A.C.V on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

000000 00 O |Homestead Capital USA Farmland Fund | LP. DE.. | Redeemed Shr. 06/22/2015. | 08/02/2018. 166,579 .66,579 9,507

000000 00 O |Homestead Capital USA Farmland Fund Il LP......... DE.. | Redeemed Shr.... .109/12/2016. | 12/21/2018. . .. .. .50,489 . ..517
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated..........ccocoooirirniiiniins veviricnisisisscscieisenenns | covennenns 117,068 | ..o (] {5 [P | I [ (O P [ (U I 117,068 | ........ 127,092 | oo 0] s 10,023 | ........... 10,023
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

000000 00 O |Greyrock Capital Partners Iil LP. DE.. |Redeemed Shr........c.ccocounnee. 12/05/2013. | 11/30/2018. 0 333,789 | oo 0 (VN I 0 4,956

000000 00 O |NYLCAP Mezzanine Partners Ill LP...........cccccooeunmrinerinneens DE.. | Redeemed Sr.... . 05/26/2010. | 11/08/2018. w0 [0 | 0 | 0 [0 |0 ] 11,668,533 | 1,861,304

000000 00 O [Newstone Capital Partners Il LP DE.. | Redeemed Shr 12/10/2010. | 12/27/2018. 0 727,012

000000 00 O |New York Life Inv Mgmt Mezzanine Partners Il LP DE.. | Redeemed Shr.... ...|07/17/2007. | 12/20/2018. ....0 .380,742

000000 00 O |Northstar Mezzanine Capital Partners V LP........ DE.. | Redeemed Shr.... . [ 11/28/2007. | 10/25/2018. ...0 .105,802

000000 00 O |GS Mezzanine Partners V LP DE.. | Redeemed Shr. 11/30/2007. | 10/17/2018. 0

000000 00 O |Greyrock Capital Partners Il LP DE.. | Redeemed Shr.... ...|12/07/2009. | 12/10/2018. ...0

000000 00 O |AEA Mezzanine FUNd 1 LP........ccccovervniviirinrinninerirerireens DE.. | Redeemed Shr.... ... | 05/03/2010. | 04/09/2018. .0

000000 00 O |AEA Middle Market Debt Fund II DE.. | Redeemed Shr.... .109/02/2011. | 02/26/2018. .0 0 0 5432

000000 00 O |Canal Mezzanine Fund Il LP DE.. | Redeemed Shr. 02/01/2012. | 07/11/2018. 0 [ oveeereieneend0 [0 i 0 | viiee0 | 90,993 | 90,993 | oo 0 (1 [ 0 889

000000 00 O |[Midwest FundV SBIC LP........c.coooemevmrenerieirnieirenirscerneeis DE.. | Redeemed Shr.... ... | 07/05/2013. [ 12/05/2018. | = .ooovecrerrrrens | o0 [0 | 0 | 0 0 [0 | 0| 101,092,406 | 0| 1,092,406 | .......1,092,406 | ......ccoorrrurerec 0

000000 00 O |Brookside Mezzanine Fund IlI... DE.. | Redeemed Sr.... . 08/21/2013. | 06/04/2018. (1N I 0 0

000000 00 O |GoldPoint Partners Co-IV V LP........cc.cocerunerinrireriniriens DE.. | Redeemed Shr. 06/10/2014. | 12/26/2018. | ............ 755,442 | o0 | 0 | i [0 | 0 | 0 | e 755,442 | L 2,574,198 | oo 0 .. 1,818,756 | ....... 1,818,756

000000 00 O |Cyprium INVESLOrS [V LP.......ccorvvuirmerieircerseiseiieeseeienes DE.. | Redeemed Shr.... ... | 06/16/2014. | 10/25/2018. 1,359,253 | 0 | 0 | 0 [0 | 0 | 0] 1,359,253 | 1,382,581 23,328 | ... 23,328

000000 00 O |AEA Mezzanine FUNd IIILP........cccviviiininiiinininiciirnie [ e DE.. | Redeemed Shr.... .106/20/2014. [ 12/12/2018. | .........2,932,029 N M M 002,932,029 3,479,454 0] 547,425 | ... 547,425

000000 00 O |MPE Partners LP......... DE.. | Redeemed Shr. 07/15/2014. | 09/25/2018. | ......... 2,106,640 | ....ovvvvcrenne (V1 0 | o0 [ (1 IO (0 T 0| e 2,106,640 | ..... 4,040,562 | ...oovvvonrrinrnnn 0 e 1,933,923 | ....... 1,933,923

000000 00 O [Dyal US INVeStOrs II LP..........cocvurieuericrirecrneiseiseeieeiieees DE.. | Redeemed Shr.... ... [ 12/29/2014. [ 04/30/2018. | ....o0vr00 70,305 | oo [ e | 0 [0 |0 | i, (V10 70,305 70,305 0 0

000000 00 O |Peppertree Capital Fund IV LP.........c.ccooeevriniiiimrinerirerinnnens DE.. | Redeemed Shr.... .101/29/2015. | 10/04/2018. 0. 93,614 93,614 (V1 I 0 1,370

000000 00 O |NB Private Debt ASP FUNd LP........c.ccocovervmrineririneriiniinns DE.. | Redeemed Shr. 02/25/2015. [ 12/31/2018. | .........1,988,280 | ...ccovvvvrrne0 | e | 0 [ |0 | s 0| v 1,988,280 | ... 2,035,934 | oooiviriennna (V1 IO 47,654 | .......c.... 47,654 | ..o, 52,067

000000 00 O |Argosy Inv Partners VLP................ DE.. | Redeemed Shr.... ...103/03/2015. | 12/17/2018. | .........3,037,015 | coeevirieeeee0 | 0 | 0 | ieiieeeen0 |0 | 0 | 100l .3,037,015 | . 3,037,015

000000 00 O |Peppertree International Fund LP DE.. | Redeemed Shr.... .| 04/13/2015. | 09/07/2018. 0 | e 3ATAT | 347 417

000000 00 O |Canal Capital Partners Ill LP. DE.. | Redeemed Shr. 06/15/2015. | 03/21/2018. | ............600,000 | ....ccccovvvvecc0 | o0 | a0 [ |0 | e, 0| v 600 000 | ....... 600,000

000000 00 O |NB Private Debt Fund Il LP DE.. | Redeemed Shr.... ... | 10/30/2015. | 12/28/2018. | ........ 1,474,549 | .ccovvvvvveni0 [ v | 0 [0 |0 | i, 0| e 1,474,549 | ... 1,522,115

000000 00 O |BP Natural Gas Opportunity Partners LP.......... DE.. | Redeemed Shr.... .[12/07/2015. | 11/13/2018. 0. 23,420 23,420

000000 00 O |GoldPoint Mezzanine Partners IV LP.......... DE.. | Redeemed Shr. 12/21/2015. | 10/11/2018. | 0o 1ATA367 | o0 | 0 [ 0 0 [ (1 I 1,174,367 | ..... 1,178,745

000000 00 O | Gryphon Partners IV LP........ccc.coeeeeereemerieerneniereseesenis DE.. | Redeemed Shr.... ... | 01/14/2016. | 10/26/2018. .0 .0 .995,442

000000 00 O |Gridiron Capital Fund Il LP...... DE.. | Redeemed Shr.... ... [ 11/07/2016. | 11/13/2018. .0 .0 742,211

000000 00 O |Newstone Capital Partners Il LP. DE.. | Redeemed Shr.... .111/09/2016. | 08/14/2018. .0 0] 01,996,590 | ... 2,340,872 .0

000000 00 O |AEA Middle Market Debt Fund Il DE.. | Redeemed Shr. 12/14/2016. | 05/04/2018. 0 0 .268,846 0

000000 00 O |Carlyle Distressed Opportunities Fund IV......... DE.. | Redeemed Shr.... ...|02/09/2017. | 11/30/2018. .0 .0 576,516 .0

000000 00 O |PA Direct Credit Opportunities Fund I, L.P........... DE.. | Redeemed Shr.... .1 05/15/2017. | 11/26/2018. .0 .0 .0

000000 00 O |GoldPoint Partners Select Manager Fund III LP.. .| DE.. | Redeemed Shr 07/13/2017. | 11/20/2018. 0 0 0

000000 00 O |IDG Ventures SF LP.........ccccoon... DE.. | Redeemed Shr.... ... | 08/24/2017. | 12/21/2018. .0 .0 .0

000000 00 O |GoldPoint Partners Co-Inv VI LP..... DE.. | Redeemed Skr.... .1 02/26/2018. | 03/26/2018. .0 .0 .0

000000 00 O |Intrepid Private Equity Fund I, LP..... DE.. | Redeemed Shr. 08/16/2018. | 08/16/2018. 0 0 116,797 0

000000 00 O |Vestigo Ventures Fund 1, LP...... DE.. | Redeemed Shr.... .107/19/2018. | 12/18/2018. .0 .0 .233,121 0| 156,720 186,720 | v 0
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Showmg Other Long -Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in|  Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./A.C.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./A.C.V on Disposal | Consideration Disposal Disposal Disposal Income
000000 00 O |North Haven Senior Loan Fund LP DE.. |Redeemed Shr........cccccuunnne. 12/19/2018. | 12/17/2018. | ....cccovvvee. 10,004 . ...10,004 | ......... 10,283

