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Annual Statement for the year 2018 of the Westfield National Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:

1.1 U.S. {r@ASUNY SECUMHES.......veuverrirrinieereeeieriesie st sisssssssssssssssssssssssssssssenss | coneesend 62,167,918 | .......... 104 | . 62,167,918 | oo (V18 [ 62,167,918 | .......... 10.4
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 agencies...........ceeevvererrereneniens | cerernns 51,166,253 | ............. 8.6 | .. 51,166,253 | ...oooveierrreieinad (01 I 51,166,253 | ............. 8.6
1.3 Non-U.S. government (including Canada, excluding mortgage-

DACKED SECUMHES).....vvuveererreneieeieiieieeeieeise e | coneesees 43,940,205 | ............. T4 | 43,940,205 | ....ovvvvriiiens (V18 [ 43,940,205 | ............. 74
1.4 Securities issued by states, territories and possessions and political

subdivisions in the U.S.:

1.41 States, territories and possessions general obligations..............cccccovvveees | vevenace. 28447728 | ............. 48 | .......... 28,447,728 | oo (01 IO 28447728 | ............. 4.8

1.42 Political subdivisions of states, territories and possessions and

political subdivisions general obligations.............ccccceveivcveeievccsesiecens | cvvevenns 29,644,236 29,644,236 29,644,236

1.43 Revenue and assessment obligations..............cccoeericveneeeniveeeieenns | cevevinnas 41,277,663 41,277,663 41,277,663
1.44 Industrial development and similar obligations................cccoevevieievcneies | ovvereieeeiesienns 0 J0 I (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 1,148,457 | ............ 02 | .o 1,148,457 | ooeeveiieeeenn0 | s 1,148,457 | ............. 0.2
1.512 Issued or guaranteed by FNMA and FHLMC............cccooovvnrinninnie | cvvrerenas 31,663,668 | ............. 5.3 | oo 31,663,668 | ....coooerrerrereann0 | i 31,663,668 | ............. 5.3
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........ccccoce. | vevrevnnee 22,566,062 | ............. 38 | 22,566,062 | ..o (V1 I 22,566,062 | ............. 3.8
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

RYDFIA SECUMHIES).... vttt sensenas | ereins 122,839,424
2.2 Unaffiliated non-U.S. securities (including Canada) 14,619,426
2.3 Affilated SECUMLIES. ..ottt ensenaes | ebsessssassessssssessenns 0

3. Equity interests:
3.1 Investments in mutual funds

3.2 Preferred stocks:
321 AFIIAEE. . ..ottt | e 0
3.22 UNQFfiliatd.......eeeeeceeieeceeise ettt entenens | eeneeessenseneeeeesnes 0

3.3 Publicly traded equity securities (excluding preferred stocks):
331 AfIATEA. ...t s 0 | 0 | 0 s (VI 0.0
3.32 Unaffiliated

3.4 Other equity securities:
341 AFIITE. .. ..ottt | e (I I 0.0
342 UNGffili@ted.......c.orverieeicieieieee e | e (O I 0.0

3.5 Other equity interests including tangible personal property under lease:

351 AFFIIATE. ...t

3.52 Unaffiliated.......covvvrerieirneieiieiessse et

4. 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
5. Real estate investments:
5.1 Property occupied by COMPANY.........cciuiieieieiiieeseesese e ssesssnnes | evsesssssssesssssssesenns (01 I 0.0 | oo (0 I [0 (01 IO 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........ccccevvieririnieiesiieeeseee | e 0| oo 0.0 | oo {1 I [0 (01 IO 0.0
5.3 Property held for sale (including $.......... 0 property acquired in
Satisfaction Of AEDE)........cceveiiiieicce s | e (01 IO 0.0
8. CONMTACE I0BNS. ....e.eeeececercee ettt ettt essenes | seeseesessensesnesestns (0 0.0
7. DBIIVALIVES. ...ttt | seberi et (V1 O 0.0
8. ReCEIVADIES fOr SECUMLIES. .......uveureereaieceeieiieetseie ettt sssestensnes | seeessessenssssnssessans (0 0.0
9. Securities lending (Line 10, Asset Page reinvested collateral)..............cooceveveevieens | cevevirereiecieieienns (0 I 0.0
10. Cash, cash equivalents and short-term investments.............cc.ccvveveveveieiiereceieneens | covveivenans 4483491 | ... 0.8 | i 4,483,491 | oo (0] IO 4483491 | ... 0.8
11, Other iNVEStEd @SSEIS.........cvuririirrierieir et | seeersesens 6,733,824 | ............. 11 [ 6,733,824 | .o | i 6,733,824 | ............. 11
12, Total INVESIEA @SSELS........cvucvereeeiececieicteeei ettt nsenesnees | eeseees 596,184,790 | ......... 1000 | ........ 596,184,790 | ..coovvvrrvrrrneane0 | e 596,184,790 | ......... 100.0
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Annual Statement for the year 2018 of the Westfield National Insurance Company