2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated..... ..26,186,326 ..26,186,326 |....33,824,977 ,638,651
4499999, SUDLOtAl = UNGFFIIBLEA. ... vt ket | enieaa 26,303,394 . . . 26,303,394 |....33,952,069 .7,648,675
4899999, TOAIS.........vvreerecesseeaeeseseesese s sttt R e SheeRE LRttt nsnens | erre 26,303,394 | ...cooovrirernnnd (V) [ (V] [ [V [P (1) [P (U [P 0 . 26,303,394 |....33,952,069 | .......cccoeee.0 | ... 7,648,675 | ....... 7,648,675
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SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
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 Obligations
912810  EH 7 |UNITED STATES TREAS BDS.......coovimriiiiieienissiesisisesesssssessssesssssssssensns | ovens LA ..111.008 ......9,990,720 ....9,000,000 | .....e00een9,285,750 | oo | e (124,221) | o0 | il [ 7.875 |..... 6.239 |FA.....| oo 267,707 | ........ 708,750 |06/18/2008. | 02/15/2021.
912810 EM 6 |UNITED STATES TREAS BDS.......ccoovivierereeieerceinirnesinessesssseessssssensesieness | cevees LA ..116.313 ....27,333,555 ..23,500,000 | ...........24,928,076 | ....ccccorverirerrnc0 | c0iienin(8359,551) | oo | iciiinennnl0 7.250 |...... 5.348 |FA.....| ooeeee. 643,536 | ..... 1,703,750 |12/30/2013. | 08/15/2022.
912810 EQ 7 |UNITED STATES TREAS BDS.... SD.. LA ...116.156 307,813 265,000 | ..cooceeeeern291,071 |0 [ eiccid(5,087) [ 0 | 0 6.250 09/29/2010. | 08/15/2023.
912810 EQ 7 |UNITED STATES TREAS BDS.......cooovivieriirirerieinsierinesenssssssssssssssessseness | covees 1 ...116.156 45,225,339 ..38,935,000 | ..........42,765,374 | .coccvvvvvrivecrnc0 | o (TA448T) | o0 | 0 6.250 09/29/2010. | 08/15/2023.
912810 EW 4 |UNITED STATES TREAS BDS.... SD.. LA ...122.000 366,000 300,000 | .oovreerrnei 347,286 | orvcrecinenenn0 | eiiiiinecd(B,767) | o0 | 0 [ 6.000 08/24/2010. | 02/15/2026.
912810 EW 4 |UNITED STATES TREAS BDS.......coovimriiiieiiienisesisisesesssssessssesssssssssensns | ovenes LA ...122.000 ....21,868,500 | .....oecee. 17,925,000 | ...........20,750,311 | oovrvrivinennd0 | i (344,585) | o0 | 0 [ 6.000 E 08/24/2010. | 02/15/2026.
912810  EZ 7 |UNITED STATES TREAS BDS.......cconivierierieirieisirsesinessesssseessssssessessseness | cevees LA ...129.098 ...12,909,800 | ....cevvnee 10,000,000 | ........... 11,248,988 | ...ccvvevercerns 0 | e (123,488) | o0 [ 0 [ 6.625 |...... 4752 |FA oo | v 250,238 12/26/2007. | 02/15/2027.
912810 FB 9 |UNITED STATES TREAS BDS.... SD.. LA ..127.051 7,191,087 ....5,660,000 | ...ccouvenn 6,491,232 | oo 0 | cooereeend(T6,311) | iiiniecn0 | 0 ] 6.125 |...... 4129 |MN...... ...45,010 06/08/2010. | 11/15/2027.
912810  FB 9 |UNITED STATES TREAS BDS.......ccovtvimriiririiiininerisessesisssissssessssenienees | covees 1 ...127.051 23,174,102 ..18,240,000 20,918,740 0| verer(245,922) | oo [ 0 [ 6.125 |....4. 45,051 06/08/2010. | 11/15/2027.
912810  FT 0 |UNITED STATES TREAS BDS.......ccosiiuiereeieimeesssissessessensseissssssssssssssesens | sevees LA ...123.258 2,465,160 ...2,000,000 | ...ccee0eee:2,508,107 | oo [ (23,195 | o0 | 0 4500 |...... 2.645 |FA....... rerenen33,995 05/04/2017. | 02/15/2036.
912810 QA 9 |UNITED STATES TREAS BDS.......coovvvieriiririieissiesiressenisssissssessssenienees | covees LA ...109.379 ...33,907,490 | ............ 31,000,000 | ...........34,866,204 | ......cccooeivicec0 | oreeens(143,210) | o0 | viiiriinnnn0 [ 3.500 |...... 2.693 |FA .| covvenes 409,823 | ... 1,085,000 |12/12/2017. | 02/15/2039.
912810 QT 8 |UNITED STATES TREAS BDS.......ccoovivierererieereeissssesinessesssssesssssssessessseness | sevens LA ...102.387 ...30,716,100 | ......c...c. 30,000,000 | .....ee..31,912,001 | o0 | eiieeee(B9419) | o0 | 0 [ 3125 |...... 2.748 |MN......| cooooeee 121,720 | ... 937,500 | 11/16/2017. | 11/15/2041.
912828 2R 0 |UNITED STATES TREAS NTS.....coiiiiiniieinisinniesssiesesisssesssssssssssensnnes | ovenes ] e 19,770,313 | 96.777 ....19,355,400 ..20,000,000 [RURORRURRPON | I ENPORRURORRPON | B IO 2.250 |...... 2.382 |FA......| ... 169,973 | ....... 450,000 | 10/24/2017.| 08/15/2027.
912828 M5 6 |UNITED STATES TREAS NTS.....coiiirimiirieisninissisissiessessssssessssssssssssssssnnes | cevene ] 8,153,750 ... 97.793 ... 1,823,440 ....8,000,000 | . 20 ] e (15211) ] 20 0 2.250 |...... 2.030 |MN......| 023,370 | ... 180,000 | 12/22/2016. | 11/15/2025.
912828 RR 3 [UNITED STATES TREAS NTS.......cooiiiiiiiniiiniiineirssnississssssssssssesssssssnsssssnss | sennee | oo | eovnsnennnns | eenssnnnne 1] 17,081,719 L. 98.707 | oo 16,780,190 [ ..cooovnnes 17,000,000 | ........... 17,040,251 [ oo, (V] I (13,568) | ..ocvovcreeiinnn (] 0 |.. 2.000 |..... 1.914 [MN..o| 44,144 | L 340,000 | 12/21/2015. | 11/15/2021.
0199999. U.S. Government - ISSUET OBlIGatioNS. ........c.evrriiriiiiriisiisisssse s ssesensnsaes XXX | e 259,414,696 | .......... 231,825,000 | ......... 251,259,034 | ..o 0] ......(2,262,890) | ....ocovrrrrrnns (U P 0 XXX XXX XXX 3,493,009 |....11,164,876 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36200R YA 4 | GNMA GTD PASS THRU POOL 570505..........ccevemrrernireererssesernssssessessnssenss | weveres ..109.399 | ......... 36,074 32,974 33,492 | o0 | 92 0 0 ] 6.500 02/20/2002. | 12/15/2031.
36200S TX 8 | GNMA GTD PASS THRU POOL 571266...........ccorvvrrererrieirsereesessnssaseessesesnns | eevees 207,693 [ e 11,846 [ 11,000 | e 11,000 |0 [0 0 | 0 6.500 03/15/2002. | 10/15/2031.
36202D LF 6 | GNMA GTD PASS THRU POOL 003026...........cccrermremirrcrirerercenserssnissnssenes | ceeeens ABTT6 | 30,484 [ 026,33 | 26,531 [ 0 [ (B2) [ 0 | 0 7.000 03/07/2001. | 01/20/2031.
36202E CC 1 |GNMA GTD PASS THRU POOL 003667 LA 14451 | 375,007 [ 327,657 | 334,518 [ 0 [ (1,384) [0 | 0 6.500 03/20/2006. | 01/20/2035.
36202E GS 2 |GNMA GTD PASS THRU POOL 003809 LA 113958 | 327,168 [ 287,005 | 293,649 | 0 [ e (245) [ 0 | 0 6.500 03/21/2007. | 01/20/2036.
36202E  JZ 3 |GNMA GTD PASS THRU POOL 003880 LA ..112.925 366,171 | o 324,261 | i 330,835 | o0 | e (A78) | 0 |0 [ 6.500 11/17/2008. | 07/20/2036.
36202E KD 0 | GNMA GTD PASS THRU POOL 003892 LA ...113.452 234,320 | ..coooeeeeen206,536 | ooiiriinnnni212,765 | 0 [ 132 | 0 | 0 7.000 08/07/2007. | 08/20/2036.
36202E M3 0 | GNMA GTD PASS THRU POOL 003978.... LA ...113.766 167,044 | .o 146,831 | 151,240 | 0 | 191 | 0 |0 [ 7.000 09/24/2007. | 04/20/2037.
36202E PC 7 | GNMA GTD PASS THRU POOL 004019.... 1 ...116.961 302,582 | .ovveereernn258,703 | 266,776 | 0 [ e (152) [ i | 0 7.000 09/12/2007. | 08/20/2037.
36202E PN 3 | GNMA GTD PASS THRU POOL 004029 LA ...115.140 184,365 | .ooovvverernen 160,122 | 183,578 | 0 | e (13) | eeiiciinen0 [0 [ 6.500 10/09/2007. | 09/20/2037.
36202E PP 8 | GNMA GTD PASS THRU POOL 004030.... LA ..116.224 178,205 | cvovvverereen 153,328 | 188,011 | e | e (B97) | 0 | 0 | e 7.000 10/11/2007. | 09/20/2037.
36202E PZ 6 | GNMA GTD PASS THRU POOL 004040.... LA ...115.042 ..1,226,499 21,066,128 | ..o 1,147,950 | 0 [ s (4,378) | 0 | 0 6.500 04/19/2010. | 10/20/2037.
36202E RG 6 | GNMA GTD PASS THRU POOL 004087 LA L 117.916 290,552 ...246,406 259,378 | .oovververerienenn [ eiiieiiieeann(657) | o0 [0 7.000 05/20/2008. | 02/20/2038.
36208V 6T 7 | GNMA GTD PASS THRU POOL 462682 1 ...108.871 359,585 ...330,285 337,608 | e | enen(3,391) | 0 [0 [ 6.500 03/28/2006. | 04/15/2028.
36224K LH 0 | GNMA GTD PASS THRU POOL 330728 LA ..104.210 | ......... 26,252 25,191 24,631 | o0 [ 95 [0 | 0 7.500 02/09/1995. | 03/15/2023.
36241K  FV 5 |GNMA GTD PASS THRU POOL 781980 R ..115.985 1,322,014 ....1,139,810 TATATAT | i 0 | e (BTT) | 0 [ ciinl0 [l 7.000 11/27/2006. | 12/15/2034.
362900 F9 2 |GNMA GTD PASS THRU POOL 617692 LA ..111.084 187,291 LA92,115 | 0 | i (898) | 0 [ 0 [ 6.500 12/10/2007. | 09/15/2037.
362900 GE 0 |GNMA GTD PASS THRU POOL 617697.... LA ...110.449 89,655 | ... 93,018 | o0 [ e (189) [ 0 | 0 | 7.000 10/18/2007. | 09/15/2037.
362900 H4 1 |GNMA GTD PASS THRU POOL 617751 1 ...110.589 33,088 34,490 | o0 [ eiieen(38) [ 0 | 0 7.000 10/24/2007. | 10/15/2037.
36291Y LP 0 | GNMA GTD PASS THRU POOL 642134.... LA ...107.069 132,277 135,820 | oovvevererneernennnn0 | evriiriinecennd(668) | o0 | 0 [ 7.000 10/18/2006. | 08/15/2036.
36294S EF 0 | GNMA GTD PASS THRU POOL 658134 LA ...112.298 85,712 88,321 | o0 | eiieieen302 | o0 | 0 | s 7.000 01/18/2007. | 10/15/2036.
36294T 2P 9 | GNMA GTD PASS THRU POOL 659682 w1 2107164 | 095,526 [ 89,140 | 91,926 [ 0 [ 15 |0 | 0 7.000 01/17/2007. | 10/15/2036.
36294T YE 9 | GNMA GTD PASS THRU POOL 659609...........cccovvrrerrrrierinnisiiesiesiessienisesenns | eevenns | oo | evverseres A 1 09477 | 84535 | e TT2AT | 79,382 | 0 | et (187) | viiecnl0 | 0 | 7.000 10/13/2006. | 08/15/2036.
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36295A DH 5 | GNMA GTD PASS THRU POOL 664404 14620 [ 404,102 | 352,559 | .ovvrerrris 365,515 | o0 [ s 728 I (11 [T 0 ... 6.500 |...... 5.781 | MON... 02/11/2008. | 10/15/2037.
36295H R9 3 | GNMA GTD PASS THRU POOL 671112... ..112.047 54,173 MON... | .... 11/13/2007. | 08/15/2037.
36295Q PH 7 |GNMA GTD PASS THRU POOL 677324. ..112.228 MON... 12/12/2008. | 09/15/2038.
36296Q PX 1 |GNMA GTD PASS THRU POOL 698038... ..112.251 . MON...| ... 04/16/2009. | 01/15/2039.
36296T QN 6 | GNMA GTD PASS THRU POOL 700761... ...109.532 ...84,293 ...79,701 MON... | ... 12/10/2008. | 10/15/2038.
36296U NG 1 |GNMA GTD PASS THRU POOL 701591 L 114.791 .240,224 ..219,170 MON... 03/25/2009. | 01/15/2039.
36296X E4 2 |GNMA GTD PASS THRU POOL 704055 ..276,915 |..114.972 304,846 ..276,066 MON... 03/10/2009. | 11/15/2038.
36296X GG 3 | GNMA GTD PASS THRU POOL 704099 ..215,657 |...113.209 232,864 ..214,369 MON... 03/17/2009. | 12/15/2038.
383739 2A 6 |GNMAO1 24 PE......ccconviivrrnircins ..766,770 |...111.708 | . 816,482 ..753,508 MON... I 12/04/2006. | 05/20/2031.
38379X  XQ 8 |GNMA 16 101 LN...oouuvrriceceneiiens CFo | [ Al T i 5,182,031 |..... 99.849 | ..ovvvirnns 4,992,444 | ............5,000,000 | ............. 5,156,269 MON...| .........12,500 | ........ 150,000 | 08/15/2016. | 07/20/2046.
38379X  XR 6 | GNMA 16 10T QM. .ottt CF. [ s A 1 ..7,197,969 |.... 94.687 6,628,066 | ..............7,000,000 | ....ccoccocer 7,175,397 MON... 17,500 | ........ 210,000 | 08/19/2016. | 05/20/2046.
0299999. U.S. Government - Residential Mortgage-Backed SeCUNties. ..o . .20,239,219 XXX 20,171,891 | ...l 19,617,142 20,131,390 XXX [ e 72,163 | i 865,944 XXX XXX
0599999, TOtal = U.S. GOVEINMENE. ...vvrrerseresirssersers s ssessseessers sttt nnnes | senenenes 287,691,714 XXX | s 279,586,587 | ......... 251,342,142 | ......... 271,390,424 XXX | ... 3,565,172 | ....12,030,820 XXX XXX
All Other Governments - Issuer Obligations
110709 DL 3 |BRITISH COLUMBIA PROV CDA BD........cvureirierirereieeiisisesissssessenesnensns | eveens Al [ IFE | 31,973,220 |...120.832 | ..cccoonee 30,328,832 25,100,000 28,984,634 | ..o | e (472,968) | covevieiieenl0 | i l0 {108,500 | 3.950 | Jdeovres | e 752,303 | ... 1,631,500 |01/07/2015. | 01/15/2026.
748148 PB 3 |QUEBEC PROV CDADEB.......c.cosviiiiirieieiiseiiesiesisseessissssisssssssesessssins | sevies Al [ IFE | 6,305,235 |...118.482 | .............. 6,516,510 | ..ooovvvrnces 5,500,000 | ...ccovvne 5,910,754 | ..oovvvviirirneenn0 | eiieeeenn(81,830) | o0 [ 0 [11.7.500 | 5.556 | JJ.coers | e 190,208 | ........ 412,500 | 11/21/2013. | 07/15/2023.
748148 PD 9 |QUEBEC PROV CDADEB........ccceioiieieesieieiessissee s ssssssssesnes | evins Al.. 10,596,279 |...119.024 9,908,748 .8,325,000 29,424,340 | o0 ] e (189,662) [ 0 [ 0] 7125 4218 [FA....o| e 233,967 | ........ 593,156 |01/17/2014. | 02/09/2024.
458182 BV 3 |INTER AMERICAN DEV BANK.......ccosiiimrirerieirneninsinesiessisessssessessssissessnns | seneees D]... . 11,309,180 |...121.946 | ............10,975,140 .9,000,000 10,157,296 | v | e (150,481) | o0 | veiciiiiiinenl0 {107,000 | e 4.669 |JD....c. | ovrrrnee 28,000 | ........ 630,000 | 04/19/2010. | 06/15/2025.
45818Q AD 1 |INTER AMERICAN DEV BANK........ccoiiieiiiriiinnieisnisienssseesssssssssssesssnees. | ovenes Do | e TFE | 25,026,660 |...125.285 | ............ 25,057,000 20,000,000 22,969,314 | ..ovovvvcriieenn0 | 00 (279,286) | 0 | 0 [ 6750 | 4620 [Jdooose | e 622,500 | ..... 1,350,000 | 12/07/2011.| 07/15/2027.
459056 LD 7 |INTERNATIONAL BK RECON & DEV. DJ... .27,503,200 |...118.602 ....25,499,430 23,717,995 | oocvovvvvvrineeenn | e (485,687) | o0 | iiiiiviinennl0 {1 7.625 e 4790 | ddevies | v 737,719 | ... 1,639,375 | 11/12/2009. | 01/19/2023.
46513E FF 4 |AIDISRAELGTDNTCL1A......cc....c. Cl.. . ...6,186,820 |...112.429 | ... 5,621,450 | ..............5,000,000 | ............. 5,671,111 | o0 | e (132,715) | eiviieecn0 [ 0 [11.5.500 ... 2.466 |MS......| oo 78,681 | ........ 275,000 | 12/22/2014. | 09/18/2023.
46513E X 1 [AID ISRAEL ... | eneins Clovvverene | e IFE | s 3,033,800 |...113.701 | ..cccvoneee. 2,842,525 | .............2,500,000 | ............. 2,849,519 | o0 | eieeeeen(0,407) | iiieeen0 [0 [1105.500 | 2.663 |AO...... | coovrereee 24,826 | ... 137,500 | 11/10/2015. | 04/26/2024.
656836 AA 1 [NA DEVELOPMENT BANK......coiiiimiiisssnissnssnsessssenssssssssnsssnsssnssssssssnssssesss | sevenes D 9,755,280 |...101.581 9,142,290 | ..............9,000,000 | ....ccoooncn 9,139,040 | .o | s (121,545) | o0 [0 [ 4375 | 2.949 |FA....| 153,125 | ........ 393,750 | 08/02/2013. | 02/11/2020.
0699999. All Other Governments - ISSUET OBlIGAtIONS. ... s .........131,689,674 XXX v 125,891,925 | . .105,925,000 | .........118,824,003 XXX XXX | . 2,821,329 | ... 7,062,781 XXX XXX
1099999.  Total - All Other GOVEIMMENES. ......vuuuressrssirserseresseesssesssess s eess sttt | sessesas 131,689,674 XXX | s 125,891,925 | ... 105,925,000 | ......... 118,824,003 XXX XXX | ... 2,821,329 | ... 7,062,781 XXX XXX
U.S. States, Territories & P: (Direct and Guaranteed) - Issuer Obligations
13063B  JB 9 | CALIFORNIA ST TAXABLE BAB GO.........coovvuriieriniriereiessninsisnesineniesesnnnes | vevnee | oo [ eevneiines 2108181 [ e 7,031,765 | ....ccvovnve 6,500,000 | ..o 7,042,932 | o0 | i (284,180) | o0 [0 [ 7700 10 2.981 | MNLL| e 83,417 | .oooeus 500,500 |07/08/2015. | 11/01/2030.
20772 K3 5 | CONNECTICUT ST SER E GO......ccooerereirrineirerinsrineeseesssissesssssesssssessnees | sevnee | oo | eeveseinnes ...109.234 ..5,461,700 .5,000,000 | ...cccoee..5,549,067 | ooovvvriicrinnnnc0 | ceieeeene(74,001) | o0 [ i [122.5.000 |......3.140 |FA.......| ........ 104,167 | ........ 250,000 | 05/09/2017. | 08/01/2030.
246381 HD 2 |DELAWARE ST UNREFUNDED GO ...104.667 .819,543 783,000 03/22/2016. | 07/01/2025.
341150 5B 2 |FLORIDA ST REF DEPT TRANSN RIGHT OF WAY.......occoireerirmrrnerirerineens | ceve ...105.415 .5,895,000 08/06/2018. | 07/01/2038.
34153P NF 1 |FLORIDA ST BRD ED PUB REF CAP OUTLAY SER........cccoovimireinmirerinnineis | vevven | oo | vereverneine ...101.544 p 4,865,000 ..22,298 267,575 | 06/05/2013. | 06/01/2019.
34153Q NL 6 |FLORIDA ST BRD ED PUB CAP OUTLAY SERB G ...107.296 ..3,245,704 .3,025,000 ..10,083 37,644 | 08/06/2018. | 06/01/2035.
373385 AT 0 |GEORGIA ST SER A2 GO.....covreuirieireireieiiseisessesessesssisssians C.... ...106.239 ..5,311,950 .5,000,000 rerennn.83,333 207,222 | 07/06/2017. | 02/01/2035.
373385 BW 2 | GEORGIA ST TAXABLE SER B GO....c.cervirirviiieriiieersisissierssssseenssiens | over ..4,080,000 |..... 97.454 ..3,976,123 14,080,000 | .............4,080,000 | .....cccovrmverrecnO [0 | viiiiinen0 | 010002920 ].....2.920 [FAL.ooo| v 49,640 | ........ 123,438 | 06/21/2017. | 02/01/2029.
373385 DK 6 | GEORGIA ST TAXABLE SERB GO.. ,197,310 |...102.345 7,512,123 124,046 11/09/2018. | 07/01/2030.
373385 DL 4 |GEORGIA ST TAXABLE SER B GO....c.cvuvviirviiiieriiieesisissierssiseeesissinns | even 15,774,917 |...101.707 ....16,227,352 15,778,026 | ..o [ 3,109 | 0 [0 1000.3.650 |10 3.762 | e | e 273,384 10/04/2018. | 07/01/2031.
419792 RX 6 |HAWAII ST GO....ooiveirirririiirieriesieseseeissssse et sessenas ...5,409,800 |...104.612 5,230,600 ..5,354,537 | oo [ erenn(36,895) | o0 | viiiiiieennl0 {104,000 |......3.030 [MNL..coo | e 33,333 200,000 | 06/26/2017. | 05/01/2037.
419792 WX 0 |HAWAII ST SER FT GO....covvvmrirrircerneieriseisneeseeiseenns .10,585,600 |...104.932 10,493,200 .10,540,620 200,000 ..152,222 {02/13/2018. | 01/01/2037.
574192 W8 9 |MARYLAND ST ST & LOCAL FAC 2ND SER B GO.......cccevrvrrervnrneererneirsnnnns [rvnene [ [ vvverinns | vvies 1FE ..102.167 5,622,304 | o0 | e (194147) | 0 [ 015250 ... 1,640 [FALLL| e 109,083 | ........ 288,750 | 03/20/2012.| 08/15/2019.
57582N  H7 3 [MASSACHUSETTS ST REF SER C GO.....cccovvvureerrierierineeseesseessssisensenens | vevenne | oo | eevvsernens [ e 1FE ...113.546 ..6,438,289 | .o | i (149,313) | civiiiiinen0 | viiviiieinenl0 {05,500 |......2.603 [JD....... | .........26,652 | ........ 319,825 | 11/22/2013. | 12/01/2022.
649791 DL 1 [NEW YORK ST SERA GO.....coevvuiiiciiiriiriiniississiissiissiesiesissssssssssiienes | covi 2| e 1FE ...107.196 25,341,272 | 0 | i (156,055) | o0 |0 ]1005.250 ... 1950 | FALL| e 99167 | 262,500 | 08/24/2012. | 02/15/2024.
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649791 DM 9 [NEW YORK ST SER A GO....ccouruuirmrirriineeisisseesesssssssssssessssessenssssssssenes | sevees 2| AFE| oo 4,821,480 |...107.088 | .............. 4,283,520 | ..oocvvrenns 4,000,000 | ..oovvrnes 4,202,960 ) SRR o I OPPORRPRRORRPOO o I IO 5.250 |...... 2.770 |FA .| v 79,333 | e 210,000 | 08/22/2011. | 02/15/2025.
677519 FZ 8 |OHIO ST REF INFRASTUCTURE IMPT GO .103.952 | 5,197,600 5,175,574 ) TSROSO o I ISOUOORPURORPORORON | B IO 5.500 |...... 2200 |FA....[ .....114,583 | ....... 275,000 | 07/10/2013. | 02/01/2020.
677522 NF 7 | OHIO ST REF INFRASTUCTURE IMPT GO 0 I B 3 T 3,673,943 3,657,288 )| o0 | 0 | 5.000 |...... 2.721 |MS.....| ..........54,958 | ....... 164,875 | 11/18/2016. | 09/01/2034.
68608K 6Z 6 |OREGON ST ST PPTY SERJ GO ..107.213 3,216,390 3,125,817 ) SOOI 1 I OPPOROOOPPOROPOON ) I PO 5.000 |.....3.120 |MN......| ..........25,000 | ........ 150,000 | 06/01/2011. | 05/01/2023.
70914P  PQ 9 |PENNSYLVANIA ST TAXABLE BAB SER B GO.... ...103.855 ..5,192,750 5,221,888 ) [OOSR | R ESTOPORPOORPPORPPOON | B VPO 5.850 05/13/2015. | 07/15/2030.
882722 N8 0 | TEXAS ST WTR FINL ASSIS SER B GO ...107.630 2,044,970 1,987,207 ) RO o I UPSURPRRPORPOON o I IO 5.000 10/26/2011. | 08/01/2025.
882723 4R 7 | TEXAS ST TRAN COMM HIGHWAY SER A GO 115536 | e 1,155,360 1,139,849 ) TR I UOUOORPORRURPOON | I OO 5.000 11/14/2016. | 04/01/2033.
882723 6Z 7 | TEXAS ST REF TRANSPTN COMMN MOBILITY GO.... LAM7.889 [ 4,126,115 4,064,207 )| 0 | 0 | 5.000 03/17/2017.| 10/01/2031.
882723 7A 1 | TEXAS ST REF TRANSPTN COMMN MOBILITY GO.... .. 117.463 5,873,150 5,775,023 ) [T | B UPPOORPOROORRURPOON | I OO 5.000 03/06/2017. | 10/01/2032.
882723 NB 1 | TEXAS ST REF TRANSPTN COMMN MOBILITY GO ...113.000 ..1,130,000 1,107,149 ) [ESESTRTOOTOO o I UPPORRPORPOROPOON ) I PO 5.000 |... 07/08/2014. | 10/01/2028.
882723 PV 5 | TEXAS ST TAXABLE PUBLIC FIN SER B GO........ ...103.036 4,430,548 4,531,849 S (ST o I PRI ) I IO 3.573 . . 04/28/2016. | 10/01/2027.
939745 SV 8 |WASHINGTON ST SER C GO......ccovvveerieririririrriieires LA11.982 [ 6,114,217 6,047,733 ) [OOSR | R ESTOPORPOORPPORPOOOR | B VPO 5.500 |...... 2.929 | oo | v 150,150 | ........ 300,300 | 11/14/2011. | 07/01/2023.
93974D SS 8 |WASHINGTON ST SER 2016 A GO.... LB | 5,656,550 5,711,927 ) SRR o I UURORRPRRORRPOON o I OO 5.000 |...... 2.630 |FA .| v 104,167 | ........ 250,000 | 05/31/2017. | 08/01/2035.
93974D YN 2 |WASHINGTON ST SER 2017 A GO.... ...113.755 3,412,650 3,474,706 )| 0 | 0 [ 5.000 |...... 2.680 |FA....... ...62,500 | ........ 150,000 | 11/07/2016. | 08/01/2037.
93974D  YP 7 |WASHINGTON ST SER 2017 A GO.... 113392 [ 5,669,600 . 5,783,767 20 )1 20 0 5.000 |...... 2.700 |FA...... e 104,167 [ e 250,000 | 11/03/2016. | 08/01/2038.
1199999. U.S. States, Territories & Possessions - Issuer Obligations......... XXX [ s 155,223,438 | ..cooovce 145,215,500 | ...co..e. 154,518,016 | oovovvviriicni 0 ... (2,316,243) | ..o (1 XXX XXX XXX | ... 2,383,264 | ... 5,465,140 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)............. et | 164,112,794 XXX | e 155,223,438 | .......... 145,215,500 | ......... 154,518,016 | .oovvvviviiinaee 0] ...(2316,243) | oo, (U P XXX XXX XXX | ....2,383,264 | ..... 5,465,140 XXX XXX
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligation:
011415 PZ 3 |ALAMO TX CMNTY CLG DIST REF MAINT TAX GO 113805 | 2,902,028 2,840,355 | ..cooovieiciiennd0 [ eiriecnn(65,967) | o0 | i l0 [ 5.500 01/30/2014. | 02/15/2023.
05914F Q8 6 |BALTIMORE CNTY MD GO............. 2 107.292 | e 5,364,600 . 5,319,373 | v | i 23727) | ivienen0 [ 0 [ 4.000 03/05/2018. | 03/01/2034.
05914F Q9 4 |BALTIMORE CNTY MD GO............. 2 108.715 | e 2,134,300 | ..............2,000,000 | ............. 2,122,861 | o0 | (9,119 | 0 [0 [ 4.000 03/06/2018. | 03/01/2035.
199492  AX 7 |COLUMBUS OH REF SER 2012 3 GO....... 2102135 | e 3,064,050 3,072,575 | .vvevvvvrennenn0 | e (115,467) | evviecnnl0 [ 0 [ 5.250 08/29/2012. | 08/15/2019.
199492 TQ 2 |COLUMBUS OH REF SER 2017A GO............. ...109.161 4,038,957 4,016,353 | .oooovvererierirenn0 | ieeenn(30,263) [ o0 | 0 4.000 02/06/2018. | 04/01/2031.
235308 WA 7 |DALLAS TX INDPT SCH DIST UNLTD TAX 2016. LA15.321 | 2,306,420 2,278,487 | ..ol [ it (81,561) | o0 | 0 [ 5.000 03/20/2017. | 02/15/2027.
35880C XJ 8 [FRISCO TX SCH DIST SER 2017 GO............ 2 107.602 | e 4,304,080 4,373,315 | o0 | i (40,448) | o0 | 0 4.000 08/01/2017. | 08/15/2031.
35880C XN 9 [FRISCO TX SCH DIST SER 2017 GO... ...105.823 5,291,150 5,347,310 | oovvvvviricnnee0 | aiieeeenn(37,023) | a0 [0 [ 4.000 07/19/2017. | 08/15/2035.
35880C XP 4 |FRISCO TX SCH DIST SER 2017 GO ...105.310 ..4,265,055 4271107 | covevvvriveceenn0 [ iieecns(11,323) [ e | 0 4.000 07/05/2018. | 08/15/2036.
414005 GZ 5 |HARRISCNTY TXREF SERAGO..... ...105.309 4,212,360 4,164,429 | o0 | iin(90,789) | o0 | 0 5.000 11/29/2011. | 10/01/2022.
438670 4C 2 |[HONOLULU HICITY & CNTY SER A GO . ...106.151 4,718,412 4,830,973 | o0 | e (44,134) | 0 [0 | 4.000 |......2.748 |AOQ...... | .........44,450 | ....... 177,800 | 10/31/2016. | 10/01/2034.
442403 BY 6 |HOUSTON TX INDEP SCH DIST REF LTD TAX GO.......vvverrerrrinereerirerenenns ...107.002 5,350,100 5,417,492 | v | in(192,964) | ovvvcvviienen0 [ 0 [ 5.250 |.....1.250 |FA......| ..........99,167 | ....... 262,500 | 11/26/2012. | 02/15/2021.
442403 KA 8 |[HOUSTON TX INDEP SCH DIST REF LTD TAX GO. ...108.009 3,240,270 3,154,374 | o0 | et QT5TT) | vvieiceenl0 | 0 | 4.000 |.....2.911 |FA...| ... 45,333 | ... 120,000 | 11/19/2014. | 02/15/2027.
442565 52 6 |HOWARD CNTY MD REF CONS PUB IMPT SER A G ...107.648 ..4,305,920 4,325,858 | ....coovvvrriverirenn0 | i (149,849) | o0 | iiiiennnl0 5.500 +...220,000 | 03/20/2013. | 02/15/2021.
44256P JS 3 |HOWARD CNTY MD PREREFUND PUB IMPT SER B. ...107.901 4,423,941 4374553 | o0 | 0ein(100,390) | o0 | 0 5.000 |.....2.351 [FA.....| o 77,444 | L 205,000 | 04/28/2017. | 08/15/2022.
44256P JW 4 |HOWARD CNTY MD UNREFUND PUB IMPT SERBG... C. 2 ...108.035 6,374,065 6,295,089 | ..cvvvvevcniennd0 [ e (144,464) | o0 | il [ 5.000 04/28/2017. | 08/15/2022.
49474F  PJ 3 |KING CNTY WA SER E GO......ccovvvrmrrrerierrieeireeireenns C... 2 ...105.877 8,470,160 8,491,027 | oo | eiieenn(62,985) | o0 [ 0 [ 4.000 07/14/2017. | 12/01/2035.
584002 QY 8 |MECKLENBURG CNTY NC REF SER C GO.....c.cocovivevirniierneirceneineisninerinnnes | vver ..115.432 1,789,196 1,772,241 | 0 | i (42,405) [ o0 | i [ 5.250 06/04/2014. | 12/01/2023.
681712  PK 5 | OMAHA NE REF OMAHA CONVENTION CTR GO.......cvovmrvieririermrinerieiinens | ceven ...107.461 ..4,298,440 4,227,334 | o0 | ien(96,899) | o0 | 0 5.250 . 06/03/2011. | 04/01/2021.
681712 PM 1 | OMAHA NE REF OMAHA CONVENTION CTR GO.... ...113.203 6,226,165 5,972,905 | ..oovvvvervvrinennn0 | ienn(102,698) | ovevvivivinnen0 [ cviiciieinen0 [ 5.250 |.....3.075 |AO...... | v, 72,188 | ... 288,750 | 06/23/2011. | 04/01/2023.
681712 PN 9 | OMAHA NE REF OMAHA CONVENTION CTR GO.......cvrvrrermrreirerieinsernsieins | over LBTT8 | 5,788,900 5,601,767 | ..oevvvevcieennd [ e (105,131) | o0 | il [ 5250 |....2.770 [AO...... | .........65,625 | ........ 262,500 | 09/29/2011. | 04/01/2024.
940157 RH 5 [WASHINGTON SUBN SAN DIST MD TAXABLE BAB........cccocciniinsriininnsninnnins | sovenae ...100.960 | .... 5,552,800 . 5,555,313 | o0 | i (130,887) | o0 [0 [ 5.000 |.....2.550 [JD..ccco. | 22,917 | i 275,000 | 08/19/2015. | 06/01/2029.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation XXX | 98,421,369 | ............91,295,000 | ........... 97,825,091 XXX | XXX | XXX |...1,235422 | ..... 4,113,142 XXX XXX
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2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions........ s | e 105,030,993 XXX | s 98,421,369 | ....cocoe.. 91,295,000 | ..ot 97,825,091 | oo 0 ... (1,666,070) | .vovvererernens (] I 0 XXX XXX XXX | ... 1,235,422 | ..... 4,113,142 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
11502R  AA 8 |BROWARD CNTY FL TAXABLE 1/2 CENT SALES T... ...105.748 ..5,551,770 .5,250,000 5,533,991 | . 156,785) ..75,653 | ........302,610 | 07/17/2015. | 10/01/2025.
15504R  GF 0 | CENTRAL PUGET SOUND TRANSIT AUTH SALES T. 113317 ..5,665,850 .5,000,000 ...5,561,229 20 ] (72,532) | v.ocvvvviceeenn0 [ 0 ...5.000 |......3.160 | MN......| .........41,667 | ........ 250,000 | 03/21/2017. | 11/01/2036.
19679H CW 0 |COLORADO ST WTR RES & PWR DEV AUTH WSTWT. ...109.487 ..3,235,341 .2,955,000 .(89,882) 162,525 | 12/11/2013. | 09/01/2021.
240523 WK 2 |DE KALB CNTY GA WTR & SWR SER A REV. ...108.215 ..4,685,710 4,330,000 .(94,119) 1ern227,325 | 05/15/2013. | 10/01/2030.
303891 YA 7 |FAIRFAXCNTY VA AUTH WTR REV REF ...109.046 ..2,382,655 .2,185,000 (51,857) | ovvrverieienen0 [ eiiviiieiiiennnn0 105,000 ]......2.390 |AO...... | v 27,313 | e 109,250 | 07/29/2014. | 04/01/2029.
3130A3 5M 2 |FEDERAL HOME LN BKS........c.ccoovune. ..102.172 ..5,108,600 .5,000,000 (36,491) | v | viiviiiiinend0 103500 | ....2.527 | MS...... | ..........52,014 | ... 175,000 | 05/23/2016. | 09/14/2029.
31331H 2S5 |FEDERAL FARM CRBKS.......ccccocorvivueee ...124.060 ..3,721,800 | .. .3,000,000 50,293) | covoovrcrrieeenn0 [0 [.6.890 |......4.547 |MS......| ........62,584 | ........ 206,700 | 04/20/2009. | 09/12/2025.
31331L  JL 3 |FEDERAL FARM CRBKS.......cccoovvvinec ..135.990 [ ..ooovinnne 6,799,500 | ....ccoovneer 5,000,000 37,973) | o0 [0 [ 6.750 |......5.247 |JD.......| .......... 23,438 | ... 337,500 |05/19/2009. | 06/06/2031.
31331V Y2 6 |FEDERAL FARM CR BKS .11,075,100 |...107.377 ....10,737,700 110,289,080 | ...courvenriiinnn 0| s (102,084) | ...covvvevrenn | ervviiiviiinnnnn0 [ ....5.500 |......4.321 |FA.......] ........206,250 | ........ 550,000 | 11/23/2009. | 08/16/2021.
3133EH 7K 3 |FEDERAL FARM CR BKS. . rereres . . ...4,789,600 |..... 98.118 | .... 4,905,900 v 4,793,294 0].. 3,694 [ vieienenn0 | 0 [10003.130 (1003505 [Jdecs | v 70,425 | e 0 | 09/05/2018.| 01/19/2033.
3133E) WR 6 |FEDERAL FARM CR BKS.......cooviviieririirierierieeesseesssesesisessssessesssssssssssnns | seeees e T 6,500,000 |...100.887 | ...c.ccovnee. 6,557,655 | ..............6,500,000 | ............. 6,500,000 0| et 0 08/07/2018. | 08/13/2025.
3133MA  RM 3 | FEDERAL HOME LN BKS 31,575,800 |...105.178 ....26,294,500 25,000,000 | ... 25,810,299 07/21/2009. | 02/03/2020.
3133MA WE 5 |FEDERAL HOME LN BKS s . o . 15,860,500 |...135.765 | ............16,970,625 | ............ 12,500,000 | ........... 14,723,569 08/31/2009. | 02/15/2030.
3133XF  KF 2 [FEDERAL HOME LN BKS......cooiiiiiiniiniiieiiesieesssieisesiessseessseessessssssenss | oeveens [ [FUUSTURPIORN DUPION [ ISV 1,693,339 [...107.139 | .ccoorvrrnnne 1,553,516 | .coooovrrenne 1,450,000 | ...ocoovvenee 1,517,223 05/05/2011. | 06/11/2021.
3133XG  B6E 9 |FEDERAL HOME LN BKS.......covoiiiiirrirniinsis s isssssesssessssssssssns | soveees ] ..9,530,276 |...118.737 ....10,128,266 ...9,075,077 07/16/2010. | 06/12/2026.
3134A3 U4 6 |FEDERAL HOME LN MTG CORP B I o B ST I I .26,707,740 |...133.457 ....28,025,970 rernnennn24,731,896 08/04/2010. | 09/15/2029.
31359M  EU 3 | FEDERAL NATL MTG ASSN.....coiiiiiriieirerisiseisieissssssessssiessssssssesssensnnss | ovenes I PRI IR L I 7,010,685 |...128.237 | ..............7,053,035 | ..............5,500,000 | ............. 6,606,150 11/14/2013. | 05/15/2029.
31364B  EP 1 |FEDERAL NATL MTG ASSN MTN..... . [SSTTTRURRTORRRIORN OO o ...5,313,000 |...125.008 .4,000,000 ...4,802,791 12/16/2013. | 06/23/2025.
31364C CC 0 |FEDERAL NATL MTG ASSN MTN..... . JESOTURRRRURRTIR OO o] . . ...6,588,000 |...128.082 . .5,000,000 | .............5,868,014 06/21/2010. | 04/30/2026.
31364F KW 0 |FEDERAL NATL MTG ASSN......coiiiiieriieiirisiieiisssiesisesisssessssssssesisenens | soenes e | e 1FE| i 17,637,230 |...125.073 | ........... 18,754,696 | ............ 14,995,000 | ........... 16,565,274 09/03/2009. | 12/20/2027.
49130T UP 9 |KENTUCKY ST HSG CORP TAXABLE REV.......... SRS IO . 2| e 1FE]| .. ...2,098,280 |..... 95.561 .2,000,000 ...2,074,235 08/03/2016. | 07/01/2031.
491552 UY 9 |KENTUCKY ST TURNPIKE ECON TAXABLE DEV RO.......cccrvvirvernriiiniirenns | vevees I 1 e 1FE| .. ..1,112,530 |...108.045 . . .1,000,000 | .............1,049,382 06/23/2015. | 07/01/2025.
495289 7L 8 |KING CNTY WA SWR PREREFUND SER B REV. [SSTTUTURRRIT DO . 2| i L [ 992,824 |...106.526 734 | s 900,000 | ..cvorevernen 945,468 10/18/2016. | 01/01/2026.
495289 7X 2 |KING CNTY WA SWR UNREFUND SER B REV ...106.627 10/18/2016. | 01/01/2026.
546398 DH 8 |LOUISIANA ST PUB FACS AUTH PJ SER BREV.... ...118.847 09/24/2013. | 05/15/2027.
57604P A6 1 |MASSACHUSETTS ST WTR POLL ABATEMENT TR R.. ...108.651 07/19/2012. | 08/01/2021.
584730 AE 5 |MEDINA CNTY OH PORT AUTH DEV FIBER NETWO ...102.358 12/15/2010. | 12/01/2020.
584730 AF 2 |MEDINA CNTY OH PORT AUTH DEV FIBER NETWO.... ...104.137 12/15/2010. | 12/01/2025.
64971W A6 7 |NEW YORK CITY NY TRANSTL TAXABLE FIN AUT.......cccovvvervmrmerernnnrrnnns | eoveee [ [rvvieenn 1|l AFE 9,937,450 ... 96.222 . 04/28/2016. | 02/01/2025.
64971W VD 9 [NEW YORK CITY NY TRANSTL TAXABLE FIN AUT.......cccconvvenrvmmncmnrrerrnies | cvveee | v | verrerend ] | it IFE | 02,735,115 | 98.353 ..2,601,437 .2,645,000 ) 83,582 04/27/2016. | 08/01/2025.
64990E C7 0 |NEW YORK ST DORM AUTH PERSONAL INCOME TA ..112.345 .5,617,250 | .. .5,000,000 A )| ... 250,000 | 03/08/2017. | 02/15/2034.
64990E Y3 5 |[NEW YORK ST DORM AUTH PERSONAL INCOME TA ..112.765 ..5,638,250 | .. 5,000,000 . A )| ... 250,000 | 10/27/2016. | 03/15/2036.
662903 MS 9 |N TEXAS ST MUNI WTR DIST REF & IMPT REV.... ...102.215 ..1,916,531 .1,875,000 ,923,785 A ) 98,438 | 07/18/2012. | 09/01/2019.
677659 ET 7 |OHIO STWTR DEV AUTH REV.......... ...106.938 ..1,962,312 1,835,000 ...1,951,569 A )| ... 100,925 | 11/25/2013. | 12/01/2020.
677659 SG 0 |OHIO ST WTR DEV AUTH REV.......... ...108.641 ..3,313,551 .3,050,000 ) . 167,750 | 12/11/2013. | 06/01/2021.
67765Q BZ 8 |OHIO ST WTRDEV AUTH SER AREV.... ...115.571 ..6,818,689 .5,900,000 ) ..24,583 | ........295,000 | 07/07/2017.| 12/01/2033.
67766W GV 8 | OHIO ST WTR DEV AUTH REF LN FD WTR QUALI ...104.827 .2,675,000 )| ... L1703 | 140,438 | 12/05/2013. | 06/01/2020.
796253 5N 8 | SAN ANTONIO TX ELEC & GAS 2016 REFUND RE . 117.159 .5,350,000 )| . 111,458 | ........ 267,500 | 03/14/2017. | 02/01/2029.
875128 HP 8 | TAMPA BAY WTR FL UTIL SYS REF & IMPT REV.. ...109.607 .5,000,000 )| ... 68,750 | ........ 275,000 | 01/22/2014. | 10/01/2021.
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875128 HQ 6 | TAMPA BAY WTR FLUTIL SYS REF & IMPT REV.....cccoonvveinienveinernneisernenens | evvvnee [ [eoverrnens | e TFE | s 3,681,360 |...112.756 | ...cccoonnee. 3,382,680 | ..oovvernes 3,000,000 | .ooorvrnee 3,303,164 | ..o | i (75,949) | ..o (11 [T 0 . 5.500 |...... 2.650 |AO...... | oovrene 41,250 | ........ 165,000 | 09/24/2013. | 10/01/2022.
876448 BZ 3 | TARRANT TX REGL WTR DIST WTR CONTROL & I....ecvvvireriireirericisinnis [ vveren ...8,005,883 |...113.456 ..7,913,556 .6,975,000 ) 348,750 | 12/15/2016. | 09/01/2032.
880591 CJ 9 | TENNESSEE VALLEY AUTH PWRBD..... ,112,400 |...122.947 ..6,147,350 .5,000,000 ) ..337,500 |04/23/2009. | 11/01/2025.
88213A EN 1 | TEXAS ST A&M UNIV SYS BRD TAXABLE SER A.......ccovvvierverernirevenerens | veveene | oo | v | e IFE | cnnnnn.2,549,500 ... 96.784 ..2,419,600 .2,500,000 ) 04/26/2016. | 05/15/2027.
88213A GF 6 | TEXAS ST A&M UNIV SYS BRD TAXABLE SER D........oecovvvivmirverrmrenenrneene [ e | oo | coveenen 1| el IFE | cec.2,047,660 | ... 94.351 ..1,887,020 .2,000,000 ) 07/07/2016. | 05/15/2030.
927781 VT 8 | VIRGINIA ST CLG BLDG AUTH TAXABLE BAB RE. ...106.774 ..5,338,700 .5,000,000 .(81, 735) 08/21/2015. | 09/01/2023.
927793  G9 4 |VIRGINIA COMMONWEALTH TRANSN BRD TRANSN ...104.693 ..7,129,593 .6,810,000 .(12,809)] ... 08/06/2018. | 05/15/2037.
927793 TQ 2 |VIRGINIA COMMONWEALTH TRANSN BRD TRANSN ...107.811 ..7,546,770 .7,000,000 ) 02/28/2012. | 05/15/2023.
927793 TR 0 |VIRGINIA COMMONWEALTH TRANSN BRD TRANSN 2| 1FE| .. ...8,576,960 |...107.811 7,546,770 | .. .7,000,000 . ) 06/19/2012. | 05/15/2024.
928172 2D 6 | VIRGINIA ST PUB BLDG AUTH PUB FACS REV R.......cccovuvimirnrinrrnnininernes | vevnee [ oo [ e 2| {113 [ 4,783,500 |...107.321 | ..ccevvreves 4,829,445 | ............ 4,500,000 (15 555) 04/19/2018. | 08/01/2035.
92817L  FB 4 | VIRGINIA ST RESOURCES AUTH CLEAN WTR REF.........coccomirmmrirneimmnnnenns | cernee oo [ evvnriiens [ s 1FE ...3,597,020 |...106.377 ..2,925,368 .2,750,000 ...2,937,110 o ) 06/05/2012. | 10/01/2020.
975700 KU 8 [WINSTON SALEM NC WTR SWR SYS TAXABLE BAB.........ccccccesiimerinmiininins | cvrenas 2| 1FE]| .. ...3,339,360 |...103.232 ..3,096,960 | .. .3,000,000 | ...........3,105,249 | o0 [ i (71, 931) 08/18/2015. | 06/01/2034.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations............ocoeverrirnnnssninsssscsssessseeeseeseessenes | cevneees 324,172,049 XXX | s 312,202,207 | .......... 274,630,000 | ......... 299,051,586 | ...coovrenane0 | e (4,469,599) XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obllgatlons of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31283H 5A 9 [FHLMC 30 YR GOLD PC GRP POOL GO1741.......courveriirieriererenieeseniens | ceveens 112969 | 296,887 | ..cocovverne. 262,803 | ..coovvrernen 271,251 | o0 [ (265) (V1 [ 0 ... 6.500 |...... 5.707 |MON... | .covvrnnee 1424 | .......... 17,082 | 03/18/2005. | 10/01/2034.
31283H V2 8 |FHLMC 30 YR GOLD PC GRP POOL GO1533........corevrienerierireireeineisseienns | evenns 2109146 | 260,094 | ..ccoovirnne 238,299 | .ooovrrirnns 244,779 (63) (118 [T 0. 6.000 |...... 5.214 |MON... | .ccoovvnnee 1,191 | s 14,298 | 02/03/2005. | 03/01/2033.
31287N  CF 3 |FHLMC 30 YR GOLD PC GRP POOL C62770.. ...114.020 359,429 ...315,234 07/08/2005. | 01/01/2032.
31287N UQ 9 |FHLMC 30 YR GOLD PC GRP POOL C63291.. . ...109.116 142,988 ....131,041 03/16/2005. | 01/01/2032.
3128K6 L7 3 |FHLMC 30 YR GOLD PC GRP POOL A45750........c.ovuiriernrirererissisnsssssinens | sevenes 112338 | 641,872 | coovvvvirnnne 571,377 09/13/2005. | 10/01/2031.
3128K9 6W 9 |FHLMC 30 YR GOLD PC GRP POOL A48985 ...101.933 29,764 29,199 | ...... 70,796 06/13/2006. | 05/01/2036.
3128KM  ZE 8 | FHLMC 30 YR GOLD PC GRP POOL A58841 JROR ) IT l . ..112.270 409,279 | oo 364,550 | ...ovvcirnne 376,456 05/10/2007. | 03/01/2037.
3128M4  AX 1 |FHLMC 30 YR GOLD PC GRP POOL G02422...........cccoveevinrirernrirsensisnisnisnns | overes [ o | cererernns Al L [ 148,051 |...109.241 | .ccooovvvrrnnne 151,816 | oo 138,974 | oo 146,897 10/14/2009. | 12/01/2036.
3128M5 DG 2 |FHLMC 30 YR GOLD PC GRP POOL G03403. et | s ..270,266 |...110.921 276,295 | ..ocvvvrrrnen 249,003 | ..coovvrirnen 268,606 02/08/2010. | 10/01/2037.
3128M5 KM 1 |FHLMC 30 YR GOLD PC GRP POOL G03600...........ccovvererrerermnieererisnennenes | everes ...92,974 |...115.251 104,033 90,266 | ...... 92,699 10/29/2008. | 11/01/2037.
3128M7 PD 2 |FHLMC 30 YR GOLD PC GRP POOL G05520............covverrermrererrrsrisssessiensns | eoverns | o [ vornrienns Al L [ 320,610 |...112.066 | .....ccocovrnee. 332,295 | .oooreriin 296,518 | ..cooovvvrrnens 316,897 01/22/2010. | 01/01/2039.
3128M7 Q9 0 |FHLMC 30 YR GOLD PC GRP POOL G05580. LA 186,117 |...111.314 193,310 ...173,662 185,406 09/09/2009. | 04/01/2039.
3128M9 MP 4 |FHLMC 30 YR GOLD PC GRP POOL G07266. A ...3,752,624 |...102.893 .3,530,323 ...3,739,808 10/07/2014. | 12/01/2042.
3128MJ 2M 1 |FHLMC 30 YR GOLD PC GRP POOL G08779.. A .27,147,316 |...100.022 . 27,141,417 09/18/2018. | 09/01/2047.
3128MJ 28 8 |FHLMC 30 YR GOLD PC GRP POOL G08784.. 4 ...100.003 7,377,399 ..217,864 |05/16/2018. | 10/01/2047.
3128MJ 2Z 2 |FHLMC 30 YR GOLD PC GRP POOL G08791.. |1 9,353,580 ... 97.488 9,416,849 | ..o00en9,354,452 | 0 | 873 | 0 [0 [1.3.000 |......3.090 |MON... | ..........23,542 | ........ 258,963 | 01/17/2018. | 12/01/2047.
3128MJ 3N 8 | FHLMC 30 YR GOLD PC GRP POOL G08804.. ] 5,666,147 | ... 99.979 . 116,028 | 06/18/2018. | 03/01/2048.
3128MJ AM 2 | FHLMC 30 YR GOLD PC GRP POOL G08011.. 4 109.230 .232,282 12,759 | 10/07/2004. | 09/01/2034.
3128MJ S35 |FHLMC 30 YR GOLD PC GRP POOL G08537.. w1 en..5,898,354 ... 98.239 16,052,504 181,575 | 07/23/2013. | 07/01/2043.
3128MJ  S4 3 |FHLMC 30 YR GOLD PC GRP POOL G08538. LA 100.731 . .5,294,869 185,320 | 08/20/2013. | 07/01/2043.
3128MJ SY 7 |FHLMC 30 YR GOLD PC GRP POOL G08534.. A | 2,879,421 | 98.156 ..2,899,729 .2,954,200 88,626 | 07/23/2013. | 06/01/2043.
3128MJ U3 2 |FHLMC 30 YR GOLD PC GRP POOL G08601.. 3 ..102.213 .5,629,822 225,193 | 11/10/2014. | 08/01/2044.
3128MJ UM 0 |FHLMC 30 YR GOLD PC GRP POOL G08587.. A ...103.652 . 1,480,566 | ...........1,599,479 | ..ooovvvvriveiren0 [ coriiiiiennn(655) | o0 | o0 104500 | ......2.142 [MON... | ...........5,552 | .......... 66,626 | 08/27/2014. | 05/01/2044.
3128MJ US 7 |FHLMC 30 YR GOLD PC GRP POOL G08592.. 4 ..102.213 ..4,546,511 4,448,060 177,923 | 08/26/2014. | 06/01/2044.
3128MJ UV 0 |FHLMC 30 YR GOLD PC GRP POOL G08595.. OO I ..102.213 1,714,412 677,287 | i 1,768,931 | 0 | eviinn(1,984) | viicen0 | i [00..4.000 |......2.898 [MON... | ...........5,591 | ......... 67,091 | 08/19/2014. | 07/01/2044.
3128MJ V7 2 |FHLMC 30 YR GOLD PC GRP POOL G08637. A 1 2102182 | e 2,932,314 | .o 2,869,690 | ............3,063,389 | ..o | i (1773) | o0 | viiciien0 [ 1..4.000 |......2.113 |MON... | ............9,566 | ........ 114,788 | 05/27/2015. | 04/01/2045.
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3128MJ VB 3 |FHLMC 30 YR GOLD PC GRP POOL G08609. L 2,662,044 |...100.509 | .............. 2,563,136 | ..ooovvvvneen 2,550,144 | ..cocovnnee. 2,656,323 | ..vveveeirrinennn0 | eiinen(2,348) | o0 [ 0 [ 3.500 |...... 2.774 |MON... 02/18/2015. | 10/01/2044.
3128MJ  VC 1 |FHLMC 30 YR GOLD PC GRP POOL G08610... LA 102213 | 2,044,178 2,121,504 | o0 | iinnn(2,288) | 0 | 0 | 4.000 |...... 2.785 |MON... 11/10/2014. | 10/01/2044.
3128MJ VW 9 |FHLMC 30 YR GOLD PC GRP POOL G08627... LA ...100.368 | ..oovvvnne 1,226,613 1,274,915 | o0 | e (1,105) | 0 [0 [ 3.500 |...... 2.723 |MON... 03/18/2015. | 02/01/2045.
3128MJ WW 6 | FHLMC 30 YR GOLD PC GRP POOL G08660... LA ...102.131 1,998,831 2,067,117 | oo | v (1,744) | 0 | 0 | 4.000 |...... 2.857 |MON...| ...........6,524 | .......... 78,285 | 12/22/2015. | 08/01/2045.
3128MJ XK 1 |FHLMC 30 YR GOLD PC GRP POOL G08681... 1 ...100.339 ..5,078,234 5,192,768 | ...cvvvvvrvvrvreenn0 | e (1,843) | o0 [ 0 [ 3.500 MON... 177,137 | 03/16/2017. | 12/01/2045.
3128MJ XR 6 |FHLMC 30 YR GOLD PC GRP POOL G08687... LA ...100.329 3,249,814 3,390,968 | ..ovevvevrrirennn0 | eriienen(2,203) | o0 [ 0 [ 3.500 MON...| ...........9,448 | ....... 113,371 | 02/25/2016. | 01/01/2046.
3128MJ Y7 9 |FHLMC 30 YR GOLD PC GRP POOL G08733... LA ..100.285 | ..o 4,612,858 4,579,018 | covovvvvriverieenn0 [ i 125 |0 | 0 3.500 MON...| .........13416 | ....... 107,327 | 04/20/2018. | 11/01/2046.
3128MJ YB 0 |FHLMC 30 YR GOLD PC GRP POOL G08705... ] 4,028,267 ... 97.582 | coovvvernens 3,838,515 | ..o 3,933,615 | oo d,024,317 | o0 | e (1,568) | 0 [0 [l 3.000 MON...| ..ccc0.....9,834 | ..o 118,008 | 05/18/2016. | 05/01/2046.
3128MJ  ZF 0 |FHLMC 30 YR GOLD PC GRP POOL G08741... A 19,960,072 ... 97.495 ...19,554,641 | ...........20,057,025 | ...........19,960,174 | ....cccoovvviveccc0 [ o3 [ i | 0 3.000 MON...| .........50,143 | ... 553,609 | 10/24/2018. | 01/01/2047.
3128MJ ZF 0 |FHLMC 30 YR GOLD PC GRP POOL G08741... 1] 2,159,246 | ... 97.495 2,115,387 | oo 2,169,734 | 2,159,257 | o0 | e (B) | 0 [0 [ 3.000 MON... 10/24/2018. | 01/01/2047.
3128P7 5H 2 |FHLMC 30 YR GOLD PC GRP POOL C91748... LA ..101.820 | ..............5,080,826 | ............4,990,012 | ..........5,133,924 | .oooovivivriiiicc0 [ iiieed(8,527) | o0 | 0 | 3.500 MON...| .. 04/17/2014. | 02/01/2034.
312910 3Q 3 |FHLMC REMIC SER 1311 KPAC.............. LA 2104312 | 253,015 | 242,556 | 245103 | 0 [ e (855) [ 0 | 0 7.000 MON... 03/22/2006. | 07/15/2022.
31292H MU 5 |FHLMC 30 YR GOLD PC GRP POOL C01271 LA 110243 | 13,649 [ 12,38 | 12,520 |0 [ e (20) [ 0 | 0 6.500 MON... 01/14/2002. | 12/01/2031.
31292k GP 6 |FHLMC 30 YR GOLD PC GRP POOL C02906... LA 45,504 |...106.112 46,900 44199 | 85,422 | 0 |16 |0 | 0 | 7.000 MON... 08/07/2007. | 06/01/2037.
312928 AD 2 |FHLMC 30 YR GOLD PC GRP POOL C09004... A .1,469,182 |...100.742 | .... ..1,443,981 1,433,349 | ..o 1,466,576 | o0 [ e (913) [ 0 | 0 3.500 MON... 06/23/2014. | 07/01/2042.
312928 B7 4 |FHLMC 30 YR GOLD PC GRP POOL C09062 L 4,853,989 |...102.213 | ..ccovvvneves 4,693,575 | ..ovvvreenns 4,591,939 | ..ccooonne 4841126 | o0 | s (4,304) | 0 | 0 4.000 MON... 08/21/2014. | 07/01/2044.
312928 CE 8 |FHLMC 30 YR GOLD PC GRP POOL C09069 ...102.214 1,711,378 ...1,674,317 1,776,421 | o0 | e (1,839) [ 0 | il [ 4.000 MON... 11/19/2014. | 11/01/2044.
31297K V4 1 |FHLMC 30 YR GOLD PC GRP POOL A30635 ...107.586 128,096 119,063 2122297 | 0 | i (857) | 0 [0 [ 6.000 MON... 02/09/2005. | 07/01/2032.
3132GK V6 0 |FHLMC 30 YR GOLD PC GRP POOL Q04537... 100742 | 2,694,375 2,734,605 | ooovvvrvcieinend0 | eiieen(4,262) | 0 | 0 | s 3.500 MON... 06/24/2014. | 11/01/2041.
3132HN DM 8 |FHLMC 30 YR GOLD PC GRP POOL Q11908... 100199 | e 1,170,547 . 1,198,305 | ovoveveerervcerrennd0 | v (440) | o0 [0 [ 3.500 MON... 06/25/2014. | 10/01/2042.
3132M5 7D 8 |FHLMC 30 YR GOLD PC GRP POOL Q25692..........cccovvurmerirrernriseinciineeneens | ceves .102.264 | .................836,956 | ................818,427 | ....cccc..c. 859,064 | ....oovvveviinenn [ e (1,671) | 0 [0 | 4.000 MON... 05/08/2014. | 04/01/2044.
31339N  PT 7 |FHLMC REMIC SER 2429 HB SCH.. LA ...105.699 332,296 | ..ocoovviririieen0 [ e (1.543) | 0 | 0 6.500 . MON... 08/28/2002. | 12/15/2023.
3133TL V5 4 |FHLMC REMIC SER T 18 A3 SEQ LA 875 [ 992 [ 88T | 887 [0 [0 [0 | 0 6.609 |...... 6.658 | MON... 08/26/1999. | 08/15/2029.
31358P  UA 3 |FNMA 92 REMIC INV FLOATER SER 137 CL SR.....cervviviirinrirerniieierinsinnnns LA ..112.024 ....10.691 MON... 01/19/2001. | 08/25/2022.
31368H NG 4 |FNMA PASS THRU POOL 190391.. LA ...109.112 219,989 | .o 201,617 | 214,986 | 0 [ et (762) | 0 | 0 s 6.000 MON... 11/24/2009. | 09/01/2038.
3136AS GE 0 |FNMA 16 REMIC SER 24 HY PAC, A 5,196,094 ... 91.617 ..4,580,850 | .............5,000,000 | ...c.cc....5,179,019 | coooiiiiiiciiinnn0 | oiiceeec(5,213) | e [0 [ 3.000 MON...| .. 09/29/2016. | 05/25/2046.
31371L 4S8 5 | FNMA PASS THRU POOL 255633.. 1 ...112.087 219,667 | .ovveeeeen 195,979 | 202,676 | o0 [ ciciiinennn(580) [ o0 | 0 6.500 MON... 05/10/2005. | 01/01/2035.
31371L  VE 6 | FNMA PASS THRU POOL 255413.. LA ...112.840 655,190 | ...cocoe0eern.580,638 | .oviiiiinn595,678 | 0 [ ieenn(2,098) | o0 | 0 6.500 MON... 08/12/2005. | 10/01/2034.
31371M  3Y 1 |FNMA PASS THRU POOL 256515.. LA 112,794 200,743 | ool 177,973 | b 181,319 | 0 [ |0 | iinnl0 6.500 MON... 05/16/2007. | 12/01/2036.
31371M 5P 8 | FNMA PASS THRU POOL 256554.. LA ..112.849 130,511 | v 115,851 | i 117,565 | 0 | ieinend(293) | 0 [ 0 [ 6.500 MON... 02/27/2007. | 01/01/2037.
31371M WV 5 |FNMA PASS THRU POOL 256360.. LA ..115.221 102,918 | covvvvverreenn89,322 | 91,493 | 0 | e (36) | 0 [0 [ 7.000 MON...| .. 08/21/2006. | 08/01/2036.
3137BR  7J 8 | FHLMC CMO SER 4608 JV PAC 1] 16,249,293 | ... 99.824 15,475,163 | ...........15,502,496 | ...........16,100,820 | ......cccevevreec0 | oiieeere(49,376) | o0 | o0 3.500 MON... 11/08/2016. | 01/15/2055.
3137BR RS 6 | FHLMC CMO SER 4612 DV PAC... ] 3,886,505 ... 97.037 3,622,504 | ..............3,733,098 | ............3,860,314 | ..ooooiiriirinenn0 | o (8,378) | 0 [ 0 [ 3.500 MON...| .. 10/07/2016. | 01/15/2055.
31385W  2S 7 |FNMA PASS THRU POOL 555285.. LA ...109.051 135,097 125,392 | v | iriiiiecrnnn(36) | o0 | 0 [ 6.000 MON... 06/29/2004. | 03/01/2033.
3138E1 M5 3 |FNMA PASS THRU POOL AJ8479 LA ...102.826 897,935 922,222 | cocovcverivrrrinnenn0 [ viierineeen(607) | o0 [0 | 4.000 MON... 07/10/2014. | 12/01/2041.