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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Annual Statement for the year 2018 of the Westfield National Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 OF PHOT YEAI..........ciiiieiei ettt bbb bbb sttt st nis 8,121,845
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.ccuuiueieiiieieiesss et snes 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........c.ccceieiriieieiseee et 0 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 16

3.2 Totals, Part 3, Column 12 0
4. Accrual of discount..........c.ccoeuvrevenenns 0
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13 ...ttt bbb a bbb bt es s e s s ettt s st n st benes (1,388,021)
5.2 Totals, Part 3, COIUMN ...ttt sttt e s bttt st st s st s et et n e s bt enen 0 (1,388,021)
6. Total gain (105S) 0N diSPOSAIS, Part 3, COIUMN 19.........coeiiriieieiesietes ettt sttt bbbt s e b s st s bbb st b ettt s st s b e bbb s s sae s st s et e 0
7. Deduct amounts received on diSposals, Part 3, COIUMN 16...........ccoueicuieieeiiese ettt sttt bbbt s st s s bbb s e s st s et bnen 0
8. Deduct amortization of premium @Nd AEPIECIALION...........cceveicvieeieiciree ettt ettt bbb st s et b s bbb s b et s s s e bbb es st s s s et st nntenas 0
9. 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
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 15.........ouiiriieeieerieeeseseisesisesss sttt 0
10.2  Totals, Part 3, COIUMN 11 ...ttt sttt bbbttt s st a e senenes 0 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........ccurrrrurrumirrinriirineinsseiesssissssesssssss st ssssssssssesssessessessssssessessssssnssns 6,733,824
12, Deduct total NONAAMITIEA @MOUNTS........c.uivuuirerciiieeieereseeiseeeieess st ees st ess sttt 0
13. Statement value at end of current period (Line 11 minus Line 12) 6,733,824
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDEE 31 Of PHOT YBAI..........ccciiieieiriieteee ettt sttt a st s bbb s s b s et a s sttt s st s s sae s s tenas 594,030,499
2. Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7...........ceuiueieicrieesee ettt ettt st s s st s ettt s b s s s sa et s st en e 73,879,599
3. Accrual of discount 71,370
4. 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 (14,209,705)
44 Partd, COIUMN T oot (7,216,785) (21,426,490)
5. Total gain (Ioss) On diSp0SalS, Part 4, COIUMN 19.........c.oiiririirereisrsirrieisseessese e sssssss st ss st ss e s st en bt 6,410,933
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.eeuiveieiceicece ettt ss st st b s bbbttt s s bees 62,581,419
7. Deduct amortiZation Of PIEMIUM...........cccoiiieieiicreieci ettt bt a et st s st s s s e e st ss et s st e bbb s et s bR s s bt s st et n bbb s s se s s st st 5,277,687
8. 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
9. 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 139,330
9.4 P4, COIUMN 13- ...t ces et s st 0 139,330
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, LiN€ SR(2)........c.ouureienrerrineeneineineseiseineise e eessees 0
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9+10).........cccerirrieiicieieieiese ettt nsas 584,967 475
12, Deduct total NONAAMITIEA GMOUNTS...........iuiiiiiiiiiiiiceieiei ittt 0
13. Statement value at end of current period (LINE 11 MINUS LINE 12)........iuiiiiiiicicicsiee ettt bbb bbb bbbt 584,967,475
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Annual Statement for the year 2018 of the Westfield National Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.......c.ovevenerrneces | rrvvvencrinciinen 68,828,969 | ......coovvrririinnns 71,482,408 | ..o, 72,656,928 | ....covvvvverienne 63,607,941
Governments (Including all obligations 2. Canada.......ccocvvveeereirieieens | e 15,047,831 | oo 16,389,092 | ....cocvvvverne 16,620,254 | ..cocvvveverieins 13,175,000
guaranteed by governments) 3. Other Countries. .....ccooveerinss | coverrrisraricnsnens 28,892,374 | oo, 31,246,070 | oo 31,671,386 | .o 26,500,000
4. TOtalS. ..o | v 112,769,174 | oo 119,117,570 | oo 120,948,568 | .....ooovriinnens 103,282,941
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieieeeeiiessseeisieies | e 28447728 | ... 28,615,904 | .oooveres 30,136,519 | .o 25,852,500
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) B. TotalS.....oovereereiereereiereeeieis | e 29,644,236 | ..covvvreen. 29,700,942 | oo 31,750,477 | oo 27,335,000
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 ..141,161,052 ..143,673,379 ..148,067,148 ..133,838,361
Industrial and Miscellaneous, 8. United States... .122,839,424 .122,121,873 ..127,293,460 ..116,742,000
SVO Identified Funds, Bank Loans 9. CaANAGA......coercrirrrieni | e 0 .0 .0
and Hybrid Securities (Unaffiliated) 10. Other Countries ...14,619,426 ...14,657,308 ...15,478,164 ...13,450,000
11. Totals ..137,458,850 ..136,779,181 . 142,771,624 ..130,192,000
Parent, Subsidiaries and Affiliates 12, TOtAIS. .. cveeveriiisiserissiiniies | cereenienesene e seneenenees 0
13. Total BONMS.....ccoueensrmmsmenssnns | coveerirenserenns 449,481,040 | ...coovrvviinns 457,886,976 | ....cocovrvreenns 473,674,336 | .ooooovvvericienn 420,500,802
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.........ovuvvrmvernes | rvererericrienene 123174547 | oo 123174547 | oo 79,796,822
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccovevereirrieieseienn | s (0 T (0 RO 0
22. Other CoUNtries. ....ovrrerrerniins | ceereersesessennenss 12,311,888 | oo 12,311,888 | oo 10,966,142
23, TOtalS....oocveeerrierressrinriisenens | cvensiissinenenens 135,486,435 | ...oocvvreriines 135,486,435 | ...ovcvnrirncninnns 90,762,964
Parent, Subsidiaries and Affiliates 24, TOtAlS.....ceveriesiceeceisiisen | et 0 ] s [0 T 0
25, Total Common Stocks.....c... | coovvicieennc, 135,486,435 | ...ooovvveries 135,486,435 | ...ocvenririncnennes 90,762,964
26. Total StOCKS...ouermssrsresmsnasssss | coveririiiacieens 135,486,435 | ..o, 135,486,435 | ..oovvosviininennes 90,762,964
27. Total Bonds and Stocks..... | ..ccccouevvenecs 584,967,475 | ..oovvvrrerinnns 593,373,411 | oo 564,437,300
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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