3138EE  RL 5 |FNMA PASS THRU POOL AK9490 LA ...102.825 2,617,439 2,674,531 | o0 | ieen(5,495) | 0 [0 [ 4.000 MON... 09/23/2014. | 04/01/2042.
3138WM L5 8 | FNMA PASS THRU POOL AT0347.... 1 ...100.780 ..1,505,390 1,503,879 [ o0 | v (408) | o0 [0 [ 3.500 MON... 03/24/2014. | 05/01/2043.
3138Y9 M4 7 |FNMA PASS THRU POOL AX7578 ] 2,300,661 ... 98.234 2,194,257 2,297,006 | ..ocvovverivrirnennn0 | v (738) | o0 [ 0 [ 3.000 MON... 01/28/2015. | 01/01/2045.
31390P GJ 0 |FNMA PASS THRU POOL 651901.. LA ...109.024 223152 | oo 204,681 | 208,867 | 0 [ e (1,184) | 0 | 0 6.000 MON... 02/25/2005. | 08/01/2032.
31396H UD 9 |FHLMC REMIC 3117 BT TWO TIERED NT INV FL....vvorerrrieriericerenieenne w1 ...105.527 833,681 ,327 | o0 [ i) 0 | 0 7.000 MON... 10/18/2006. | 02/15/2036.
31396N  J9 8 | FHLMC REMIC 3147 DT TWO TIERED NT INV FL....ccovvviiniriernerinnncrerinns | e | oo v A 1 ..103.094 | ......... 29,228 | ...ccooeeren 28,351 | 28,515 | o0 [ (B) [ 0 | 0 7.000 MON... 10/25/2006. | 04/15/2036.
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31401M  FA 4 |FNMA PASS THRU POOL 712161.. SOOI DOV [P I Al L [ 582,946 |...114.846 | ......cccoonnee. 649,301 | .occvrvrrrnns 565,367 | ..cvverrrnns 579,423 | oo (1N I (1,700) | covvvvereerrnens 0 | o0 [ 6.500 |...... 5.740 |MON... 10/25/2005. | 08/01/2033.
31402C  TT 9 |FNMA PASS THRU POOL 725162.. | e LA .. 172,978 |...1109.045 182,494 .A71,728 0 (308) 0 [ o0 6.000 |...... 5.299 |MON... 02/15/2005. | 02/01/2034.
31403D VZ 9 |FNMA PASS THRU POOL 745932.. SSSTPURSRTRTRRURRRII DO ] LA ...164,489 |...113.808 182,247 ...163,946 0 (210) 0 | ovvrrrrerrerreen0 [ 6.500 |...... 5.826 | MON... 11/24/2008. | 11/01/2036.
31404Q D8 9 |FNMA PASS THRU POOL 775127.. SR RRTRTOTOTURRPROR BTN - LA 73,158 |...107.302 77,055 0 (45) 0 | o0 | 6.000 |...... 5.745 | MON... 05/05/2004. | 05/01/2034.
314040 MR 8 |FNMA PASS THRU POOL 778968.. SSSTTRTRSRTRTIUPURORTRI DOV . 1 123,730 |...107.302 .130,441 0 (581) 0 | o0 [ 6.000 MON... 05/18/2004. | 06/01/2034.
314040 UK 4 |FNMA PASS THRU POOL 779186.. SOOI IOV o] LA ..107.370 | .... 0 (59) 0 | o0 [ 6.000 MON... 05/25/2004. | 06/01/2034.
31405M  KC 0 |FNMA PASS THRU POOL 793291.. et | e LA ..107.386 | ......... 36,016 (01 I 67 | v 0 [ o0 6.500 MON... 10/26/2004. | 01/01/2032.
31405M MK 0 | FNMA PASS THRU POOL 793362.. SSSTPURSRTRTRRURRRII DO ] LA .109.038 | oo 512,069 0].. (384) 0 | o0 [ 6.000 MON... 07/23/2004. | 08/01/2034.
31406Y E3 0 |FNMA PASS THRU POOL 823754.. et | e - LA ...110.961 155,014 LT146,101 | (V1 IO 704 | oo (01 OO | B DO 7.000 MON... 04/27/2005. | 09/01/2031.
31408E BH 4 |FNMA PASS THRU POOL 848840.. FSSTTOROSTOSURTTORPTORPORTROI BV . 1 ...110.845 .168,547 155,598 (1 - 397 0 | om0 [ 7.000 MON... 06/07/2006. | 01/01/2036.
31410B  EL 4 |FNMA PASS THRU POOL 884039.. SOOI IOV o] LA ...105.856 156,893 ...153,442 0. (291) 0 | om0 [ 7.500 MON... 05/18/2006. | 05/01/2036.
314106 RK 1 |FNMA PASS THRU POOL 888890.. SOOI SORTTORPORPOTRII BOVPOON o] LA ..113.143 269,382 0].. (90) 0 | o0 [ 6.500 MON... 09/14/2010. | 10/01/2037.
314106 W9 0 |FNMA PASS THRU POOL 889072.. SO RRTRRURRIR BRI o] LA ...113.361 423,456 | ...cooooerrins (V[ I (1,008) | cvvovernerrnens 0 | ovverrrerrerreen0 [ 6.500 MON... 09/14/2010. | 12/01/2037.
31410K  CX 0 |FNMA PASS THRU POOL 889386.. et | e - LA ...109.112 149,983 LA47,779 0. (519) (V1 SOOI | B B 6.000 MON... 08/19/2010. | 03/01/2038.
31410K DK 7 |FNMA PASS THRU POOL 889406.. JSSSTURRSSRTRTIUPORIRTRI DOV e 109112 L 222,897 . ...216,796 01... (663) 0].. L0 | 6.000 MON... 11/12/2009. | 04/01/2038.
31410K JY 1 |FNMA PASS THRU POOL 889579.. SOOI DOV JO0 PO | I 108282 | v 588,461 | ...............543,451 | oo 588,057 | .ooovveriicrind ([N [(I0) ) I (118 [T 0. 6.000 MON... 01/10/2013. | 05/01/2038.
31410S 2P 1 |FNMA PASS THRU POOL 896382.. et | e ...116.796 573,452 ) (TSRO o I ISOUUORURORRRORON | B IOV 7.000 MON... 07/28/2006. | 06/01/2036.
314108  PW 1 |FNMA PASS THRU POOL 896037.. FSSSTTSTSRRTURIR DOV o] L1775 361,102 ) [OOSR B OO 7.000 MON... 09/22/2006. | 08/01/2036.
31410W QY 7 |FNMA PASS THRU POOL 899671.. SOOI BVOTON - 110804 | e 178,520 | e 161114 | 172,247 | el | i385 | 0 | 0] 6.500 MON... 09/09/2009. | 08/01/2037.
31411F  FC 3 |FNMA PASS THRU POOL 906563.. JSSSTURSSRTRTIUURIRTRIN DOV o] 2108972 [ e 214217 | 198,579 | 201,484 | 0 [ e (B10) [ 0 | 0 6.000 MON... 02/06/2009. | 01/01/2037.
31412F H4 8 |FNMA PASS THRU POOL 923751.. SOOI DOV . 108,105 | oo 95,170 | 88,035 | 89,813 | 0 | (B1) | 0 | 0 |l 7.000 MON... 06/13/2007. | 04/01/2037.
31413Y  KQ 3 |FNMA PASS THRU POOL 959403.. FESTTORPOSTOSORTTORPTORPORTRII BOVPOON o] 10725 | 207,544 | 187,441 | 192,239 |0 [ 105 |0 | 0 6.500 MON... 11/24/2008. | 12/01/2037.
31416B RR 1 |FNMA PASS THRU POOL 995196.. SOOI DOV o] ..109.020 | .ovvovvvern.631,844 | 579,566 | oo 834,466 | o0 [ (2,140 [ 0 | 0 6.000 MON... 12/08/2011. | 07/01/2038.
31416B ST 6 | FNMA PASS THRU POOL 995230.. | e . 113.739 310,431 | ciiiee272,933 | e 295,718 | el 0 | e (1,022) | 0 | 0 [ 6.500 MON... 06/08/2010. | 01/01/2039.
31416B  SU 3 |FNMA PASS THRU POOL 995231.. SSSTPURSRTRTRRURRRII DO ] ...113.396 202,293 | oo 178,395 [ 190,871 | 0 [ et (768) | i | 0 s 6.500 MON... 01/19/2010. | 01/01/2039.
31418A  UP 1 |FNMA PASS THRU POOL MA1489.............. CF. [ 1] 2,818,304 ... 98.262 2,830,352 | .ooerr2,880,412 | 2,822,570 | o0 [ 1,050 | 0 [0 3.000 MON... 07/22/2013. | 07/01/2043.
314188 E8 5 |FNMA PASS THRU POOL MA1958 . SSSSTURORSTORTRTTOROTOR BRI . 102.176 .366,787 | .ovveereerne 358,977 | e 3T8TTT | 0 [ B9 [ 0 | 0 4.000 MON... 07/17/2014.| 07/01/2044.
31418C DT 8 |FNMA PASS THRU POOL MA2813.............. CFo | [ | T 02,093,945 | ... 99.820 ..2,042,941 2,090,050 | .ecvencerirrinnennn0 | eriieienen(2,000) | o0 [ 0 [ 3.000 MON... 161,399 | 12/15/2016. | 11/01/2031.
31418C P9 9 | FNMA PASS THRU POOL MA3147... CF. [ 1| 9,357,712 97.527 9,106,354 9,356,842 | ...covvvverviiiennd0 [ (B1) | iiecnl0 | 0 [ 3.000 MON... | .. 280,119 | 11/17/2017.| 10/01/2047.
31418C R7 1 |FNMA PASS THRU POOL MA3209... CF. | [ T 9,410,773 ] 97.527 ......9,191,665 9,410,671 | v |73 | o0 [ 0 [ 3.000 MON...| .. \ 282,743 | 12/20/2017. | 12/01/2047.
31418C  RE 6 | FNMA PASS THRU POOL MA3184.............. CF..|.|.. ...103.627 8,583,486 8,786,855 | ....oovvvvvicrnenn0 | e (4,826) | o0 [0 [ 4.500 MON...| .. 01/23/2018. | 11/01/2047.
314196 B9 4 [FNMA PASS THRU POOL AE5463 . CF. [.]... ...102.825 ..1,991,583 2,040,958 | ..o | eiiiieiencnn(3,565) | o0 [0 [ 4.000 MON... 09/25/2014. | 10/01/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . ........230,763,673 XXX ..........226,198,059 ........230,311,792 XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: [ESTRORPRROROT [PTPRn 554,935,722 XXX | o 538,400,266 | ..........500,248,060 | ......... 529,363,378 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
00209A AF 3 |AT&T WIRELESS SVCS INC SR NT, . JESTURRIR RO - ...131.938 527,752 | ..coveeireeeni400,000 | oo 852,551 | 0 | i (2,649) | 0 | 0 8.750 MS...... . . 04/21/2003. | 03/01/2031.
02261W  AA 7 |ALZA CORP CONV LYON. . . v | ...178.269 7,130,760 | ...ccceeer.e.4,000,000 | covirernn 3,816,733 | coooviriennnd0 | e 111977 | 0 [0 [ 0.000 N/A.. . ..0 | 07/25/2000. | 07/28/2020.
026609 AC 1 |AMERICAN HOME PRODUCTS [SSSTURIRTRRIRS IO o] ..116.212 4,648,480 | ..............4,000,000 | .............4,566,841 | cccoovvrirniinncnn0 | i (124,157) | o0 | 0 [ 7.250 MS...... . 11/13/2013. | 03/01/2023.
037833 BY 5 |APPLE INC....coiiiiiiiicieiincsssieie s essesssssssnssnsnnss | ovens e LGWTFE ] 11,413,220 97.613 ....10,737,430 | ............11,000,000 | .........11,320,493 | ....cccceovivcvnenO | e (41,640) | o0 | 0 [ 3.250 FA....... 05/30/2017. | 02/23/2026.
059438 AK 7 |BANC ONE CORP SUBNT........ . SRR IO ] 122.566 | ...........10,418,110 | ..............8,500,000 | ...........9,313,978 [ ..occeriirivirnens0 | ceriieens(73,808) | oo [0 [ 8.000 AO...... 09/17/2010. | 04/29/2027.
06406R  AB 3 |BANK OF NY MELLON CORP ISSTURRIORIOOT BOTOON |2 | W AFE 2,054,800 97.574 | oo 1,951,480 | ..............2,000,000 | ...ccc...ee.2,049,347 | o0 | ciiecenn(5,289) [ 0 | 0 [ 3.442 FA....... 12/15/2017. | 02/07/2028.
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097023  AD 7 |BOEING CO DEB.......ovverirerimerierireeneniseisesssensessssessssessessssssssssesssssesnenss. | sevnee | oo | eevoneinens | voveee 1FE| v 5,050,000 |...114.762 | ...cccoonne.s 4,590,480 | ...ccoounns 4,000,000 | ..oovvrnes 4234601 | o0 | iien(80,125) | o0 | 0 8.750 |...... 6.283 |FA.......| ... 132,222 | ........ 350,000 | 11/25/2003. | 08/15/2021.
097023 AM 7 |BOEING CO DEB............... LA21.735 | 6,567,603 5,771,522 | vvevvviricnnen | e (48,966) | vvviieenn0 [ 0 [ 7.250 |...... 5.899 |JD..ccco. | v 17,384 | i 391,138 | 06/22/2010. | 06/15/2025.
110122 AA 6 |BRISTOL MYERS SQUIBB CO.... LBTT3 | 5,788,650 5,708,654 | ...c.ovvevvrrrinnn0 | eeenn(143,898) | o0 [ 0 [ 7.150 |...... 3.672 |JD....... | v 15,889 | .o 357,500 | 11/15/2013. | 06/15/2023.
12189T  AA 2 |BURLINGTON NORTH SANTA FE......ccoviimirirrineriniis ..120.745 3,561,978 3,463,500 | oo | eienenn(62,631) | o0 |0 [ 7.000 |.....4.098 |JD.......| s 9,178 | i 206,500 | 11/07/2013. | 12/15/2025.
166764 BL 3 | CHEVRON CORP........cocovirireirnirerierinseseinsisesiesssensensssssssssnsssensenens | conves | oo | vevoveeened | it IFE | 0i00...8,978,370 | ... 96.268 ..8,664,120 8,969,344 | ..o | eiireieecn(1,953) | o0 [ 0 [ 2.954 236,320 | 08/13/2018. | 05/16/2026.
191219 AP 9 |COCA COLA ENTERPRISES INC DEB............. ..115.618 5,780,900 5,240,637 | ..ovvvvevvrnnennn0 | eieennn(69,221) | o0 [ 0 [ 8.500 |.....6.728 |FA......| ... 177,083 | ........ 425,000 | 09/23/2003. | 02/01/2022.
19416Q BX 7 |COLGATE PALMOLIVE CO SR MTN........... . 123.779 ...12,377,900 LA1,967,142 |0 | e0(259,653) | 0 | 0 |l 7.600 |.....4.046 |JD.......| .........63,333 | ........ 760,000 |01/16/2018. | 05/19/2025.
200339 AJ 8 |COMERICA BANK SUBNT.......... ..120.360 | oo 1,203,600 995,553 | .vovvervrrrriennnn0 [ i 388 | i [0 | 7.875 |.....7.950 [MS......| ..........23,188 | .......... 78,750 | 01/10/2000. | 09/15/2026.
20826F AQ 9 |CONOCOPHILLIPS CO ...107.014 3,210,420 3,259,963 | ..o | ieenn(32,434) | 0 [0 [ 4.950 |....3.534 |MS.....| ........43725 | ... 148,500 | 02/23/2017. | 03/15/2026.
254687 AH 9 | DISNEY WALT CO DEB ...118.155 4,814,816 | ..............4,075,000 | ..ooooeerrd,089,438 | oooviciiennn0 | 2 |0 [0 [ 7.550 307,663 |02/15/2001. | 07/15/2093.
260543 BA 0 |DOW CHEM CO DEB.......ccooomierrierierieeernenssseiseesssias ...110.888 4,435,520 | ..............4,000,000 | .............4,009,422 | cccovvrirniinicnn0 | eriiiiicrecn(4,008) | o0 | 0 [ 9.000 |.....8.870 |AO...... | ..........90,000 | ........ 360,000 |11/11/1994. | 04/01/2021.
26442C  AK 0 |DUKE ENERGY CAROLINAS LLC 1ST MTG ...101.345 ...10,134,500 | ............ 10,000,000 | ...........10,334,500 | ....cccocovvvverieen0 | ceireecn(146,037) | oo | vviiiiieennl0 | 3.900 |......2.336 |JD..cco. | v 17,333 | i 390,000 |10/06/2015. | 06/15/2021.
264420 AG 9 |DUKE ENERGY PROGRESSINC...... ...101.015 ...10,101,500 | ...ocvevvnee 10,000,000 | ...........10,104,476 | cooovvvvvvrrverreen0 | eoviieenna(3,424) | o0 | 0 3.700 |.....3.571 |MS.....| ... 145,944 | _.............. 0 | 08/20/2018. | 09/01/2028.
30231G AT 9 |EXXON MOBIL CORP s | | o e el IFE 10,089,280 97.557 9,755,700 | ............10,000,000 | ...........10,075,522 | ......ccccovurieecnc0 | ovieeeeccn(9,582) | e [0 [l 3.043 |.....2.924 |[MS......| .......101,433 | ........ 304,300 |01/31/2018. | 03/01/2026.
38141E A2 5 | GOLDMAN SACHS GROUPINC...... 100482 | ..oovvvennees 1,507,230 | .....c.......1,500,000 | ..o 1,504,155 | o0 [ iieenn(34,905) [ o0 | 0 7.500 |.....5.076 |FA.......| ..........42,500 | ........ 112,500 | 09/15/2010. | 02/15/2019.
458140 AX 8 |INTEL CORP.....coosirirircrinrieiieeiseissssissisessessssessssisssssssessssssssssssssenssnnns | wonnees | oo | coneeveneee 1| et IFE | iniiin.3,046,230 ... 97117 | e 2,913,510 | ...oe0..rr..3,000,000 | .o 3,040,399 | o0 | e (4,344) | 0 [0 [l 3.150 |.....2.962 [MN......| ... 13,125 | e 94,500 | 08/21/2017. | 05/11/2027.
459200 AG 6 |INTERNATL BUSINESS MACHS CORP.........cccovvuiiieiirnieierinsissesssissisnens 104427 | 5,221,350 | ..............5,000,000 | ...........5,063,883 | .cooceovrvrreinnnnc0 | iirerns(73,861) | v | v 0 | 8.375 |....6.750 [MN......| .........69,792 | ........ 418,750 | 10/25/2007. | 11/01/2019.
478160 AF 1 | JOHNSON & JOHNSON DEB ...116.363 ...11,386,120 | ..............9,785,000 | ...........10,562,393 | ......coevvrreire0 | eireecn(139,897) | oo | viiiiciiennd0 s 6.730 865 [MN......| ..........84,146 | ........ 658,531 | 09/05/2013. | 11/15/2023.
478160 AJ 3 |JOHNSON & JOHNSON NT 2129551 | e 1,943,265 | ..............1,500,000 | ............ 1,705,112 | cooooiriviiiirienn0 [ oiieens(14,039) [ o0 | 0 6.950 |...... 5258 |MS.....[ ..........34750 | ........ 104,250 | 08/11/2009. | 09/01/2029.
532457 AM 0 |LILLY ELI & CONT...ooovvvmrrrrrcrierircenne ..121.442 ....13,368,335 rerereen 12,398,785 | 0 [ e (183,182) [ 0 | 0 7125 |...... 4.798 |JD.......| .eer.....065,360 | ....... 784,320 |12/08/2011. | 06/01/2025.
594185 AQ 3 |MICHIGAN BELL TEL CO DEB L8 | 3,335,430 | ..............3,000,000 | ............. 3,008,868 | ...coovvervrirrnen0 | erieinen(2,544) | o0 [0 [ 7.850 |...... 7.737 [Woie | 108,592 | e 235,500 | 08/23/2000. | 01/15/2022.
594918 AW 4 |MICROSOFT CORP... 2102976 | e 9,484,090 9,515,278 | ..vvvvvvvvrennen0 | eieeeeen(56,513) | o0 [ a0 [ 3.625 |...... 2.902 |JD..c.e.| e 14,838 | e 333,863 | 12/03/2014. | 12/15/2023.
594918 BK 9 |MICROSOFT CORP......... ...103.666 8,293,280 8,847,728 | ..vvvvvevvrirennn0 | eiiennn(38,465) | o0 [ 0 [ 4.200 |...... 3.352 |MN......| v, 54,133 | ... 336,000 |12/20/2017. | 11/03/2035.
63858S AA 7 |NATIONSBANK CORP MTN 2120919 [ e 3,627,570 3,022,493 | .0 | iennn(2,924) | 0 |0 [ 8.570 01/13/1995. | 11/15/2024.
645767 AY 0 |NEW JERSEY BELL TEL CO........ L2474 | 5,608,700 | ..............5,000,000 | .............5,205,630 | .eoovvrvrirvrrnenns0 | corirerena(52,124) | e [0 [ 8.000 08/24/2007. | 06/01/2022.
655844 AA 6 |NORFOLK SOUTHN CORP NT. ..111.533 1,115,330 | ..............1,000,000 | ................998,350 | .coooiviivivciccnnn0 [ e 572 [0 | 0 9.000 03/06/1991. | 03/01/2021.
665772 BN 8 | NORTHERN STS PWR MN 1ST MTG ...119.865 13,185,150 rereree(189,815) | o0 [0 [ 7125 |... 02/04/2010. | 07/01/2025.
68389X  AS 4 |ORACLE CORP......ccosterrieiriieriieeienineenns ...101.354 4,054,160 | ..............4,000,000 | .....cc..... 4,121,487 | ccoooovirvirirncnnc0 | i (14,596) | ..ocvverernrrnen [0 [ 3.625 12/08/2014. | 07/15/2026.
68389X  BM 6 | ORACLE CORP......cccotviirisiicciiseienierisnisniseniesissssensississssssssssssssssissisens | eoveees | oo | cesnieeens 1| et IFE | 1i01.5,877,780 ... 92.676 5,560,560 5,895,255 12,253 | o0 |0 2.650 08/21/2017. | 07/15/2026.
713448 DY 1 |PEPSICO INC.....cooovvvririieierinnrerieniseesesssnsenienssseessssssssssssssesssensssssssssens | sonnee | oo [eovnenvee | et TFE | 1,988,920 | ... 96.406 | ...ccvvnve. 1,928,120 1,990,002 | ..ooovvervrerneernennd0 | 979 | 0 [0 [ 3.000 11/10/2017. | 10/15/2027.
718546  AC 8 | PHILLIPS 66 COM.......cccooovvimiiiiriiriscicniieciens ...102.663 5,646,465 5,677,606 | ...ocvvvrvererinenc0 | rireen(51,102) | o0 | 0 | 4.300 |.....3.243 |AO...... | ........59,125 | ........ 236,500 | 07/20/2015. | 04/01/2022.
73651E  AB 4 |PORTLAND GENERAL ELEC 144A...... . 111.785 ..2,235,700 2,233,837 | v | (85,719 | civiieenn0 [0 [ 6.750 135,000 | 09/20/2013. | 08/01/2023.
744448 CP 4 |PUBLIC SERVICE COLORADO 1ST MTG ..101.222 5,061,100 5,003,035 | ..ovevveirrnnennn0 | o35 | 0 0 [ 3.700 |.....3.692 [UD..cco. | cererrnn8,222 | oo 89,417 | 09/19/2018. | 06/15/2028.
881685 BB 6 | TEXACO CAP INC DEB .. 143.002 | e 2,860,040 | .............2,000,000 | .............2,418,190 | covovirivrviriinnnc0 | i (19,865) [ ..vvvvvvvrrvrrecn0 | e [ 8.000 |.....5.759 |FA......| ..........66,667 | ........ 160,000 | 02/01/2007. | 08/01/2032.
911308 AA 2 |UNITED PARCEL SERVICE INC DEB ...106.240 ...13,811,200 | ............13,000,000 | ...........13,503,277 | .ccoovvvvvrirercren0 | v (381,673) | .o [ i [ 8.375 |.....5.127 |AO...... | .......272,188 | ..... 1,088,750 |09/22/2009. | 04/01/2020.
913017 AR 0 |UNITED TECHNOLOGIES CORP DEB.. ...104.716 2,094,320 | ......c.e....2,000,000 | ..o 1,995,274 | oo | 4587 | o0 |0 | 8.875 |.....9.140 [MN......| .........22,681 | ........ 177,500 | 01/23/1991. | 11/15/2019.
913017 AS 8 | UNITED TECHNOLOGIES CORP DEB.. ..110.970 ..2,219,400 3715 | o0 [0 [ 8.750 175,000 | 02/25/1991. | 03/01/2021.
92343V BR 4 |VERIZON COMMUNICATIONS CORP ...106.436 6,652,250 6,700,220 | ..overneerrireinnnd 0 | oo (86,694) | ..ovvvrerrrnan0 [ e [ 5.150 |.....3.476 |MS....| ......94774 | ... 321,875 | 10/21/2014. | 09/15/2023.
94974B  FC 9 |WELLS FARGO & CO....c.vvvrivrrerniinrirernnissnsiserisssssiessssisessssssssssssssssssssenss | veenns | oo | eevseevernne | oone ITFE | rii0000202.3,108,780 | ... 99.667 | .vvvrrrnes 2,990,010 3,058,178 (17,227 | ceiiieennl0 | iiennl0 [ 3.500 |.....2.858 |MS......| ..........32,958 | ........ 105,000 | 12/18/2015. | 03/08/2022.
94974B  GL 8 |WELLS FARGO & CO.....ovvvvrrircrrrrrierieriesissensssisessessssesssensssessessssssssssenes. | wonsees | oo | conervnerns | ceneen IFE | iinve..5,550,600 | ... 98.367 4,918,350 . 5,443,191 ....(44,560) | .... 0 | 4.300 |..3.112 |JJoess | e 94,958 | e 215,000 | 07/11/2016. | 07/22/2027.
035242 AP 1 | ANHEUSER BUSCH INBEV........ccoconsiimeimriinmrincrierirnennssinserssssissessnssseessssnns | eeiees | C | v | i 2FE | ecoee3,165,360 | ... 94.263 | ..covvvvnnen. 2,827,890 | ..............3,000,000 | ............. 3,129,690 | ..ooverciriieinnnd (V18 (16,891) | woovvvvrvrrern (11 [ 0| 3.650 |.....2.947 |FA....| ......... 45,625 | ........ 109,500 | 11/02/2016. | 02/01/2026.
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 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
055451  AH 1 |BHP BILLITON FIN USA LTD.....coovirrrrererinnrnerieeeneesssinsensssssensesesensssnesee | evvenee | G [rvverrneens | eered TFE | i 5,061,960 |...100.854 | .............. 4,336,722 | ..ovvornns 4,300,000 | ..ovvvreens 4,336,681 | ..cooovvvrerierin 0| s (145,643) | ..o (11 [T 0 ... 6.500 |...... 3.013 |AD...... | cevvrnnad 69,875 | ........ 279,500 | 09/05/2013. | 04/01/2019.
126149 AD 5 |CPC INTERNATIONAL INC........cccvvenee ..124.707 ..6,235,350 .5,000,000 )| o0 | 0 107,250 |...08.000 (D | v 16,111 | 362,500 |04/27/2009. | 12/15/2026.
656531 AC 4 [NORSKHYDRO ASDEB........ccoooomirmerrreriranes ...118.256 ..8,277,920 .7,000,000 ) ..387,500 | 11/09/2018. | 06/15/2023.
656531 AD 2 |NORSKHYDRO ASDEB........cccoommirurrinrirnns ..119.244 ..2,146,392 1,800,000 )| - 128,700 | 11/06/2013. | 11/15/2025.
656531 AM 2 |NORSKHYDRO A S DEB........cocoomrrimrrrerinenes ...123.781 ..6,189,050 .5,000,000 )| . 362,500 |05/19/2010. | 09/23/2027.
80685Q AA 4 | SCHLUMBERGER OILFIELD UK NTS 144A. ...101.237 ..3,543,295 .3,500,000 ) <. 147,000 | 04/01/2015. | 01/15/2021.
98934K  AB 6 |ZENECA WILMINGTON INC GTD DEB. . .14,695,870 |...115.504 ....13,860,480 ...12,000,000 | ... 113,153,501 ) o0 |0 {1..7.000 |.....4.764 |[MN...... | ........107,333 | ........ 840,000 |05/12/2010. | 11/15/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - IssUer OBlIgAtioNS. ..o v | sereenes 319,770,602 XXX ..314,839,833 284,673,000 | ......... 302,393,646 | .....cooovivinennn0 [ e (3 062 494) ....16,042,150 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ... .o sesnsssnsnsssssensssenes | ansenes 319,770,602 XXX ..314,839,833 284,673,000 | ......... 302,393,646 | .......cceceeere0 | o (3,062,494) ....16,042,150 XXX XXX
Hybrid Securities - Issuer Obligations
06053E 83 8 | BANK OF AMER DOW JONES INDU INDEX MITTS.....cocivemienminenisserssnissinns |@ | .. | ............ ‘ ...... 2FE ...3,000,000 |..... 14.550 ..4,365,000 ....300,000 ...3,000,000 0. 0 0 ....35.662 |N/A..... 06/13/2013. | 06/26/2020.
4299999. Hybrid Securities - Issuer OblIgAtIoNS. .........v it . ...3,000,000 XXX . ..4,365,000 | .. ...300,000 | .............3,000,000 0 [ 0 0 XXX XXX XXX XXX
4899999.  Total - HyDIt SECUMHES. .. .cvruresrrsersereateserisstes s ses sttt | nenssssnanas 3,000,000 XXX [ s 4,365,000 | ..o 300,000 | ..ooovrenns 3,000,000 (U 0 0 XXX XXX o 0 s 0 XXX XXX
Bank Loans - Acquired
36251* AC 4 | GABRIEL PERFORMANCE PROD LLC.......ccovvumrreirierieneieninisneesssssserinenes. | eovenen | oo | vvevvvninne | oveees 5G| v 1,000,000 {...100.000 | ....covvveeee 1,000,000 | ....coeveeee 1,000,000 | ...covvreeee 1,000,000 0 .. 0 (V1 [ 0 11.500 |...11.778 [MON... | oo 319 | o 29,389 | 10/01/2018. | 04/22/2022.
470254  AA 6 | JAMES B OSWALD CO JBO HLDG CO INC.....covvuererriiisrississssissnsssnississsninee | evnnnes | oo | nvenssnenns | oneees 5G| v 7,731,123 |...1100.000 | ..cocvvnnees 7731123 | s 7,731,123 | oo 7,731,123 0. 0 (] 0 [. 4.360 |...... 4.360 |MON...| .........29,053 | ........ 362,290 | 06/09/2016. | 06/01/2021.
6499999.  BanK LOANS = ACGUITEA. .....cv.erieieiesit ittt bbbttt XXX ..8,731,123 .8,731,123 ..8,731,123 0. 0 XXX XXX XXX | 029,372 | 391,679 XXX XXX
6599999.  Total - BaNK LOANS........uieririsiisersenessenssssiss st XXX ..8,731,123 8,731,123 ...8,731,123 (U 0 XXX XXX XXX [ 29,372 | e 391,679 XXX XXX
Totals
7799999.  Total - ISSUET OBIIGAtONS. .....vocvesresiessiesirs ettt | sree 1,315,228,607 XXX | 1,270,358,468 | ....... 1,133,863,500 | ...... 1,226,871,376 ...(15,751,877) | ... XXX XXX XXX |....17,546,758 |....58,404,786 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHES. ... ... vt et | seneneees 251,002,892 XXX [ s 246,369,950 | .......... 245,135,202 | ......... 250,443,182 O (188,502) | ... . XXX XXX XXX [ s 750,257 | ..... 8,401,972 XXX XXX
8299999, Total = BANK LOAMS........iiiiieiiisis i | e 8,731,123 XXX [ i 8,731,123 | .o 8,731,123 | v 8,731,123 0 [ 0 {0 0 XXX XXX XXX [ e 29,372 | ........ 391,679 XXX XXX
8399999, Grand TOl - BONGS...........ccuurveierrerirerererissceseeise ettt ens e asenansinnns | sviees 1,574,962,622 XXX | e 1,525,459,541 | ....... 1,387,729,825 | ...... 1,486,045,681 | ...cocovvrvrnrernn. 0] ....(15,940,379) | ..cccovvrrvrrrnc (V) [ 0 XXX XXX XXX |....18,326,387 |....67,198,437 XXX XXX
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Showing all PREFERRED STOCKS Owned December 31 of Current Year
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A E

NONE
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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 11 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./A.C.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) inB./A.C.V. Symbol (a)| Acquired

Common Stocks - Industrial and Miscellaneous (Unaffiliated)

31337# 10 5 |FEDERAL HOME LN BKS CINCINNATI...... . |RF.. 6,097,500 | ....... 100.000 | ..ovovvererenad 6,097,500 | .....cccconee. 6,097,500 0 .351,779 0 . 03/22/2018.
00206R 10 2 [AT&T INC...oveoiricreerierienieiseeisessenienseesseesssssssessesssesssenssssssessssssnensnnes | coneeene | von | 00e00:88,200.000 | woivvnvineces 2,517,228 28.540 | ....... 2,517,228 2,352,811 0 ..176,400 0 (911,988)| ... (911,988) | .. 08/24/2010.
00287Y 10 9 |ABBVIE INC COM......coiiiiiririieiie ittt ssssens . 1,133,937 1,133,937 302,445 | .oovoeiiinind (V18 A4A57 | v 0 (55,596) | ..vvoovvvneirerrierren [ s (55,596) 04/01/2013.
031162 10 0 |AMGEN INC.....ccoovviirrerierireereeieineiieniens ..59,000.000 11,485,530 1,485,530 7,865,316 0 ..311,520 0 ..1,225,430 01/13/2016.
037833 10 0 [APPLE INC...oouiieieieciieiiieiiee st B I 9,000.000 1,419,660 1,419,660 875,566 | ...vvurerererrrinninna (V1 25,380 01/15/2016.
054937 10 7 | BB&T CORP.....oviiriiiersniseienie st sssssessessssssssessesssssensnns | sennene | ver | ooveee 125,000.000 | ..coovvevirene 5,415,000 . ..195,000 08/31/2016.
09247X 10 1 |BLACKROCK INC COM.......orvorcreerrisrrenrieeiessssssissssesssssssesssesssssssssssssssenses | seenvee | eon | enevens 28,000.000 ....10,998,960 ...4,371,552 ..336,560 09/22/2011.
166764 10 0 |CHEVRON CORP.......cooiiiiiiiiirinissic i ..11,490.000 679,572 01/15/2016.
17243V 10 2 | CINEMARK HOLDINGS INC.......ccccovvvrrrirnnnne ..69,700.000 09/25/2012.
17275R 10 2 | CISCO SYSTEMS INC....oiviriiriireiineiieiieeieeisssiss st ssisssssees . 09/22/2011.
191216 10 0 [COCA COLA CO...cvvvririceericinerseienssiesssisseessssssssssssesssssssssssssssssssenssssseee | vevvnnes | e | arreeern 12,000,000 | covviiirernnr.568,200 | v 47.350 | i 568,200 | oo 496,591 01/15/2016.
20825C 10 4 [CONOCOPHILLIPS.......ccooivimiereriiimneriesieeesessssissesssssssessessssesssssssssssssnenes | seseien . 3,390,734 10/26/2012.
22160K 10 5 |COSTCO WHOLESALE CORP..... ..50,000.000 2,343,240 02/08/2016.
278865 10 0 |ECOLABINC. OSSOSO ..10,000.000 643,480 131,700 | ... ..131,700 08/31/2012.
291011 10 4 |EMERSON ELECTRIC CO.....cocovtrrrirerierirneereeirseenns +er..50,000.000 2,185,575 ....(497,000) | ... (497,000) | .. 09/28/2012.
371901 10 9 | GENTEX CORP.......oeviiiiriritiinniinerienistesssissssiesiesesesssnssssssesssesssenssenens | sevinene | ee | cvvvens 115,800.000 1,627,849 ..(85,692) 0. (85,692) 08/26/2014.
372460 10 5 | GENUINE PARTS CO....oovrvmrrrrireeririnsiiesiesesesesssssessssssssssssssssssessssssnnss. | aesenees | oee | cereenens 80,000.000 2,656,164 | ..... 57,600 ..226,800 0 ...80,800 (V1 I 80,800 05/28/2009.
458140 10 0 |INTEL CORP.....coovooreirriiereiieesiiessieesiessiessssessssssssssssssessssssssssssssnnns | eoviines [ ene | sveone 263,000.000 5,324,973 0 ..315,600 0 | e 202,510 0 202,510 08/10/2011.
464287 23 4 |ISHARES MSCI EMERGING MKT IDX FD.......cooovvvrrvirerireerseiserseensnenseneseins | sevnene | ee | cvvees 284,600.000 8,723,348 0 ..248,643 (U [ (2,293,876) [ ..ocvvvevererrirernnn 0 ..(2,293,876) | .. 07/05/2017.
464287 46 5 |ISHARES MSCI EAFE IDX FD.....couiemierircrirecirneeiseisesssssssessesessessssssssssins | sevsnene | ee | cvveees 182,000.000 | ...ocvevnee. 10,697,960 8,151,472 0 ..362,460 0 | o (2,098,460) [ ....vvvorernerriinna (V18 (2,098,460) 05/17/2017.
46625H 10 0 [JPMORGAN CHASE & COMPANY........ccooiriirinimierieririeisnieeiissienssssesnnies | evviene .42,000.000 | ...cooourenes 4,100,040 3,890,376 0 ..104,160 0 ....(391,440) | ... (391,440) | .. 11/15/2017.
580135 10 1 |MCDONALDS CORP........cocoirimirmrirrireesesissesssesseessessesessssssssssssssssesssasess | sevsees +ern.04,100.000 ....16,709,337 3,117,088 0 ..394,279 0 512,845 06/29/2012.
58933Y 10 5 |MERCK & COINC....cooiiiiiiririiniiceiesistinissiesiesisssississisessisssesssenens | e | eer | eeees 118,500.000 9,054,585 | ........76.410 | ...............9,054,585 | ...............5,072,805 | ..... 65,175 ..227,520 0 2,386,590 01/13/2016.
594918 10 4 |MICROSOFT CORP.......cocomirieririeririisineriessinessessesesssssssssssssenssssssssssssnnns | sevenene | ee | cvviens 171,000.000 ....17,368,470 . 0 ..294,120 (0 IO 2,741,130 | ... . 09/22/2011.
674599 10 5 |OCCIDENTAL PETE CORP.......ceooiririrniineiieriiesiseeiseisssesssssssssesssesssnssnns | evenees | oee | cereeeens 88,000.000 | ..ccvouennee 5,401,440 5,268,560 | ..... 68,640 ..271,920 (U I (1,080,640) [ ...cvvvvernirrininna (V18 (1 080,640) 12/29/2016.
713448 10 8 |PEPSICO INC.....cooivirirriieiinirieriesiseisisesiesiesesessssessessessssesssesssssessssses | sevenene | ee | cvvvens 100,000.000 ....11,048,000 4,332,063 | ..... 92,750 ..352,135 ....(944,000) | ... (944,000) | .. 08/05/2011.
717081 10 3 |PFIZER INC...oooocooeceeeeceeeceseeeeeeeeeeseseeeseessseesessenesessesssnessssessssnnsssnnnns | eovenne | oes | cveeene 125,000.000 | .coooverneene 5,456,250 2,194,227 0 ..170,000 928,750 09/22/2011.
74144T 10 8 |PRICE T ROWE GROUP INC.....ccovvvirrireireriiisinnieissseeessssessssssssssssssssssns [ onnsnne | ver | overenns 43,750.000 | ..oocoereenn 4,039,000 2,332,303 0 122,500 |0 | e (551,688) | 0 | (551,688) 01/15/2016.
742718 10 9 |PROCTER & GAMBLE CO......covuriverereinerienieriersseesesssessssssssessssessssssennns | sevnens | ee | cvvvens 115,900.000 ....10,653,528 1,990,787 0 329,295 | o0 | o836 | 0 [ 4,636 03/22/2001.
747525 10 3 |QUALCOMM INC......oooiiveimiviimniiinseiieseieeseeisesissesisssssssssssesssssessssessssnnnees. | eevvnes [ ene | cvvees 122,900.000 6,994,239 6,337,537 0 ..298,647 (873,819) (873,819) 01/15/2016.
755111 50 7 |RAYTHEON CO.....cocoovvrevrrrerirerircnnns ..73,000.000 11,194,550 2,919,074 | ..... 63,328 ..248,200 .(2,518,500) | ... ..(2,518,500) 09/22/2011.
78463X 87 1 |SPDR INDEX SHS FDS S&P INTL SMALL CAP........cocovrimrermerreirnnrisnnnneninne | wovnees | ver | erveens 107,300.000 2,995,816 2,409,521 (N 87,955 (811,188)| ... (811,188) | .. 05/30/2017.
78467Y 10 7 |SPDR S&P MIDCAP 400 ETF TR.....covviiimireiriernsiseiesseesssnessnsseeensssnssnss | nevnees | oo | ovvevers 56,000.000 ....16,949,520 4,851,840 | ..... 70,996 ..236,650 0 ..(2,393,441) ..(2,393,441) 01/29/2010.
842587 10 7 | SOUTHERN CO......oovrvmirrrrirriririnsiierieseneesseisessessesssessesssssssssssssssessenes. | sevenens | oe | cvvnens 103,000.000 | .ooovernvene 4,523,760 3,097,750 0 ..245,140 0 )| ... (429,510) 09/24/2004.
871829 10 7 |SYSCO CORP......ccooomrrirrriirriierniinne ..51,600.000 3,233,256 1,468,918 | ..o (V18 T4.304 | .o 0 99 588 0 [ 99,588 07/16/2008.
88579Y 10 1 |3MCO.ireerereeneiinerinees ..64,000.000 12,194,560 3,321,858 0 ..348,160 0 2,869,120) ..(2,869,120) 02/27/2009.
902973 30 4 [USBANCORP DEL.......coorivurereerissieesiieeeeeiisssiesssessisesssessssssssssssssesssesssenss | avvesees | oes | cvenes 118,000.000 5,392,600 3,826,784 | ..... 43,660 ..149,860 0 (929,840) | ... ) 03/25/2013.
911312 10 6 |UNITED PARCEL SERVICE INC CL B.....ccocovvviririiereinniciinniieniseessssinniies | ceviens ..31,000.000 | ..coovvvrrenes 3,023,430 0 .112,840 0 )| ... ). 10/03/2016.
913017 10 9 |UNITED TECHNOLOGIES CORP COM........ovuvmmrirerierireernninsersessnensensneins | ceveens 1e00e52,000.000 | ooovoinneene 5,536,960 0 147,420 0 [ .erreenn(1,096, 680) . ) . 01/15/2016.
922042 77 5 |VANGUARD FTSE ALL WORLD EX U.....ocmvrverriirriiinnrineneissessinsnesisnesens | evvivene | een | evvienn 80,000.000 | ..o 3,646,400 0 119,136 (U IO (731,200) | cvvvoerrieirerid (V18 (731 200) AAAAAAAAAAAAAAAAAAAAAAAAAAA (VI [ L |02/10/2017.
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Annual Statement for the year 2018 of the VW@Stfield Insurance Com pany