......................... 6.6

......................... 7.9

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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Annual Statement for the year 2018 ofthe. VW@ Stfield National Insurance Company

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)

95,097,732
...6,021,733

10,100,549

128,246,015

9,212,835 |...

127,129,096
..... 9,212,835

1,116,919
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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 Torccrrsereenssnenesssssnnensnsesesesneneens | (@)eren.8,986,599 | oo, 119,143,289 |........... 246,551,771 |.............56,479,308 |...........9,107,238 | ...ooevvrvrririririnns0 [ 440,268,205 | ...ooocvvvvreenenn98.0 | XXX e XX i [ s 439,151,286

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

6,021,733
.0

............... 9,212,835

9,212,835
.0

0

..448,364,121

Total Bonds Prior Year

........... 233,775,584

........... 431,026,125

........... 429,886,347

..7,061,159 7,061,159 ..7,061,159
0
0
............................ 0
........................................................ 0
12.7 Totals............. ..37,063,344 |.... ..436,947,506 | ...
12.8 Line 12.7.:a5a % 0f COL 9....cviviviiiiiieieisceessscsnsnsisneneens | coeneessisnieesenssenens 8.5 ..99.7
13. Total Publicly Traded Bonds
........... 439,151,286 | ......c... XXX.oovveineee
............... 9,212,835 |...cccc. XXX
13,7 TOAIS. e ntes | serennsennens 8,986,599 |........... 121,217,472 |........... 252,573,504 |............. 56,479,308 |....cccceennn. 9,107,238 448,364,121
13.8 Line 13.7 as a % of Col. 7......... 20 | e 2720 | 583 | 126 | 2.0 ...100.0 |...