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 11 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./A.C.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) inB./A.C.V. Symbol (a)| Acquired
92343V 10 4 |VERIZON COMMUNICATIONS......coomiurrimeermrineriesisnessensssesssssssssssssssnsssnnes | wovneens | aee | eoneens 174,541.000 | .coovvverncene 9,812,695 | ......... 56.220 | ..oovrerrinnes 9,812,695 | ...ovvvurnnn 4,162,396 0 .414,099 (1 I 574,240 | ..o | i 574,240 | ..o (V1 I L | 01/13/2016.
931427 10 8 |WALGREENS BOOTS ALLIANCE INC.......coovvuiieriniiiernirinneireineissienssisennes | wovenene | oer | ovviee 150,000.000 | .............10,249,500 | .........68.330 | .............10,249,500 | ............... 4,437,000 0 ..252,000 0 12/31/2014.
949746 10 1 |WELLS FARGO & CO NEW........coooomiriirieeicriecneniseriessesssesssesssssssessesssnens | sevenens | ee | cvvvens 152,000.000 5,072,499 0 ..249,280 0 08/28/2012.
97717W 28 1 |WISDOMTREE EMERGING MKTS SMALL CAP ..15,000.000 | ..................628,350 | ........41.890 | .cccovrrrrirns 628,350 | ..o 676,950 | ...coovrirrirniiiinan (V18 T 26,656 | ..oocvvrririreiiinnd 0 04/05/2017.
97717W 80 2 |WISDOMTREE INTERNATIONAL HIGH DIV FD... ..62,000.000 ..2,300,820 2,300,820 2,464,795 0 ..106,318 0 03/30/2017.
988498 10 1 |YUMBRANDS INC......cocoommeemerinrirnrerenineenns ..66,000.000 6,066,720 . 6,066,720 | ...covernrenns 3,016,367 | ceovvvverirerireireeens (V18 95,040 | .oocvverereirerieennd 0 08/06/2012.
67077M 10 8 [NUTRIEN LTD....couiiiiiriiricieiciriiceeiissie et sissessenensisssessnsenns | eveenne JO 25,000.000 | ..overerirnne 1,175,000 | ......... 47.000 | .o 1,175,000 | ...oooveverene 1,429,670 | ..... 10,750 0 0 10/10/2018.
055622 10 4 |BP PLC SPS ADR.....cooiiieriiieieriseisenisssiesiesissessssisssssssssssssesssssssessnsssnss | sevsees C 224,100.000 | ...cccovvennne 8,497,872 6,848,496 0 ..544,563 0 01/29/2013.
780259 20 6 |ROYAL DUTCH SHELL PLC SPS ADR.......cvvvuiirieieirerineriesiesesensseissssins | eeveees C|....207,000.000 | ..........12,061,890 | .........58.270 | .............12,061,890 | ............. 11,082,032 0 .778,320 0 . 03/30/2017.
806857 10 8 | SCHLUMBERGER LTD OSSR 3,382,500 | ..... 46,875 ..187,500 0 (383,388) 10/28/2014.
G1151C 10 1 |ACCENTURE PLC IRELAND PLC SHS.......ccccosiiimeirriinnirneriesinesseisseissssinns | coeeens C . ...16,131,544 | .......141.010 | .............16,131,544 | ............... 5,573,752 0 ..319,176 0 (1,381,952) | ... 06/29/2012.
G29183 10 3 |EATON CORP PLC......ccviiiieiiinirniiernsisisessssisssssssessssssessessssssssssssssssssssens | sevesene Cl . 121,000.000 | ..cvovverirene 8,307,860 | .........68.660 | ...............8,307,860 | ............... 6,291,501 0 ..319,440 0 .(1,252,350) | ... 01/13/2016.
G5494) 10 3 |LINDE PLC.....ooiiuieiimerieeieeesesisssise s sesssssssssssssssssssenssessssssssssensnnns | coneeens (o I 16,000.000 | ....ovvvvnece 2,496,640 2,632,000 0 (135,360) | ... 10/30/2018.
G5960L 10 3 [MEDTRONIC PLC.......ciiiiiiiiiiiiniiieiisnisissiississsis s sessssissssiessiissnsenes | onsiens Cl 48,600.000 4,420,656 | ........90.960 | .............. 4,420,656 | ......ccccc... 3,691,413 | oo 24,300 | .oriiennn93,312 |0 | 496,206 | ... 01/27/2015.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ..377,143,844 202,692,351 548,674 22,547,282) (25,099,207) | .. XXX
Common Stocks - Mutual Funds
47103D 79 3 |JANUS HENDERSON TRITON FUND N....ovorvrierimrieninirerinrnnenieneenesenies | evniene [ oo | cvveend 500,406.539 .11,834,749 0 ..885,965 0 990,670 990,670 12/18/2018.
55272P 59 6 |MFS MID CAP VALUE FUND L....ccoviimririieriieienissinsessesssssissesssssssssssssnees | eovneens | vee | eoneens 651,578.246 . .13,465,902 0 ..790,792 0 (2,462,280) ..(2,462,280) 12/13/2018.
665388 68 5 |NORTHERN LTS FD TR ALTEGRIS AACA OPPORTU .................................................... 439,169.461 5,551,102 | ........12.640 | ..............5,551,102 | .coccvvunnc 5,502,164 0 ..216,367 0 (1,448,120) | ..ocvvevevrnriirenenn0 | i (1,448,120) 12/19/2018.
779562 10 7 | T ROWE PRICE NEW HORIZONS FUND.........cocvvmerierireenneenerineriensnensenine | eeenene | oee | e 1,181,400.809 ....56,943,519 . : 35,929,750 (V1 O 6,996,264 | ....oovrerririininnd 0 | oo (4,783,938) | o0 [ e (4,783,938) 12/17/2018.
77957Q° 10 3 | T ROWE PRICE SMALL CAP VALUE.........cocoosiirrimerierineineeiseisssiiseniesinenns | eneis ....1,008,364.019 | ............ 40,103,606 | ......... 39.850 | .ovrvrrnens 40,103,606 | ............. 29,210,724 | ..ovoeveirieid (V1 IO 3,481,897 | .ovvverecinnd 0 | o (8,689,124) | ..o | v (8,689,124) 12/14/2018.
885215 56 6 | THORNBURG INTL VALUE CL T...ccvuiiiriieiirineiiienineeienissisesisnsisensenenneens | eevivene | e | cvvens 494,276.968 | ............... 9,841,054 ...9,837,113 0 170,441 0 (21,745)| ...........2,648,086 | ............ (2,669,831) | .. 12/21/2018.
949915 48 2 |WELLS FARGO FDS SPEC MID CAP VALUE-INST......coooiiriinimnsmismmsnminnninne | sernnne [oee | cvveens 385,966.862 ....12,524,625 . , .13,026,624 0 ..222,003 0].. (2,241,044) | o0 | (2,241,044) 12/10/2018.
9299999. Total - Common Stocks - MUtUal FUNGS..........iiiiiiiiiiiiiiiisii e srisnsississsss s sssisssissssssnsss | sosssiinns 150,723,154 XXX [ 150,723,154 118,807,026 | ..o | 12,763,729 |0 [ (18,655,581) | .............2,648,086 | .......... (21,303,667) XXX
9799999. Total - Common Stock OO OO PO O PO PO PO TP PP PO POPOPPPPPPRPOPOTS FPPPTPOTO 527,866,998 XXX [ 527,866,998 | ...........321,499,377 | ...............548,674 | .........24,143,160 | .ccocooorvrnnnn0 | e, (41,202,863) | .............5,200,011 | .......... (46,402,874) XXX
9899999. Total Common and Preferred Stock... . . . 527,866,998 XXX | e, 527,866,998 | .......... 321,499,377 | ..............548,674 | ..........24,143,160 | .....cccovvvrnvi0 | e, (41,202,863)| .............5,200,011 | .......... (46,402,874) XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....8, the total $ value (included in Column 8) of all such issues $.....156,820,654.
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. States, Territories and P
341150 5B 2 | FLORIDA ST REF DEPT TRANSN RIGHT OF WAY......c.cviiiiinintirerisiisinsiessssesessssisnssssnsns 08/06/2018........ KeyBanc Capital MKES...........ouerrirereriininesecesisessssesssnsnns .6,235,915
34153Q NL 6 |FLORIDA ST BRD ED PUB CAP OUTLAY SERB G 08/06/2018........ | KeyBanc Capital Mkts................ .3,208,920
373385 DK 6 |GEORGIA ST TAXABLE SERB GO.............. 11/09/2018 WEIIS FATGO.....euevririeiice bbb 7,197,310 ..7,340,000
373385 DL 4 |GEORGIA ST TAXABLE SERB GO.............. 10/04/2018 WEIIS FAFGO......ovveiriiicii e . A5774917 .15,955,000
419792 WX 0 |HAWAIIST SER FT GO...couriiireriiiinisiiserssnesensisssienesseaes 02/13/2018........ | Wells Fargo ....10,585,600 .10,000,000
1799999. Total - Bonds - U.S. StAtES, TEITIHONES & POSSESSIONS............c.vvrevveeeeeiereereieeseeseseteseeeeseseosesseasessessesesesasesess  aeetesesssssesessessesessssseesesssssasesesesssssssarasesessseseseseessssasaseasssassssasssessassssesesassessssanasesessseseteseassssasess s asesssntassssassasesssasssssssnasesssasnsnss  svsiesssssssssssasessasssesssasessnsenasessisninss | oren ....43,002,662 142,215,000
Bonds - U.S. Political Subdivisions of States
05914F Q8 6 |BALTIMORE CNTY MD GO......vuriirririiereriiisernsierssieiessssiessssse s 03/05/2018........ KEYBANC CaPItal MKES.........vvuiirriiiiriiisii it | sresisessesssssess s sssesssessnsensee | cersesines 5,343,100 | oo 5,000,000
05914F Q9 4 |BALTIMORE CNTY MD GO......cvviiirnriiirerieiniieieissssesesiseessesssssnesenes 03/06/2018........ RAYMONG JAMES........oomiriiiiriri st | coenisessess s nsnsnnee | cerienins 2,131,980 | i 2,000,000
199492  TQ 2 |COLUMBUS OH REF SER 2017A GO......ccoevuieiirriirerineirersiseeesiseiesiesessesenenes 02/06/2018........ KeyBanc Capital MKES............ccevrirerericiniescescenescesenienes 4,046,616 ..3,700,000
35880C  XP 4 |FRISCO TX SCH DIST SER 2017 GO....ocvviiiiiriiriirisssiisnisniisensenesseens 07/05/2018........ KeyBanc Capital MKES.........c.ouiiiiririiiniisienisesississsissniesneenes 4,282,429 | . ..4,050,000
2499999. Total - BONAS - U.S. POlItICAl SUDIVISIONS OF SEES. ... . vuuruuirsieriiissieeissti sttt ses s sse e eets essoee et E e e o8t o8 e o0 E o8 E 8880 E SR8 E R8RSR E S8 E S80S E S80S E e E Rt fenb et st m s en ettt senssnins | seres 215,804,125 | 14,750,000
Bonds - U.S. Special e and Special A
3128MJ  2M 1 | FHLMC 30 YR GOLD PC GRP POOL GO8779..........cccovvrerrrirrieririras 09/18/2018........ VIOUS. ...t | stes st | s ....18,684,332
3128MJ  2S 8 | FHLMC 30 YR GOLD PC GRP POOL G08784...........ccocorvvererrireririrnns 05/16/2018........ CaNtOr FItZGETAIA. .......couueeceiiciie st | erite sttt | ceieniaees 2,731,078
3128MJ  2Z 2 | FHLMC 30 YR GOLD PC GRP POOL GO8791........cccovvvrrerirrirrrirnrienns 01/17/2018........ KeyBanc Capital MKES.............ccverirererieririnnierienienisiseeiesseeninenes .9,353,580
3128MJ 3N 8 | FHLMC 30 YR GOLD PC GRP POOL GO08804...........cccocorerrererrireririrnns 06/18/2018........ KeyBanc Capital MKES............cceverierernnvesece e 5,666,147
3128MJ Y7 9 |FHLMC 30 YR GOLD PC GRP POOL GO08733.........cccoevvverirriariiniianns 04/20/2018........ CaNtOr FILZGETAIA. .......vveveiici bbb nes | enssesen bbbt | errenines 4,578,893
3128MJ  ZF 0 | FHLMC 30 YR GOLD PC GRP POOL GO8741..........ccovvreverriieririrns 10/24/2018........ KeyBanc Capital MKES............ccoeviiriiniesceseeenesseines .2,065,316
3133EH 7K 3 | FEDERAL FARM CR BKS.......ccooiiiiiiiiieieieiesiseiesiss e enssnees 09/05/2018........ KeyBanc Capital MKES............ccevriirericniei e 4,789,600 | . .
3133E)  WR 6 |FEDERAL FARM CR BKS........ccostiiiiirieririieisniseiiesiesesesissesessessiesienes 08/07/2018........ ST NICOIAUS. ...t entes | coesbeessi st res st snienes | evesrenns 16,500,000 | oo 6,500,000
31418C  RE 6 | FNMA PASS THRU POOL MA3184 01/23/2018........ VIOUS. ..o .8,791,682 ..8,283,051
927793  G9 4 | VIRGINIA COMMONWEALTH TRANSN BRD TRANSN. 08/06/2018........ Raymond James...........cccuiurinieiirninecseeseeees 7,175,901 | . ..6,810,000
928172 2D 6 | VIRGINIA ST PUB BLDG AUTH PUB FACS REV R.....cccoiiiiiiiiiisiiiisiersnisenenississnssenssnsssesensaes 04/19/2018........ KeyBanC Capital MKES.........cuuuiereiiiiiieniseis et enssssssnses | coeneenssnssnssenssnsssnssnssensenssnesenssssssnsnsss | cersenenes 4,783,500 | oo 4,500,000
3199999. Total - Bonds - U.S. Special Revenue and Special A IB 1.ttt tse et ettt ettt ettt ee et tentetsessetseke ekseiessesietietessessessesssessessesssiessessesietastessessesietossesiesstastessessetistastetsetttistassessetastastesset et eetes e tset et eetes et et st ee s et et ek en s et et et eetensesete  taessetestestessetntestessetietantentesnesentensaniens | benes 175,120,029 | oo 74,543,529
Bonds - Industrial and Miscell
166764  BL 3 | CHEVRON CORP.......c.ceouiiiieiiiciiiereiistieris i 08/13/2018........ WEIIS FAFGO.....euviirieei it es | etbte sttt | ceieniaees 1,924,600 | oo 2,000,000 | ..ooorerrierieierieieeis 14,606
19416Q BX 7 | COLGATE PALMOLIVE CO SR MTN....oiiuiiiriiiririiirisnsiesssssisessss st ssessssssesssssssssnenes 01/16/2018........ RBC DN RAUSCRET.......cviriiiiiriseiisisiesiiss ettt ssss s ensnes | ssessnessessssssessssssssasssessessssssesssssssensss | sersasses .6,487,800 ..5,000,000 ..49,611
264420  AG 9 |DUKE ENERGY PROGRESS INC........ccovviiereriiiiereiieineiseresiesiesienineenes 08/20/2018........ RAYMONG JAMES........oonirriiiiererie et | soesisessessnesess e sssss e nsensensenss | veres ....10,107,900 .10,000,000
30231G AT 9 | EXXON MOBIL CORP........ccoovirrireririiirerinsissisieisssiesisssnsine 01/31/2018 Piper, Jaffray & CO.........ccoiuiiiniiieiiisie s 4,990,330 ..5,000,000
744448  CP 4 |PUBLIC SERVICE COLORADO 1ST MTG 09/19/2018......... [WEIIS FAIGO......oveuiirrirriiceiriitiieiii ettt .5,003,000
656531 AC 4 |NORSKHYDRO A S DEB 11/09/2018 KeyBanc Capital MKES.........ciriiiiieiiissn s enssneenes 4,683,040
3899999. Total - BoNAS - INAUSEIAl GNA MISCEIANEOUS..............covivveieeririieieeeiecetieeiete s tee v s e e e tesesetaeasss etsaseseesseesaesasssass e s sees s s asses s esessssant et s esese s es et et s s e e s s eeesesasansas s s es e s saeseseseneseae e s et et s e e e s ee et et nassas e sne et s s santannsnensnsnsesanasssnane  auessesessssassssassssssssnsssasasasasnsnnsnsasanans | enes ....33,196,670
Bonds - Bank Loans
36251*  AC 4 | GABRIEL PERFORMANCE PROD LLC.............. DML, bbb | Cenbeniet et bbbt sniene | enseinias 21,000,000 |t s 1,000,000 [ .o 0
8299999, TOtal = BONGS = BANK LOBNS. ...tttk E o0 £e_ o0E S8 0 E S8 E e 810 E 0 R0 E L8 H S8 e 10 E L8 E L EE £ E L E R £EE£EE LRt fenbens et .1,000,000 ..1,000,000
8399997. Total - BONAS = Part 3.ttt .168,123,486 63,508,529
8399998. Total - BoNdS = SUMMEANY HEM TOM P 5.......cu.eruterirriitsissseeress st essssessssssesessssesess s ass s st sesersseesenteese e88ee8e08 o8 E 8488108408408 0844881408810 8488140808840 840 E 42810808400 E 8014080184008 1010 R4t fesbsessantsessansaneses 3,679,274 | . ..3,599,272
8399999, TOAl - BOMAS. ... eeeeeseteisareserieres e sess s ess st s 8RR f 88 £ E R0 R o8 E e £HE £ E R £EEeEE  eEEEEReEE SR eEE oL R R EEE LR L E SRR E LA £EE SRR £EE R LR EE LR RS E R EE e R E SRR E R R n bR ek enseneen ettt | enerenes 71,802,760 | .o 167,107,801
Common Stocks - Industrial and Miscell
31337# 10 5 | FEDERAL HOME LN BKS CINCINNATIL.......coovvirierrrireieiseerienrceissienes 03/22/2018........ DIFBCE. .. | eesienienes 22,374.000 | oo 237,400 XXX
67077M 10 8 |NUTRIEN LTD...oouiiririieiirrireieiieierssiei et 10/10/2018........ Cowen & COMPEANY LLC ...t sssenienes | eesesssssesiesess e essssssenene 25,000.000 ...1,429,670 XXX
G5494) 10 3 [LINDE PLC......otuiiiiiiiriniisisisssisesssssse s snsssensnssnes 10/30/2018........ Taxable EXCRAaNGE. ..ottt snienes | sbenseser s ensns 16,000.000 ...2,632,000 XXX .
9099999. Total - Common StoCKS - INAUSHIIAl ANA MISCEIIANEOUS..............c.cuivevitereiiecteteceiteie ettt ettt taetete evtaetetesseaesesssesesassesesessssesesassesessssetesasaseesassesesessssesesseseeesssssesessesesessssetesassesesassesetesssaes et s es et s ansesessnsesesassesetessssssesnsetebassssssanse | abessssesessssesasnsssessssssesasssesessnsesesasnaes | bevissesas 4,299,070 XXX e 0
Common Stocks - Mutual Funds
47103D 79 3 | JANUS HENDERSON TRITON FUND N....coouuiiiiiiiiiiierieniseeesise st sssesensnes | 12/18/2018........ REINVESIEA DIV.....oooeiieice et | oessesssesisss st ensees 34180746 | ..o 885,965 XXX e 0
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
47103D 79 3 | JANUS HENDERSON TRITON FUND N....covuiiuiriiirrieriesieeesise st ssseensnes 05/24/2018........ TaX Free EXChaNGe.......c.cvuririiiiiiiei et | eeeres 466,225.793 | .o 10,948,785 XXX e 0
55272P 59 6 | MFS MID CAP VALUE FUND L...ovuiviiiiiriiiisiieiesssissiesis e essnsanes 12/13/2018........ REINVESIE DIV....vovsiviici s ssenes | oesssisesssssnss et ensnes 37,909.490 ..790,792 XXX 0
66538B 68 5 |NORTHERN LTS FD TR ALTEGRIS AACA OPPORTU........ 12/19/2018........ | REINVESIE DIV.....oeeeiiiiiiie st enines | esssesessessses e enseees 16,824.818 ..216,367 XXX 0
779562 10 7 | T ROWE PRICE NEW HORIZONS FUND.......coeviiireriieriiciesisiesinsicssssie s 12/17/2018........ Reinvested Div... ..140,290.042 ,996,264 XXX 0
77957Q 10 3 | T ROWE PRICE SMALL CAP VALUE..........cccoviiieiniieriiiniissie e 12/14/2018........ REINVESIEA DIV......oiiiriii st | oessstesesiess s ensees 82,784.036 . XXX 0
885215 56 6 | THORNBURG INTL VALUE CL 1.. 12/21/2018........ | Various .85,240.379 170,441 XXX 0
949915 48 2 |WELLS FARGO FDS SPEC MID CAP VALUE-INST......coiiiiiiiniriiierissississrssnsssesessssissssnsssssssesenes 12/10/2018........ Reinvested Div. ..6,434.882 | . ..222,003 XXX 0
9299999.  Total - COMMON SOCKS = IMULUAI FUNGS........ ettt eeR e ehf R e £ s f 0 E R0 E eS8 LR EfEEE e 0 E SR E 1 S8 EE 0 E R0 E S8 0 £ EEE R f o0 ESEE 0 E oL E oS0 E e SEE S0 E Ao E e E£EEeh R R e s fedbeeE et eebeee et m et en ettt s | enbsneseneenseni e s enes 25,712,514 XXX 0
9799997, TOtal - COMMON SOCKS = POt 3.........c..cviiiteiieietiiiteiei ettt ettt seess s s e sessessebesesesessessetsssensessessns  febsessssssssssessssassessessessesassessesssssssessessesassassessessessssessessessesessessessesassessessessesessessebesaesesses et e sessesses et eeses et et ansessesses et ensessebsesansesses | aetessesssssssossessesnsessessessesansessesssssnsesses | sosssessessessssnsessessessnsnsns 30,011,584 XXX 0
9799998. Total - CommOon StOCkS = SUMMANY IHEM fIOM P 5.ttt sttt sttt se st seies fetseeseeseseeseeeeeeEeesee e seseE 8 o0 eEeeEse8 e 08 eE o0 4L 8400 e 08 e84 08401 £E e 8oL 0 £ 08 £ 01 L8 28 4E 8 S0 S0 EE 4284080120 4EE 4L 0L 080 e E 408 4L £ 0L E 48 e 08 eE1LE o8 4L 8 o0 s e EseE s b eeheeeb et enrersee | 4eiessessstsesensessesantenserssesesensenensesnsanses | sressssanes 2,223,894 XXX e 0
9799999, TOtAl = COMMON SOCKS.........c.cvuvecviteieiteteiitctete ittt ettt ettt et et ctetetseetesesaesetesseetesssetesessssesessesetesssssans  4ebassesessssesesesassesassssesesessetesasssseses e setessesesesessesetesessesessesesesessesesessesesessssetesanseeessssesetesassetessesesesessssetessesesesessesetassesetessasetesassssesanse | atsssesesessssesassssesesssesesassssesansnsetesasseses | teversesessssesesasssesansesesesaes 32,235,478 XXX .0
9899999. Total - Preferred and COMMOM SEOCKS. ... ... u.uiiuiiuruiresirestiessiisersesesessaress s sesssesssess s essesbesess e eeef sk foeehsseeE o8 oeEE L E L E 0 R oEE 0L LR E 8L LR E L L0 L8 £ E L L0 L4 E L oL 0L L8 EE L L 0L EE £ L L E ekt oehbeeE et bbbttt | ebstisnnsssnss st st 32,235,478 XXX . 0
9999999. Total - Bonds, Preferred and COMMON STOCKS............cuiuiiriiiiieiieiiieeieei ettt ettt etistiese | etesesseeseessessee e s s e st e Rt s ettt b ettt e LRttt tns | ettsetsasaessesintas st eennaseeaeneninsaeninnsns | avieres .204,038,238 XXX | s 838,944
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Annual Statement for the year 2018 of the VW@Stfield Insurance Com pany

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.JA.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
Bonds - U.S. Government
36200R YA 4 |GNMA GTD PASS THRU POOL 570505 .. [ 12/01/2018. | Paydown.........ccocovvvvemmmvvvvvenncncienane | ok BT58 | o BT58 | 5874 | oo 5,833 | oo, (R 2 0 12/15/2031.
36200S TX 8 |GNMA GTD PASS THRU POOL 571266. .. | 12/01/2018. | Paydown... 749 0 0 0 10/15/2031.
36202D LF 6 [GNMA GTD PASS THRU POOL 003026 .. | 12/01/2018. | Paydown... 4721 4703 | oo ([N (1)) [— 0 4,658 01/20/2031.
36202E  CC 1 |GNMA GTD PASS THRU POOL 003667 .| 12/01/2018. | Paydown... 29224 | .. 29,117 (o I— (CAL N [p— (| (UAE ) m— 0 | oo 28,402 01/20/2035.
36202E GS 2 |GNMA GTD PASS THRU POOL 003809 .. | 12/01/2018. | Paydown... 52913 01/20/2036.
36202E  JZ 3 |GNMA GTD PASS THRU POOL 003880, .| 12/01/2018. | Paydown........cocvvvvvvvvvvvvvvvvvvvvvvsvsinnnns | 56,780 | 56,780 | o 58,164 07/20/2036.
36202E KD 0 |GNMA GTD PASS THRU POOL 003892. .. | 12/01/2018. | Paydown... 30,900 08/20/2036.
36202E M3 0 | GNMA GTD PASS THRU POOL 003978 .. 12/01/2018. | Paydown... 83556 04/20/2037.
36202E PC 7 |GNMA GTD PASS THRU POOL 004019 .. | 12/01/2018. | Paydown... 36,616 08/20/2037.
36202E PN 3 |GNMA GTD PASS THRU POOL 004029, .. | 12/01/2018. | Paydown... 34,504 09/20/2037.
36202E PP 8 |GNMA GTD PASS THRU POOL 004030 - 12101/2018. | Paydown.......cccccocovvvvvvvvssssssesrnnn | ok 46769 | oo 16,769 | e 17,403 | ... 09/20/2037.
36202E PZ 6 |GNMA GTD PASS THRU POOL 004040, - [ 12/01/2018. | PaydOwn. ..o | 203,839 | .. 203,839 | . 221,711 | v 220,320 | oo 0 10/20/2037.
36202E RG 6 |GNMA GTD PASS THRU POOL 004087..........cocoevrncn .. 12/01/2018. | Paydown 32,641 | ....... 32,477 0 | oeeeeee(1,702) | il | (1,702) 02/20/2038.
36208V 6T 7 |GNMA GTD PASS THRU POOL 462682 .. | 12/01/2018. | Paydown... 33,585 (1,048) 04/15/2028.
36224K LH 0 |GNMA GTD PASS THRU POOL 330728 .. | 12/01/2018. | Paydown... 142 .. 03/15/2023.
36241K  FV 5 |GNMA GTD PASS THRU POOL 781980 .. | 12/01/2018. | Paydown... 12/15/2034.
36290U F9 2 |GNMA GTD PASS THRU POOL 617692 .. | 12/01/2018. | Paydown... 09/15/2037.
362900 GE 0 |GNMA GTD PASS THRU POOL 617697.........cc0.cco.n. [ 12001/2018. | PAYAOWN.....c..oeseverversneeccieen | 23,905 09/15/2037.
36290U H4 1 |GNMA GTD PASS THRU POOL 617751 .. | 12/01/2018. | Paydown... .18,265 10/15/2037.
36291Y LP 0 |GNMA GTD PASS THRU POOL 642134 .. | 12/01/2018. | Paydown... 08/15/2036.
36294S EF 0 |GNMA GTD PASS THRU POOL 658134 .. | 12/01/2018. | Paydown... 10/15/2036.
36294T 2P 9 |GNMA GTD PASS THRU POOL 659682 .. | 12/01/2018. | Paydown... ) 10/15/2036.
36294T YE 9 |GNMA GTD PASS THRU POOL 659609 .. 12/01/2018. | Paydown... 14,344 08/15/2036.
36295A DH 5 |GNMA GTD PASS THRU POOL 664404. .. | 12/01/2018. | Paydown... 45,265 10/15/2037.
36295H R9 3 |GNMA GTD PASS THRU POOL 671112 .| 12/01/2018. | Paydown... 24,164 08/15/2037.
36295Q PH 7 |GNMA GTD PASS THRU POOL 677324 .. | 12/01/2018. | Paydown... 17,354 09/15/2038.
36296Q PX 1 |GNMA GTD PASS THRU POOL 698038 .. | 12/01/2018. | Paydown... 23683 01/15/2039.
36296T QN 6 |GNMA GTD PASS THRU POOL 700761 .. | 12/01/2018. | Paydown... 10/15/2038.
36296U NG 1 |GNMA GTD PASS THRU POOL 701591. .. | 12/01/2018. | Paydown... 01/15/2039.
36296X E4 2 |GNMA GTD PASS THRU POOL 704055 .. | 12/01/2018. | Paydown... 11/15/2038.
36296X GG 3 |GNMA GTD PASS THRU POOL 704099...........cccocouuc. .. | 12/01/2018. | Paydown... 12/15/2038.
383739 2A 6 [GNMAO124PE........cccoooomvrrrnnns - 12101/2018. | Paydown........cccccccccvvveevvsssssisiins | 119,454 . 05/20/2031.
38374C HM 6 [GNMAO3 76 TE.... ..o .| 10/01/2018. | PaydOWN.........oenvvvvvvvvissssssssennns | 247612 247612 | .. 02/20/2033.
0599999. Total - Bonds - U.S. GOVEIMMENL......ooooievreresnrresssinsneessssnssssssnnsssininnns | svnesssisssessssisssss s || 1785713 | ....... 1,785,713 | ... 1,858,584 XXX
Bonds - U.S. States, Territories and Possessions
20772G V7 0 |CONNECTICUT ST SER C GO......coovvvvrrrierrireriis .. [ 11/01/2018. | Redemption ~ 100.0000.........cocceese | 1,000,000 | ....... 1,000,000 | ...... 1,198,240 | ........... 1,024,756 | covvvvvecrrrrd (R —— (P20 1:) ) — (O — (24,756) | .ovvvciereein0 | 001,000,000 | o0 | e (O I 0. 57,500 |11/01/2023.
574192 UU 2 |MARYLAND ST CAP IMPT ST &LOC FAC 1STA........ | 03/01/2018. | MatUrity......oovevcrvevneceesssccsi | 3,000,000 | ...... 3,000,000 | ....... 3,644,190 3,017,705 | o0 | e (17,705) (17705) | o0 | 03,000,000 | o0 | (1 IO 0. 78,750 | 03/01/2018.
709141 W2 7 |PENNSYLVANIA ST THIRD REF GO - 03/01/2018. | VANIOUS. ......oooovvvierinsiiiiisisnns R 12,816,634 | ... 12,200,000 | ..... 15,493,172 | ........ 12,904,687 | .coooovvvvv0 | oo (61,698) ...(61,698) ] .oooocsveern0 [ 12,842,989 |0 | e (26,355) | ........ (26,355) | .....414,592 | 07/01/2019.
1799999. Total - Bonds - U.S. States, Termitories & POSSESSIONS........c.ovocvvrrssiivernsss et | 16,816,634 | ..... 16,200,000 | ... 20,335,602 | ......... (KA — 0 [ e (104,159) | cvcveverrend 0 [ (104,159) | o000 | .......16,842,989 | ..oovvvvvevennn0 | oo (26,355) ....... (26,355)| .....550,842 XXX
Bonds - U.S. Political Subdivisions of States
172252 G5 1 |CINCINNATI OH CITY SCH DIST REF SCHIMPT. ... . [ 04718/2078. [ KeyBanc Capital WS- || 2,389,789 | ....2.240000 | ....2.723.392 | ... 2,390,606 | oo 0 (18927)| 0 [ (18.927) [ 0] o 2,371,680 | v 0]....18109 | .......18.100 | ......46,387 | 06/01/2023.
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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 | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
235308 QG 1 |DALLAS TX INDPT SCH DIST REF SER B GO............ .. | 02/15/2018. | Maturity..............oooooervmessmeeemvvriiiiens | 2125000 | ....... 2,125,000 | ...... 2,615,939 ..(11,007) 0 |0 |0 | 58,438 |02/15/2018.
262608 PE 6 |DUPAGE & WILL CNTYS IL CMNTY SCH DIST 2....... .. | 02/06/2018. | KeyBanc Capital Mkts...........cooooweee | 3,880,520 | ...... 3,500,000 | ... 4,471,040 (11,864) | o0 | 3,843,180 [0 | 37,341 | 37,341 | 21,705 | 12/30/2020.
262608 PF 3 |DUPAGE & WILL CNTYS IL CMNTY SCH DIST 2. .. | 02/06/2018. | KeyBanc Capital Mkts..........ccoomwrcee | 2,307,140 | ....... 2,000,000 | ...... 2,751,580 (8,619) | coovvvvvvcieeesn0 | 0000er002,336,529 |0 | .....(29,388) | ........(29,388) | ....... 13,194 | 12/30/2021.
414004 8N 4 |HARRIS CNTY TXREF SER C GO....ooooeevscvvvvrrrrrnns .[10/01/2018. | Call  100.0000......cccccocrimsiiceces | 3015000 | ... 3,915,000 | ... 4703,716 creene(119,887) | o0 | r0000e003,915,000 | 0 | o0 | i | e 220,219 | 10/01/2022.
414018 3E 9 |HARRIS CNTY TX FLOOD CNTL DIST REF SERA..... |.. | 10/01/2018. | Maturity..........c...oveervrvevmsmmmriiimsnn | 3,000,000 | ...... 3,000,000 | ....... 3,684,630 | ...........3,094,059 | .....cc.cc..0 | coooeee [N N — (U - (94,059) | ...cvvevreenc0 | 1000003,000,000 | oo [0 [0 | 157,500 | 10/01/2018.
414018 5V 9 |HARRIS CNTY TX FLOOD CNTL DIST UNREFUND... |.. | 04/24/2018. | Piper, Jaffray & CO.......ovvvvvvvveciiiieeana | 2,315,500 | ....... 2,200,000 | ...... 2,618,908 | o000 2,343,811 | o0 | o (25,962) (25,962) | o0 | 02,317,848 | o0 | (2,348) | oo (2,348) | o 65,771 | 10/01/2019.
613340 X7 8 |MONTGOMERY CNTY MD CONS PUBLIC IMPT SER. | .. | 11/01/2018. | Maturity...........cccoocovvvvvvvvvvvvvvvvvvcninenns | 10,000,000 | ..... 10,000,000 | ..... 12,633,550 | .........10,371,739 | ..oocrovernn0 | . (371,739) (371,739) | ovvvvvieeennd0 | 00000210,000,000 | .oovocvieenn0 |0 | 0 | 525,000 | 11/01/2018.
796237 TF 2 |SAN ANTONIO TX CTFS OBLIG GO. .. | 08/01/2018. | Redemption  100.0000.........coveeee | | 4,000,000 | ....... 4,000,000 | ....... 4,847,560 | ..........4,076,946 | ccoooovvrrvO | oo (76,946) ..(76,946) | ..o.oovevviiein0 | 104,000,000 [ oo [0 | 0 | 220,000 | 08/01/2023.
796237 TH 8 |SAN ANTONIO TX CTFS OBLIG GO .| 08/01/2018. | Redemption  100.0000......ovcevcwweee | 2,500,000 | ....... 2,500,000 | ...... 3,024,400 | ..........2.547,798 | o0 | oo (47,798) ..(47,798) A N [P 137,500 | 08/01/2025.
2499999. Total - Bonds - U.S. Political Subdivisions 0f States..............ccocvuuiiiiiiriiiiicis v | 36,432,949 | ..... 35,480,000 | ..... 44,074,715 | ........37,196,043 | .cooocco0 | oo (786,808) ] ............... 0 .. (786,808) 0].... 23714 | ........ 23,714 | .1,465,714 XXX
Bonds - U.S. Special R and Special A t
31283H 5A 9 |FHLMC 30 YR GOLD PC GRP POOL G01741.... .| 12/01/2018. | Paydown... 0 10/01/2034.
31283H V2 8 |FHLMC 30 YR GOLD PC GRP POOL G01533.... .| 12/01/2018. | Paydown... .0 03/01/2033.
31287N  CF 3 [FHLMC 30 YR GOLD PC GRP POOL C62770.............. . | 12/01/2018. | Paydown .0 01/01/2032.
31287N UQ 9 |FHLMC 30 YR GOLD PC GRP POOL C63291.... .| 12/01/2018. | Paydown... .0 01/01/2032.
3128K6 L7 3 |FHLMC 30 YR GOLD PC GRP POOL A45750.... .. | 12/01/2018. | Paydown... 0 10/01/2031.
3128K9 6W 9 |FHLMC 30 YR GOLD PC GRP POOL A48985.... .| 12/01/2018. | Paydown... .0 05/01/2036.
3128KM ZE 8 |FHLMC 30 YR GOLD PC GRP POOL A58841.... .| 12/01/2018. | Paydown... .0 03/01/2037.
3128M4 AX 1 |FHLMC 30 YR GOLD PC GRP POOL G02422.............. .| 12/01/2018. | Paydown, 132,829 .0 12/01/2036.
3128M5 DG 2 |FHLMC 30 YR GOLD PC GRP POOL G03403.... .. | 12/01/2018. | Paydown... 75,151 .0 10/01/2037.
3128M5 KM 1 |FHLMC 30 YR GOLD PC GRP POOL G03600.... .| 12/01/2018. | Paydown... 21,222 0 11/01/2037.
3128M7 PD 2 |FHLMC 30 YR GOLD PC GRP POOL G05520.... .| 12/01/2018. | Paydown... 1(3,916) .0 01/01/2039.
3128M7 Q9 0 |FHLMC 30 YR GOLD PC GRP POOL G05580.... .. [ 12/01/2018. | Paydown.........ccoccvvvvenmvvvsemmensissans | o 85279 | o 85279 | o 48526 | 88330 | O (305N O (3,051) .0 04/01/2039.
3128M9 MP 4 |FHLMC 30 YR GOLD PC GRP POOL G07266.... .. 12/01/2018. | Paydown... .0 12/01/2042.
3128MJ 2M 1 |FHLMC 30 YR GOLD PC GRP POOL G08779 .| 12/01/2018. | Paydown... .0 0 ... 12,444 | 09/01/2047.
3128MJ 28 8 |FHLMC 30 YR GOLD PC GRP POOL G08784.... .. 12/01/2018. | Paydown... 0 10/01/2047.
3128MJ AM 2 |FHLMC 30 YR GOLD PC GRP POOL G08011.... .| 12/01/2018. | Paydown... .0 09/01/2034.
3128MJ S35 |FHLMC 30 YR GOLD PC GRP POOL G08537.... .| 12/01/2018. | Paydown... .0 07/01/2043.
3128MJ  S4 3 |FHLMC 30 YR GOLD PC GRP POOL G08538.... .. 12/01/2018. | Paydown... .0 0. 13,268 | 07/01/2043.
3128MJ SY 7 |FHLMC 30 YR GOLD PC GRP POOL G08534 .. [12/01/2018. | Paydown.........ccocvvvvvcvmmmvvcivsmensicisnne | 347,805 .0 0 0 5,523 | 06/01/2043.
3128MJ U3 2 |FHLMC 30 YR GOLD PC GRP POOL G08601.... .| 12/01/2018. | Paydown.......cccvvvvvvvvvvvevvvsvsvsvsvsvsrirnns | 992,410 | ..........992,410 | ......1,054,788 | ...........1,053,343 | socoovccovcc0 | o, (60,933) .0 08/01/2044.
3128MJ UM 0 |FHLMC 30 YR GOLD PC GRP POOL G08587.... .. [12/01/2018. | Paydown.........ccocvvvvvvmmmvvvevsnnnviiciinns | 359,595 | ..........359,595 | .........389,261 | .............388,635 | ...ccecceevecn0 | oo (29,040) 0 05/01/2044.
3128MJ US 7 |FHLMC 30 YR GOLD PC GRP POOL G08592.... .| 12/01/2018. | Paydown.......ccvevvvvvvvvvvvvvvsvsvsvsvivsrsrens | 784,565 | ..........784,565 | ..........830,168 | .............828,929 | ..o | e, (44,364) .0 06/01/2044.
3128MJ UV 0 |FHLMC 30 YR GOLD PC GRP POOL G0859.... - 12101/2018. | Paydown........ccccocovvvvvevvssssssesrnnn | 299,296 | ..........299,296 | ..........316,433 | ............316,003 | ...cccocc0ec.0 | oo (16,707) .0 07/01/2044.
3128MJ V7 2 |FHLMC 30 YR GOLD PC GRP POOL G08637 .. [12/01/2018. | Paydown.........ccoevevvecvmmmvevismensiicinnne | 720,673 | v 720,673 | 0000 770,663 | vorvrrrrsrs 769,762 | vovvovrvreO | o (49,089) .0 04/01/2045.
3128MJ VB 3 |FHLMC 30 YR GOLD PC GRP POOL G08609.... .. [12/01/2018. | Paydown.........cocvvvvvemsvvvvisssnnisiissans | 365,041 | ..........365,041 | .........381,059 | ..oooors...380,576 | O | o (15,535) .0 10/01/2044.
3128MJ VC 1 |FHLMC 30 YR GOLD PC GRP POOL G08610.... .. [12/01/2018. | Paydown.........coevevevvmsmvveevsmmnsiiisane | 367,361 | ..........367,361 | ......... 390,838 | ..0000000.n390,117 | o0 [ o (22,756) 0 10/01/2044.
3128MJ VW 9 |FHLMC 30 YR GOLD PC GRP POOL G08627.... .. [ 12/01/2018. | Paydown..........ccvvvvvemsvvvvsssniviiisans [ 191,914 | 191,914 | 200,610 | oovvri200,378 | covvvevcriessn0 | o, (8,464) [ wovvvvvveresnn0 | o (8,464) .0 02/01/2045.
3128MJ WW 6 |FHLMC 30 YR GOLD PC GRP POOL G08660.... .. [12/01/2018. | Paydown.........coocovvemsevvvvsnnnisicisans | 388,377 .(22,172) .0 08/01/2045.
3128MJ XK 1 |FHLMC 30 YR GOLD PC GRP POOL G08681.... .. [12/01/2018. | Paydown.........ccoevvveecvmsmvvvivmsensicennne | 749,541 ..(19,779) .0 12/01/2045.
3128MJ XR 6 |FHLMC 30 YR GOLD PC GRP POOL GO868T.............. <[ 12001/2018. | PaydOwN....ccovcccvvsrrsccmssiensien | L 500,070 (23777) .0 01/01/2046.
3128MJ YB 0 |FHLMC 30 YR GOLD PC GRP POOL G08705.............. . [ 12/01/2018. | Paydown...........evvveemrecniveciiienn | 407,494 | ... 407,494 | 110 417,299 | oo 17,052 | o0 | (9,558 | o0 | s (9,558) 0 05/01/2046.
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3128MJ ZF 0 |FHLMC 30 YR GOLD PC GRP POOL G08741.............. .. | 12101/2018. | Paydown........cvvvvvvveeeesssssneernis | | 1,746,500 | ....... 1,746,500 ..1,746,250 1,746,500 | o0 o0 | 0 | 28,086 | 01/01/2047.
3128P7 5H 2 |FHLMC 30 YR GOLD PC GRP POOL C91748.... - 12101/2018. | Paydown.......cccccocovvvvvvevssssssesrens | 812,041 | .......... 812,041 836,848 02/01/2034.
312910 3Q 3 |FHLMC REMIC SER 1311 K PAC... .. | 12/01/2018. | Paydown... 86,951 07/15/2022.
31292H MU 5 |FHLMC 30 YR GOLD PC GRP POOL C01271.... .| 12/01/2018. | Paydown... 3691 | o 3691 | o 3749 | 3,739 12/01/2031.
31292K GP 6 |FHLMC 30 YR GOLD PC GRP POOL C02906.... .. [ 12/01/2018. | Paydown..........ccoovvvvemmmmmvvcisssciiians | 59,125 06/01/2037.
312928 AD 2 |FHLMC 30 YR GOLD PC GRP POOL C09004.... .| 12/01/2018. | Paydown... 07/01/2042.
312928 B7 4 |FHLMC 30 YR GOLD PC GRP POOL C09062.... .| 12/01/2018. | Paydown... 07/01/2044.
312928 CE 8 |FHLMC 30 YR GOLD PC GRP POOL C09069 .| 12/01/2018. | Paydown... 11/01/2044.
31297K V4 1 |FHLMC 30 YR GOLD PC GRP POOL A30635.... .. 12/01/2018. | Paydown... 07/01/2032.
3132GK V6 0 |FHLMC 30 YR GOLD PC GRP POOL Q04537.... .. | 12/01/2018. | Paydown... 11/01/2041.
3132HN DM 8 |FHLMC 30 YR GOLD PC GRP POOL Q11908.... .. | 12/01/2018. | Paydown... 10/01/2042.
3132M5 7D 8 |FHLMC 30 YR GOLD PC GRP POOL Q25692.... .. | 12/01/2018. | Paydown... 04/01/2044.
31339N  PT 7 |FHLMC REMIC SER 2429 HB SCH .| 12/01/2018. | Paydown... 12/15/2023.
3133TL V5 4 |FHLMC REMIC SER T 18 A3 SEQ......cvvvvvrvrrirerieis .. 12/01/2018. | Paydown 08/15/2029.
31358P UA 3 |FNMA 92 REMIC INV FLOATER SER 137 CL SR .. | 12/25/2018. | Paydown... 10,749 10,749 .0 08/25/2022.
31368H NG 4 |FNMA PASS THRU POOL 190391 .| 12/01/2018. | Paydown... 44,998 44,998 0 09/01/2038.
31371L 4S5 |FNMA PASS THRU POOL 255633.. .. | 12/01/2018. | Paydown... AT,770 .0 01/01/2035.
31371L  VE 6 |FNMA PASS THRU POOL 255413.. .| 12/01/2018. | Paydown... 97,788 .0 10/01/2034.
31371M  3Y 1 |FNMA PASS THRU POOL 256515 .. | 12/01/2018. | Paydown 36,027 | . . . .0 12/01/2036.
31371M 5P 8 |FNMA PASS THRU POOL 256554.. .. [ 12/01/2018. | Paydown.............cooevvvvemvvvenrivennens | 36,291 | oo 36,291 | oo 37,051 36,983 .0 01/01/2037.
31371M WV 5 |FNMA PASS THRU POOL 256360.. .. | 12/01/2018. | Paydown... 29329 | ...........29,329 30,145 130,054 0 08/01/2036.
3137BR 7J 8 |FHLMC CMO SER 4608 JV PAC.... .| 12/01/2018. | Paydown.......oovvvvvvvvvevvvvvvvvvvvnvvvneenns | 1,032,522 | ....... 1,032,522 | ....... 1,082,261 | ...........1,075,661 .0 01/15/2055.
3137BR RS 6 |FHLMC CMO SER 4612 DV PAC.... .| 12/01/2018. | Paydown... 121,217 | oo, 121,217 | oo 126,199 | ..ooooccc.... 125,620 (4,403) .0 01/15/2055.
31385W 2S 7 |FNMA PASS THRU POOL 555285.. .. 12/01/2018. | Paydown... 28019 28.019 28470 | ... 28.368 ...(349) .0 03/01/2033.
3138E1 M5 3 |FNMA PASS THRU POOL AJ8479.. .| 12/01/2018. | Paydown... 156,443 156,443 (8,881) 12/01/2041.
3138EE RL 5 |FNMA PASS THRU POOL AK9490 .| 12/01/2018. | Paydown... 352,791 352,791 18,641) | . 04/01/2042.
3138WM L5 8 [FNMA PASS THRU POOL AT0347 .| 12/01/2018. | Paydown... 172,617 (1,219) 05/01/2043.
3138Y9 M4 7 |FNMA PASS THRU POOL AX7578 .| 12/01/2018. | Paydown... ..258,921 (7,424) 01/01/2045.
31390P  GJ 0 |FNMA PASS THRU POOL B51901....ccccccccvrrsrvvrrrrnns [ 12/01/2018. | Paydown... 55,493 (1,456) 08/01/2032.
31396H UD 9 |FHLMC REMIC 3117 BT TWO TIERED NT INV FL. .| 12/15/2018. | Paydown... 32 440 (227) 02/15/2036.
31396N  J9 8 |FHLMC REMIC 3147 DT TWO TIERED NT INV FL...... .. | 12/15/2018. | Paydown... 692 04/15/2036.
31401M  FA 4 |FNMA PASS THRU POOL 712161.. .. [ 12/01/2018. | Paydown............c.ovevvvvevvvvsvvvanrns | 156,952 | ...cvoeee 156,952 | ..cvoeeee 161,833 08/01/2033.
31402C TT 9 |FNMA PASS THRU POOL 725162.. .. | 12/01/2018. | Paydown... 33,522 33,522 34,648 02/01/2034.
31403D VZ 9 |FNMA PASS THRU POOL 745932.. .| 12/01/2018. | Paydown... 11/01/2036.
31404Q D8 9 |FNMA PASS THRU POOL 775127.. .| 12/01/2018. | Paydown... 05/01/2034.
31404U MR 8 [FNMA PASS THRU POOL 778968.. .. 12/01/2018. | Paydown... 06/01/2034.
31404U UK 4 |FNMA PASS THRU POOL 779186.. .| 12/01/2018. | Paydown... 06/01/2034.
31405M KC 0 |FNMA PASS THRU POOL 793291.. .. | 12/01/2018. | Paydown... 01/01/2032.
31405M MK 0 |FNMA PASS THRU POOL 793362.. .| 12/01/2018. | Paydown... 17,421 08/01/2034.
31406Y E3 0 |FNMA PASS THRU POOL 823754.. . | .. 12/01/2018. | Paydown... 42,614 09/01/2031.
31408E BH 4 |FNMA PASS THRU POOL 848840...........cccovvvererieres .. 12/01/2018. | Paydown 40,118 01/01/2036.
31410B EL 4 |FNMA PASS THRU POOL 884039..........cocvvereriernnens .| 12/01/2018. | Paydown