Line 13.7 as a % of Line 11.7, Col. 7, Section 11

Total Privately Placed Bonds

Line 14.7asa % of Col. 7.........
Line 14.7 as a % of Line 11.7, Col. 7, Section 11

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

Includes $.....1,116,919 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
....... 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.

Includes §.......... 0 current year of bonds with Z designations, $...

Includes §.......... 0 current year of bonds with 5GI designations, $

.......... 0 prior year of bonds with 5* or 5G| designations and $

0 current year, $

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.

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

..... 0;

NAIC2$

...... 0;

NAIC 3 $

...... 0;

NAIC4S....

..0; NAIC5$

NAIC6S.....

....... 0.

0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
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SCHEDULE D - PART 1A - SECTION 2
All Bonds Owned December 31

Maturity Distribution of
1

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
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]. ..11,827,693 | ... 45,809,867 62,167,918 .56,473,491 62,167,918

1.2 Residential Mortgage-Backed Securities...
1.3 Commercial Mortgage-Backed Securities.
1.4 Other Loan-Backed and Structured Securities..

0
.0
.0

0

............ 12,545,097

............ 48,071,289

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

..16,617,153 | ...

23,745,470 |.

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

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

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OBlIgAtioNS........c..cviveireicieieieie e
Residential Mortgage-Backed Securities.............ccoverieieiierinienennns
Commercial Mortgage-Backed Securities.

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

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

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed

9. SVO Identified Funds
.......... XXX oo | eveereeee X% [ eveeee e XX e [ et XXX e | e XK s | eeeeeeceieeeeeenn0 [0 [ eieieeeeeen0.0 | 0
.......... XXX | eerreece XK [ eveeee e XX e et XXX e | e XK [ reerieiecisiiesienienn0 e | vieiieiiiiiennen0.0 | e l0

.......... XXX [ XK e KK | et XK | et XK |0 |0 |00 | o0

10. Bank Loans
10.1 Bank LOANS - ISSUBD.........cuevriiiririieiiiieieieisisesesisesssseisnssssssennens | vnnesesssesesssesesnnnes {0 N (U1 N 0
10.2 Bank Loans - Acquired

........... XX | v | 0.0 ol XXX

10.3 Totals

1. Total Bonds Current Year
11.1 Issuer Obligations
11.2 Residential Mortgage-Backed Securities.
11.3 Commercial Mortgage-Backed Securities
11.4 Other Loan-Backed and Structured Securities
11.5 SVO Identified Funds
11.6 Bank Loans

.............. 4,401,695 |..........108,650,181 | ..........240,782,489 | ............35,738,129 |..............4,530,358 | ...cc.... XKXooorrorirer | 10000 394,102,852 | oo 877 [t XXX
.............. 4,584,904 |...........13,684,210 | ......... 11,791,015 | ...........20,741,179 | ............. 4,576,880 | ........ XKXocooirriics | c0reenen.D5,378,188 | o123 [l XK X

11.7 Totals
11.8 Line 11.7asa % of Col. 7.............

.............. 8,986,599 | .........122,334,391 | ..........252,573,504 |............56,479,308 |..............9,107,238
........................ 2.0 | vniiiicnnnn2l2 | 862 | 126 | 2.0

1,116,919
............... 0.2

60IS

12. Total Bonds Prior Year
12.1 Issuer Obligations
12.2 Residential Mortgage-Backed Securities.
12.3 Commercial Mortgage-Backed Securities
12.4 Other Loan-Backed and Structured Securities
12.5 SVO Identified Funds
12.6 Bank Loans

........... XXX v v X v | 0. 381,468,599 | ..o 871 000 380,328,820 ... 1,139,778
........... XXXovvvveerene | errrreee XX e | er00002.56,618,685 | o129 | . 56,618,686 | ..o 0

12.7 Totals
12.8 Line 12.7 asa % of Col. 9.............

............ 37,063,344
........................ 8.5

13. Total Publicly Traded Bonds
13.1 Issuer Obligations
13.2 Residential Mortgage-Backed Securities...
13.3 Commercial Mortgage-Backed Securities.
134
135
13.6

.............. 4,401,695 |..........107,533,262 v 35,738,129 | .............4,630,358
4,584,904 |. ...13,684,210 | ... ..20,741,179 | ... ...4,576,880

13.7
13.8 Line 13.7 asa % of Col. 7.............
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11.........ccccccoevverevrrrennnee.