05/01/2036.
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314106 RK 1 |FNMA PASS THRU POOL 888890.............................. . [ 12/0172018. [ Paydown....ccccccccvosccmiimiimecs | | oeosa | 65963 | .. 71627 | o 71459 | O] (5,895) (5,895) 0 0 2,334 [ 10/01/2037.
31410G W9 0 |FNMA PASS THRU POOL 889072.. .. [ 12/01/2018. | Paydown.........ccocvvvvecvmsvvvvivvmnvncenens | k40672 | e 106721 | o A17.059 | 16422 | O ] (9,702) (9,702) 12/01/2037.
31410K CX 0 |FNMA PASS THRU POOL 889386.. .. | 12/01/2018. | Paydown... (2,125) 03/01/2038.
31410K DK 7 |FNMA PASS THRU POOL 889406.. .. | 12101/2018. | Paydown... . (2,890) 04/01/2038.
31410K  JY 1 |FNMA PASS THRU POOL 889579.. .. [ 12/01/2018. | Paydown............ccooovevvvvevvvivsviiisnens | 442437 | o 142437 | 155196 | 454503 | O | (GRS ) — (R (12,066) 05/01/2038.
314108 2P 1 |FNMA PASS THRU POOL 896382.. .. [ 12/01/2018. | Paydown..........cccovvvvvesmvvvissmmnsrisans | 424672 | o 428672 | o 127.906 | 427819 | O | (3,147) (3,147) 06/01/2036.
31410S PW 1 |FNMA PASS THRU POOL 896037.. .. | 12/01/2018. | Paydown... (1,544) 08/01/2036.
31410W QY 7 |FNMA PASS THRU POOL 899671.. .. | 12/01/2018. | Paydown... (4,789) 08/01/2037.
31411F  FC 3 |FNMA PASS THRU POOL 906563.. .. | 12101/2018. | Paydown... .(510) 01/01/2037.
31412F H4 8 |FNMA PASS THRU POOL 923751.. .. | 12/01/2018. | Paydown... 04/01/2037.
31413Y KQ 3 |FNMA PASS THRU POOL 959403.. .. [ 12/01/2018. | Paydown..........cccovvvecvesmvvvossmnsnsiisans | o 8ATT0 | e 88770 | 87401 | 86893 | O | (2,123) 12/01/2037.
31416B RR 1 |FNMA PASS THRU POOL 995196.. .| 12/01/2018. | Paydown.......cccevvvvvvvevvvvvvnvsvsvvvsvnnienns [ 449908 | 442,298 | 457,283 | 156,302 | O | (14,005) 07/01/2038.
31416B ST 6 |FNMA PASS THRU POOL 995230.. - |- 12/0172018. | Paydown.........cooovemvevemncvenniiennceen | 58548 | o 58548 | o 63964 | oo 63655 | o O | (5,107) 01/01/2039.
31416B  SU 3 |FNMA PASS THRU POOL 995231.........cvvvveerverrrrnnnnne. .| 12/01/2018. | Paydown.......cccevvvvvvvvvvvvvvvvvvvvsvvvsrsrnne [ AB A0S | o A5.405 | o 49.030 | oo ABTT6 | O | (3,371) 01/01/2039.
31418A UP 1 |FNMA PASS THRU POOL MA1489.... .. | 12/01/2018. | Paydown... 07/01/2043.
31418B  E8 5 |FNMA PASS THRU POOL MA1958.... .. 12/01/2018. | Paydown... 07/01/2044.
31418C DT 8 |FNMA PASS THRU POOL MA2813.... .. | 12/01/2018. | Paydown... 11/01/2031.
31418C P9 9 |FNMA PASS THRU POOL MA3147.... . [ 12001/2018. | Paydown....ccccoovvverscrsieseee | [ 559,147 10/01/2047.
31418C R7 1 |FNMA PASS THRU POOL MA3209..........oooocecricrrereee | 12/01/2018. | PaydOwN......cocccocessvvvessssssvnsssss | 535,401 12/01/2047.
31419G B9 4 |FNMA PASS THRU POOL AE5463...........ccovrecccecenee .| 12/01/2018. | Paydown 10/01/2040.
584730 AE 5 |MEDINA CNTY OH PORT AUTH DEV FIBER NETWO |.. | 06/01/2018. 100.0000... 12/01/2020.
584730 AE 5 |MEDINA CNTY OH PORT AUTH DEV FIBER NETWO | .. | 12/03/2018. | Redemption  100.0000. ..100,000 12/01/2020.
645791 YT 5 |NEW JERSEY ST ENVIR INFR TR UNREFUND SER.. |.. [ 09/04/2018. | Redemption ~ 100.0000......cccece | | 4298000 | ... 4,795,000 | ....5596.974 | ... 4928479 | oo 0] (133479) | o0 | o (133,479) 09/01/2020.
645791 YU 2 |NEW JERSEY ST ENVIR INFR TR UNREFUND SER.. | .. | 09/04/2018. | Redemption ~ 100.0000.......cccoececee | | 5,865,000 | ...... 5,865,000 | ...... 6,765,408 | ..........6,015.516 | o0 | oo (150,516) | voovovrrec0 | o (150,516) 09/01/2021.
645791 YV 0 |NEW JERSEY ST ENVIR INFR TR UNREFUND SER.. |.. | 09/04/2018. | Redemption ~ 100.0000......cccooces | | 2,625,000 | .. 2,625,000 | ... 2,090,823 | 1 2,686,524 | o0 | (61,524) .(61,524) 09/01/2022.
662903 MS 9 |N TEXAS ST MUNI WTR DIST REF & IMPT REV....... .. | 03/06/2018. | Various............ccooovrvvrrnrrnes 7.379,630 | ......7,000,000 | .......8,866,030 ern(49,656) | . 49,656) | . 09/01/2019.
67766W GS 5 |OHIO ST WTR DEV AUTH REF LN FD WTR QUALL... |.. | 12/01/2018. | MHUItY.....ocervvrreevmssvrrssnessireess | | 5,000,000 | ... 5,000,000 | ... 6,221,800 | ........ 574,189 | o0 | (174,189) en(174,189) 12/01/2018.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS...............ccce oorevvviiinnsiviiinsnisisiisssssissssssssssssssssssssisssnssns | 47,081,572 | ... 46,701,942 | ... 52,615,212 ..(1,286,767) | ccovvvvveren 0. (1,286,767) XXX
Bonds - Industrial and Miscellaneous
057224 AY 3 |BAKERHUGHESINC..... - |01/10/2018. | Redemption  104.3680.......ccooec | L 7,305,760 | ... 7,000,000 | ... 8,268,250 | ..vvcc00c 7,146,793 | covvvcciiccnnn0 | o @211 | o0 [ (#.211) [ e | 7,142,582 | 0 | e 163,178 | ...... 163,178 | ....... 80,208 | 11/15/2018.
26442C AG 9 |DUKE ENERGY CAROLINAS LLC 1ST & REF MTG.... | .. | 11/15/2018. | Maturity...........ccccovvvvvvvvvvvvevnvsvvvsnsnsnns | 4,000,000 | ....... 4,000,000 | ....... 4,723,300 | ........4,082,308 | oo 0 | o (82,308) (82,308 | o0 | e 4,000,000 | o0 | (0 [ 0 |....280,000 | 11/15/2018.
459200 GM 7 |INTERNATL BUSINESS MACHS CORP o | 10/15/2018. | MBHUIIY ..o | 5,000,000 | ... 5,000,000 | ... 6,366,550 | ..v0c....5,148,528 | o0 | s (148,528) | ocvvvce (O I (148,528) | .occcccvevens0 | 100000025,000,000 | cocvvrrccicns0 | o 0 | oo 0 |....381,250 | 10/15/2018.
637432 CG 8 |NATLRURAL UTIL COOPFIN SER T o | 1170172018, | MaHUTitY....oovveeecscssscii | 1,550,000 | ....... 1,550,000 | ....... 1,852,235 | ..o 1,601,934 | o0 | (51,934) (51,938) | o0 | 1,550,000 | o0 | O | 101,525 | 11/01/2018.
71713V AQ 5 |PHARMACIA CORP DEB.... | 1111412018. | KeyBanc Capital MKtS........coewee | L 13,019,110 | .....13,000,000 | .....14,950,070 | .........13,212,537 | ..ovccvicec0 | oo (203,301) cereerer(203,301) [ o0 | 13,009,236 | oo [ 1 9,874 | ..o 9,874 | .. 809,792 | 12/01/2018.
91913Y AN 0 |VALERO ENERGY COR .| 06/18/2018. | Redemption  104.9300........ccovewwes | 2,098,600 | ....... 2,000,000 | ...... 2,076,360 | ........ 2,012,580 | .ooooviriiiccccs0 | oo (4,884) | coovvvvrerennn0 | o (4,884) ] .oovvvvvrerrrnnn0 | 2,007,696 | ..o 0 | .......90,904 | .........90,904 | ..... 142,188 | 03/15/2019.
98385X AT 3 |XTOENERGY INC SRNT.. - 1211572018, | Maturity......ooccooeececovveveeeecsesscsii | 12,000,000 | ..... 12,000,000 | ... 14,963,440 392,253 | o0 | (392,253) o0ie(392,253) o0 | 00000012,000,000 [0 | o I I 780,000 | 12/15/2018.
3899999. Total - Bonds - Industrial @nd MISCEIIANEOUS..............couvrvvueimiriiisiriiiinniiis s sssssssssssssssssssssssssssssssssssnssns | 44973470 | ..... 44,550,000 | ..... 53,200,205 | ........ 45,596,933 | ................. 0 ... (887,419) ] ............... 0| (887,419) | ...cccoee0e0 | ........ 44709514 | ..............0 | ... 263,956 | ....... 263,956 | ..2,574,963 XXX
Bonds - Bank Loans
47025# AA 6 |JAMES B OSWALD CO JBO HLDG COINC............... [ ] 1210172018, [PaYdOWN. .o [ o T 850,867 | ....... 850,867 | ........ 850,867 | .ovvvrere 850,867 | ...ovvroreend [ (o [ I 0 [ 0 | i Ty A P— (| — [ [ L] 0 | 06/01/2018.
8299999. Total - Bonds - Bank Loans.. e e | 850,867 | .......... 850,867 | .......... 850,867 | .coovvern 850,867 0 .0 0 ([ N o N [P 850,867 |....cccceeee0 | v (U [ (] I 0 XXX
8399997. TOMAl = BOMMS = PAI 4.....oooooioi e 0 ...147,941,205 |....145568,522 |...172,935,185 | ....... 150,830,040 | ................. 0]..(3125243)| ............... 0. (3,125,243) | o0 | 147,704,799 | ..o | oo 236,407 | ....... 236,407 | ..6,276,274 XXX
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8399998. Total - Bonds - Summary Hem from Part 5........cc.ooeeees e | 3,599,272 | ....... 3,599,272 | ...... 3,679,274 | oo |0 | (80,002) | coocceciecci0 oo (80,002) 0 3,599,272 | o0 | (U 0 [ 58,109 | XXX
8399999. Tt - BONMS...occrenentininncis i SRRt ... 151,540,477 |...149,167,794 |....176,614,459 .(3,205,245) | coovovvveennn0 [ (3,205,245) | ..ovvvvereeeeenns0 | 151,304,071 | .0 | o 236,407 | ...... 236,407 | ..6,334,383 XXX
Common Stocks - Industrial and Miscellaneous
00287Y 10 9 |ABBVIE INC COM....ooovvvvviiviviviiiivivisininininsnininisenenesenenens .| 01/16/2018. | Morgan Stanley Dean Witter............| 20,000.000 | ...... 2,040,501 XXX | 815,136 | o 1,934,200 | ..(1,119,064) | .....ovvvrrce.. (N 0. (1,119,064) | covvvvovvv [ 815,136 | ...oovovevenen 0| .1,225,365 |.....1,225,365 | ....... 14,200 XXX
038222 10 5 |APPLIED MATLS INC...oovvivvssivrssvsrsisnes | 0712712018, | Wells Fargo......ccovvesvvcsvcssvssenn | 90,000.000 | ....... 4,269,712 XXX |0 939,078 | ... 4,600,800 | ..(3,661,722) | vooccceciiesc0 | covrrcinn0 | o (X7 — (N — 939,078 | .oovvveve 0 |.3330,634 |....3,330,634 | ... 27,000 | XXX
054937 10 7 |BB&T CORP.....oovovvivniirrsinncins | 09/18/2018. | William Blair & CO....evcvvvsvvvnsres | 20,000.000 | ....... 1,001,349 XXX 994,400 | .....(329,000) | vvvvevcrern0 | o0 | o (329,000) 0 [ s 865,400 [ o0 | 335,949 | ... 335,949 | ...... 23100 | XXX
17243V 10 2 |CINEMARK HOLDINGS INC - | 07/2712018. | MKM Partners LLC..........ccoovevvveens | . 26,500.000 | .......... 924,661 XXX 922,730 | ..(202,738) | coocccrreerecc | o0 [ e (202,738) 0 | 719992 |0 | 204,669 | ....... 204,669 | ....... 16,960 | XXX
22160K 10 5 | COSTCO WHOLESALE CORP - | 09/17/2018. | Cowen & Company LLC...c..ccoeev | 2,000.000 | ... 465,449 XXX 372,240 | ....... (87,493) (87,493) 0 | e 284747 | 0 | 180,702 | ....... 180,702 | ........ 3280 | XXX
26078 10 0 |DOWDUPONT INC...ocooccomriirvrnisivvnnissiisnnsssiinns - O712712018. | VAIIOUS....ooc oo | 90,386.000 | ....... 6,026,361 XXX e 8,837,291 | .(3,498,134) | oovvvvvccc0 | e [ (3,498,134) 0 ] 2,939,157 .0 |..3,087,204 |.....3,087,204 | ... 68,693 | XXX
278865 10 0 |ECOLABINC | 0712712018, | Wells Fargo..c...ccvvvesvvesvcssvvsscnn | 3,000.000 | ... 422,401 XXX | 0nnnn310,664 | o 402,540 | ....... [CEIR:7()) [ I OO | 1 DO TCER:7)) p— (N 310,664 | .oovorere 0| .. 411,737 | ..... 1,737 | 3690 | XXX
369604 10 3 |GENERAL ELEC CO o | 0112412018, | VAIOUS. ..oosovesoesvsesvesssresn | 235,218.000 | ....... 4,052,838 XXX 8104554 | ...(360,133) | corvcoocrreen0 | o0 | (360,133) .0 3784421 |0 | 308,417 | ....... 308417 | ....... 28226 | XXX
458140 10 0 |INTEL CORP [ 01/19/2018. | MKM Partners LLC.........cccoocvcmmecce | | 25,000.000 | ....... 1,105,553 XXX 1154000 | o0oo(B17,772) | o0 | o0 | e (617,772) .0 536,227 | .ooccrreen0 | oo 569,325 | ....... 569,325 | ...coovvrneee 0] XXX
464286 66 5 |ISHARES MSCI PACIFIC EX JAPAN IDX FD.. - |- | 05/01/2018. | Various B — 98,000.000 | ....... 4,698,259 XXX 4,684,400 | ....(817,174) (817,174) .0 3,867,226 | .0 | o 831,034 | ....... 831,034 | ...oovo..e 0] XXX
464287 23 4 |ISHARES MSCI EMERGING MKT IDX FD.................. .| 09/17/2018. | Wells Fargo..........o.cvocrcscvns | 20,000.000 | ...... 830,765 X | 852610 | 942400 | . (89.790) o (89,790) 0 852610 |0l 21.845)| ... (21,845) XXX
464287 46 5 |ISHARES MSCI EAFE IDX FD [ 0917/2018. | JP MOMGaN....ovvssvvvssvsessvsesssssss | 50,000.000 | ....... 3,349,290 XXX | ......3,289,375 | ..........3,515,500 | ... (226,125) | .oovvevrccinn0 | 0 [ (226,125) 0] 3,289,375 | 0| 59,915 | ........ 59,915 XXX
464288 87 7 |ISHARES MSCI EAFE VALUE IDX FD.... | 02128/2018. | Various 9,000.000 | ......4,470,143 XXX | 3,412,386 | .........4,361,195 | ... (948,809) | . (948,809) | . .0 1,057,756 |....1,057,756 XXX
464288 88 5 |ISHARES MSCI EAFE GROWTH IDX FD [ 02128/2018. | VAIIOUS....ooccoesvesvvrsveesvens | 60,000.000 | ....... 4,913,962 XXX (2,466,210) | o0 | 0 [ (2,466,210) .0 2,535,772 |....2,535,772 XXX
500754 10 6 |KRAFTHEINZ CO .| 03/08/2018. | Strategas Research Partners.........| 5,000.000 | ... 334,363 XXX | 00228188 | .........388,800 | ... (160,613) | .ooovvvrccrecn | o0 [ (160,613) 0] 228188 | 0 | 106,176 | ..... 106,176 XXX
594918 10 4 |MICROSOFT CORP........ccooooosisssssssssrsn < | 09/18/2018. | VaIIOUS...cccoocccsvvcrrrvressssssniivirnnnsens | 35,400.000 | ....... 3,710,517 XXX . (2137,193) | o0 | 0 | (2,137,193) .0 2,819,594 |....2,819,5% | ...... 29,232 XXX
717081 10 3 |PRIZER INC..ooomoiiiiininiiinins AP NI ——— I 110,000.000 | ...... 4,352,922 XXX | 1,965,520 (2,018,680) | .cccccccccen0 | o0 | (2,018,680) ) 2,387,402 |....2,387,402 | ...... 51,000 XXX
74005P 10 4 [PRAXAIRINC.....cccomiiiiiirrniiiiirnnes | 01/19/2018. | MKM Partners LLC 11,000.000 XXX 116,003 | voovov.rrn 154,680 | ... (38,677) | . 38,677)| .. 0 ] 116,003 | 0 | e 45,711 45711 XXX
74005P 10 4 |PRAXAIRINC.....ccoovirirnirrinieireirinne .. | 10/30/2018. | Taxable Exchange...........ccoococvmevwes | 16,000.000 XXX | 1732355 | 2474880 | ... (742,525) ceonenn(742,525) 0 1732355 | O 899,645 XXX
74144T 10 8 |PRICE TROWE GROUP INC......ccceoiverriererercrererne .| 09/18/2018. | VaIIOUS.......cvvvversrevirssniviissnnsiss | 12,000.000 | ....... 1,390,878 XXX | 897193 | i 1.259160 | ... (361,967) | 0 | o0 [ (361,967) 0 897193 |0 493,685 XXX
742718 10 9 |PROCTER & GAMBLE CO. .. | 01/16/2018. | Morgan Stanley Dean Witter..........| 7,100.000 | ......... 638,986 XXX 652,348 | ..... TP ATRE:)) R I I | DO (218,135) O e 238213 O 204,773 XXX
78463X 87 1 |SPDR INDEX SHS FDS S&P INTL SMALL CAP. <[ 091712018 JP MOIgan........ooovevevvenssvveesssens | 15,000.000 | .......... 509,543 XXX 532,200 | ....... (16,479) | vooccccvrceici0 | o0 | e (16,479) 0 ] s 515721 |0 [ (6,178 XXX
78467Y 10 7 |SPDR S&P MIDCAP 400 ETF TR, .. | 09/17/2018. | Various 9,660.000 | .......7,195,166 XXX . .(4,495,956) | . (4,495,956) | .. .0 4,900,361 |.. ; XXX
G1151C 10 1 |ACCENTURE PLC IRELAND PLC SHS.. C|09/17/2018. | Wells Fargo.......coovvvvevsserssvvnsnnss | 19,000.000 | ...... 3,253,039 XXX | 1,391,916 (1,516,794 | oo | O [ (1,516,794) .0 1,861,123 |....1,861,123 | ....... 25270 | XXX
G5%0L 10 3 |MEDTRONIC PLC C|07/27/2018. | Wells Fargo............coccooowvvvovmceenns | 10,400.000 | .......... 920,866 XXX | 789,932 | ..............839,800 | ...... (49,868) | ....ovvveeeessnn0 | o [ (49,868) 0 [ 789,932 [ 0 | 130,934 | ...... 130,934 | ...... 14,768 XXX
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS.............c.cccvviririiiiins o | 63,671,238 XXX | 36,011,377 (26,272,927) ...(26,272,927) 0 27,659,860 |...27,659,860 | ..... 493,778 XXX
Common Stocks - Mutual Funds
47103C 35 7 | JANUS HENDERSON TRITON FUND I....ccoccornivv - | 05/24/2018. | Tax Free Exchange........covvvccenes | | 467,859.588 | .....10,948,785 XXX | 10,948,785 (2,563,000) | ...oovvrrr (o — 0| (2,563,000) | -oooccccvrrern0 | 010,948,785 | o0 [ v (O I— (I - 0| XXX
779562 10 7 |T ROWE PRICE NEW HORIZONS FUND..........co0evnn | 07/30/2018. | Redeemed SI.........ccvesvvsssss | L 98,781.692 | ....... 6,000,000 XXX | 5,070,598 | .........5,192,954 | ..... (122,355) | o0 | 0 [ s (122,355) | oo | 0 5,070,598 | o0 | oo 929,402 | ..... 929,402 | ..o 0] XXX
9299999, Total - Common Stocks - MUIIAI FUNGS.........ccccvrriervenss s | 16,948,785 XXX 16,019,383 (2,685,355) | oo | o0 [ (2,685,355) | ..oovoccceee0 | ... 16,019,383 | o0 [ o 929,402 | ....... 929,402 | ..o 0] XXX
9799997. Total - Common Stocks - Part 4......... | ....80,620,023 XXX | 52,030,760 (28,958,282) ....(28,958,282) 28,589,262 |...28,580,262 | ....493,778 | XXX
9799998 Total - Common Stocks - SUmMary Hem from Part 5......cc.oeoeeereits e | 2,064,878 XXX | s 2,223,894 0 .0 0 0 ..(159,016) | ......(159,016) | ...... 40,606 | XXX
9799999. Total - CommMON StOCKS.....ovcvvvsvvvesve 82,684,901 XXX | 54,254,654 | ... (28,958,282) | ....oooovcn (o) 0 |...(28,958,282) 28,430,246 |...28,430,246 | ....534,384 | XXX
9899999, Total - Preferred and Common Stocks 82,684,901 XXX | 54,254,654 | ......... 80,989,044 | (28,958,282) | ...........cco00 [ 0 |...(28,958,282) 28,430,246 |...28/430,246 | ....534,384 | XXX
9999999. Total - Bonds, Preferred and Common Stocks ~|...234,225 378 XXX ..230,869,113 | ..... 231,819,084 | (28,958,282) | ...(3,205,245) | .............. 0 |...(32,163,527) 28,666,653 |...28,666,653 | 6,868,767 | XXX
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Annual Statement for the year 2018 of the VW@Stfield Insurance Com pany

SCHEDULE D - PART §

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

2 5 6 8 10 Change in Book/Adjusted Carrying Value 20 21
13 14 15
F Current Interest
0 Year's and Paid for
r Par Value Current | Other-Than- Dividends | Accrued
i (Bonds) or Year's Temporary | Total Change Received | Interest
g Disposal Number of (Amortization)| Impairment | in B./A.C.V. During and
CUSIP Identification Description n Name of Vendor Date Shares (Stock) Consideration | Accretion | Recognized |  (12+13-14) Year Dividends
Bonds - U.S. Special R and Special A
FHLMC 30 YR GOLD PC GRP POOL
3128MJ 1 | G08779 Various 12/01/2018 | PAYOWN........ouvvrerrrieserierieserseessninas | eoerirneens 721,513 | oo 718,734 | 721,513 | oo 721,513 | 0 | 2,779 | e (U I 2,779 | o0 | iien0 | 0 | 0 | 8,431 | ..... 1,482
FHLMC 30 YR GOLD PC GRP POOL
3128MJ 8 | G08784 Cantor Fitzgerald...........ccoccoverrereneeenens 12/01/2018 | PAYdOWN........oovvrierrerierieriesereessnina | eoeeereens 117,609 | ........... 116,102 | ............ 117,609 | coooveee 117,609 | o0 [ e 1,507 | oo (U I 1,507 | o0 [0 | 0 | 0 | 1,367 | oo 229
FHLMC 30 YR GOLD PC GRP POOL
3128MJ 2 |G08791 KeyBanc Capital MKts...........ccccocrvnrvenes 12/01/2018 | Paydown 512,277 | ............508,835 | ........... 512,277 | oo 512,277 | el | 3442 | [V I 3,442 | 0 | 0 [0 [0 ] 7716 | v 896
FHLMC 30 YR GOLD PC GRP POOL
3128MJ 8 | G08804 KeyBanc Capital Mkts 12/01/2018 | Paydown 240,111 .240,111
FHLMC 30 YR GOLD PC GRP POOL
3128MJ 9 | G08733 Cantor Fitzgerald...........c.coocoeevrerincinnnnns 12/01/2018 | PaydOWN........c.covvirrirrieeiierieeiseesnnins | eoeeeneens 478,801 | ...........476,631 | ............ 478,801 | ..o 478,801 | o0 [ 2,170 | e (U I 2,170 | o0 | cvien0 | 0 | 0 | 6,139 | ..... 1,117
FHLMC 30 YR GOLD PC GRP POOL
3128MJ 0 |G08741 KeyBanc Capital Mkts 12/01/2018 | Paydown 31,040 31,040 | .o 31,040 | 0 | s 1,494 | 0 [ 1494 | 0 | 0 | 0 | 0 | 105
31418C 6 | FNMA PASS THRU POOL MA3184.... . Various 12/01/2018 | Paydown. ..1,497,920 ..1,497,920 .(91,982) ] .. .31,606
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES .........orriuirrieeieiei et sssensenssesnea 3,599,272 3,599,271 (80,001 [ .ovvveeeec0 [ (80,001) | vl | 0 |0 0 [ 58,109
8399998. TO8AI = BOMAS. ettt stttk ffeEE R E AR E LR LR E ARkttt | nniiaens 3,599,272 | .......3,679,274 | ......... 3,599,271 | .......3,599,271 | o0 [ e (80,001) | ovvvvvinens0 [1ieieeeens(80,001) [ oo | o0 |0 |0 [ 58,109
Common Stocks - Industrial and Miscellaneous
464287 5 |ISHARES MSCI EAFE IDX FD......c.ccoo0onue | . | 01/19/2018 | Cowen & Company LLC.........cccoocrsvnnnnens | 07/27/2018 | Wells FArgo......oovvviernsrinirnsrinsniissessnins | svve 30,000.000 | ........2,223,89%4 | ......... 2,064,878 | .......2,223,894 | .oooiivinnn0 [ i (V)] [ [0 0 ...(159,016) | ....... 40,606
9099999. Total - Common Stocks - INdustrial @Nd MISCEIIANEOUS. ........iviis ittt bbbttt enenssssentensssnssnssensnnsssssenssnsenns | sveienns 2y 224004 | wrvaveran 2,064,878 ..(159,016) | ...... 40,606
9799998. Total - Common Stocks. ..2,064,878 R o .40,606
9899999. Total - Preferred and COMMON SEOCKS............cviiiieiieiiiiiieiiiis etieteiisists st etesteseesset e et essess et eesasesses et essessessee et essassesses st sssessessesansessessnssnsessassessnssnsesssssessnsensessessnssssensenessnsensessessnsenenies | aniereein2y 220,84 | tvrvans 2,064,878 .0 . .0 ..(159,016) | ...... 40,606
9999999. Total - Bonds, Preferred and COMMON SEOCKS.........ceuiuriiriiiiis ottt ettt sse s ansansesssesssssassesnsnnssessensesessnsensensessssenensensnsenenns | erneenesd, 908,168 | evrens 5,664,149 | .........5,823,165 | ......cc....0 | oo (80,001) | vvovvreeeend (U (80,001) ...(159,016) | ...... 98,715




Annual Statement for the year 2018 of the VW@Stfield Insurance Com pany

Sch.D -Pt. 6 -Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE

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

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25



Annual Statement for the year 2018 of the

Westfield Insurance Company

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
FEDERAL HOME LN BANK CINCINNATIL, OH..cooiiieiiieieieiesse s ssessssssssessssssns | ceevsnens | soeeeenn 219 19,569 0 789,398 | XXX
REGIONS BIRMINGHAM, AL.......vvoirrrrieirrmeeionrerissesessisssssssssnesssssssssssssnessesss. | wvenenes | verened 0.00 0 0 795 | XXX
WESTFIELD BANK FSB. WESTFIELD CENTER, OH......cooviiiiiiiineineineiseineissississsesssssssssns | eevvsnins | evennd 0.00 0 0 (185,123) | XXX
0199999. Total - Open Depositorie: XXX [ XXX 19,569 0 605,070 | XXX
0399999. Total Cash on Deposit. XXX XXX 19,569 0 605,070 | XXX
0599999. Total Cash XXX XXX 19,569 0 605,070 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 354,704 | 4. April 1,256,203 | 7. July. 1,501,057 | 10. October. 1,002,144

2. February 529,012 | 5. May. 2,277,638 | 8. August 954,500 |11. November. 863,083

3. March 966,401 | 6. June 1,631,644 | 9. September. 1,381,771 [ 12. December. 605,070

E26
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Annual Statement for the year 2018 of the VW@Stfield Insurance Com pany

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CusIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
U.S. Government Bonds - Issuer Obligations
UNITED STATES TREAS BILLS S/T oo e ee e s veses s eseee s sees e saes e ssessessses e ssessee s esees s ssesseesseseeesseseesseessessssses et sesses s eseeesessseseeeseseneees  orreereseens 06/22/12018....... | ceoovevrrerrns 1.85 |08/16/2018....... [\ 0

0199999. U.S. GOVErNMENt BONGAS = ISSUST ODIIGALIONS............cuurirreeiieseiiiieeieiieisseie et ee R te 41 esb R e E bR s e bR s b e b bR st Rt et e es Hebeesb et e s s bbb bbbt 0 0
0599999, TOtal - U.S. GOVEIMMENT BONAS........ovvuouiieriviiisseseisisi st 181000 LHssE 00 {0 0
Total Bonds
7799999, SUDLOLAIS = ISSUBT ODIIGALIONS. ..........vvvvvvieiriissiis e840 41888112811 88 | (1 O 0 | o 66,625
8399999, SUDHOAIS = BONMS..........couervviiesaicriiisi st LSRR SRR | (1 U 0 | e 66,625
Exempt Money Market Mutual Funds as Identified by the SVO

31846V 41 9 |FIRST AMER TREAS OBLIG CL......oriuiiiiiieieiieieiisisisssiessisss et ensssenes 12/3112018....... | oo 1990 | i | 2 [\ 12

61747C 58 2 [MORGAN STANLEY INSTL LIQUIDITY TREAS.......ccrsvurieriinirierireseseessissessesssesssessssesssssasesens 12/31/2018..cvve | coviiirrrrrni2220 | e [ A1T5T.340 | e 0 229,694

94975H 29 6 |WELLS FARGO ADV TR PL MM INS......oovvevevevererereseeseeseeseeeee et ssrrs | oiiiiiiiiies 12131/2018....... b3 () — 22
8599999. Total - Exempt Money Market Mutual Funds @s Identified DY the SVO..............cviiiii b0 4480001 180 L R |G IBG B 0 229,728
8899999. Total-Cash Equivalents e s | g IET AL 0 296,353




Annual Statement for the year 2018 of the VW@Stfield Insurance Com pany

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, 0 0 0 0
2. Alaska 0 0 0 0
3. Arizona 0 0 0 0
4. AKaNSas.......oiiinniiiinnns ...B.... | Multiple Purposes. 0 0 114,686 127,051
5. California 0 0 0 0
6.  Colorado. 0 0 0 0
7. Connecticut 0 0 0 0
8. Delaware..... ...B.... | Multiple Purposes. 0 0 114,686 127,051
9. District of Columbia... ...B.... | Workers Comp 0 0 229,372 254,102
10.  Florida 0 0 0 0
11, GeOrgia.....vvvveervcrienriviseneiees ....B.... | Workers Comp 0 0 229,372 254,102
12.  Hawaii HI 0 0 0 0
13.  Idaho. ID]|.....B.... | Workers Comp 0 0 291,071 307,813
14.  lllinois IL 0 0 0 0
15.  Indiana IN 0 0 0 0
16.  lowa 1A 0 0 0 0
17.  Kansas. KS 0 0 0 0
18.  Kentucky KY 0 0 0 0
19.  Louisiana LA 0 0 0 0
20. Maine ME 0 0 0 0
21.  Maryland MD 0 0 0 0
22.  Massachusetts MA 0 0 . ;
23.  Michigan MI 0 0 0 0
24, Minnesota MN 0 0 0 0
25.  Mississippi MS 0 0 0 0
26.  Missouri 0 0 0 0
27.  Montana . | Workers Comp. 0 0 28,672 31,763
28.  Nebraska NE 0 0 0 0
29.  Nevada.......cocomruemmrineriiincniens NV | .....B.... | Multiple Purposes 0 0 347,286 366,000
30.  New Hampshire NH 0 0 0 0
31, New Jersey NJ 0 0 0 0
32, New MeXiCO......cocmerererrerinennnd NM| ......B.... | Multiple Purposes 0 0 372,730 412,916
33.  New York NY 0 0 0 0
34.  North Carolina.........cccoeereeneenncen NC|......B.... | Multiple Purposes. 0 0 344,058 381,153
35.  North Dakota ND 0 0 0 0
36.  Ohio... M Multiple Purposes 4,759,472 5,272,617 0 0
37.  Oklahoma OK 0 0 0 0
38, OrBgON....cvvererrererresrsenrinnn OR | ......B.... | Multiple Purposes. 0 0 298,184 330,333
39.  Pennsylvania PA 0 0 0 0
40.  Rhode Island RI 0 0 0 0
41, South Carolina SC 0 0 0 0
42.  South Dakota SD 0 0 0 0
43.  Tennessee N 0 0 0 0
44, Texas X 0 0 0 0
45, Utah ut 0 0 0 0
46.  Vermont VT 0 0 0 0
47.  Virginia VA 0 0 0 0
48.  Washington WA 0 0 0 0
49.  West Virginia Wwv 0 0 0 0
50.  Wisconsin Wi 0 0 0 0
51.  Wyoming WYy 0 0 0 0
52.  American Samoa AS 0 0 0 0
53.  Guam GU 0 0 0 0
54.  Puerto Rico PR 0 0 0 0
55.  US Virgin Islands Yl 0 0 0 0
56.  Northem Mariana Islands. MP 0 0 0 0
57.  Canada CAN 0 0 0 0
58.  Aggregate Alien and Other.........0T | XXX XXX 0 0 0 0
59.  Total XXX XXX 4,759,472 5,272,617 2,370,117 2,592,284
DETAILS OF WRITE-INS

5801. 0 0 0 0
5802. 0 0 0 0
5803. 0 0 0 0

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).......cc.covwessrriiiisenn | XXX XXX 0 0 0 0
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