14, Total Privately Placed Bonds
14.1 1SSUET OBlIGAtIONS........cvvivieireicieieeiee e
14.2 Residential Mortgage-Backed Securities...
14.3 Commercial Mortgage-Backed Securities.
14.4 Other Loan-Backed and Structured Securities
14.5 SVO Identified Funds,
14.6 Bank Loans....

14.7 Totals
14.8 Line 14.7a5@ % Of COl. 7...cvvvriveiricecieenieercne
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11
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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
Total

3
Money Market Mutual Funds

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

2. Cost of cash equivalents acquired

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

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

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

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

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

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

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

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

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

.......................................................... 2,955,358

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment:..........ccoevevieienenns
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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...ccocovvs [ coneins | verrmrimeiineniesiciiineie DE...... Jeffries & COINC....vuvvviicriecieecseiseieies | ceveseiis 04/27/2010] ......... (1 IO 3,780,376 | ... 4,229,480 | ......... 4,229,480 | ...... (330,240) | .vvvervrerinen0 [0 | 0 | 0 [ 294,980 | ..ovvevvrerirennd0 | s 0.000
G54050 10 2 |LAZARD LTD SHS A....ooiiiiiiiiiiniisisssiisnsseniensssesssnsns | sevsnnes | coenesssesssnssssnsssseeneseees BMU... | Morgan Stanley Dean Witter...........ccoovueviiinirinns . 10/20/2014] ......... 0 .2,154,200 2,504,344 | ........ 2,504,344 | ....(1,057,781) | .. 205,586 | ..oooiiririiinnnn0 | 0.000
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated . 5,934,576 | .. 6,733,824 | ......... 6,733,824 | ....(1,388,021) | .. . 0. ..500,566 XXX
4499999, SUDLOAL = UNGIFIIBIEA. ... .. vveir ittt 2880001 444144 eE 8888148 E 888 LR E bbbttt | enrenians 5,934,576 | ........... 6,733,824 | ......... 6,733,824 | ....(1,388,021) | ..ooovririninn (U [V (U I (U I 500,566 [ ..ocoririiriininnd 0 XXX
4899999, TOMAIS........vvrerereeseeeeeesiessseeesees e es et et s R8s R R ek eee HeERA LR e LR R ARttt | ariseria 5,934,576 | ........... 6,733,824 | ......... 6,733,824 | ....(1,388,021) | ...ccoovvrrrnnnc (V] [ (0 [P (0 [ (V) [P 500,566 | ...ooverrererrinne 0 XXX
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Sch. BA - Pt. 2
NONE

Sch. BA-Pt.3
NONE

EO08, E09
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SCHEDULE D - PART 1

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

oL

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
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 EM 6 | UNITED STATES TREAS BDS.. LA LA16.313 | 1,163,130 1,101,262 | o0 | (25,387 [ 0 | 0 [ 7.250 |...... 4.205 03/25/2010. | 08/15/2022.
912810 EQ 7 |UNITED STATES TREAS BDS.. LA 2116156 | e 1,393,872 1,350,524 | ..ooovvvrrneinennd0 | eeieenn(29,732) | o0 [0 [ 6.250 |...... 3.298 09/30/2010. | 08/15/2023.
912810 EQ 7 |UNITED STATES TREAS BDS.. LA .. 116.156 | .... 7,608,218 7,371,612 | v | e (162,287) | 0 [ 0 [ 6.250 09/30/2010. | 08/15/2023.
912810 EW 4 |UNITED STATES TREAS BDS.. 1 ...122.000 ..1,250,500 1,139,264 | .ooovevveriviinennd0 | e (13,604) | o0 [ 0 [ 6.000 12/28/2010. | 02/15/2026.
912810 EW 4 |UNITED STATES TREAS BDS.. LA ...122.000 6,923,500 6,307,633 | ..ovovvevrrirennn0 | eieeeeen(75,320) | o0 [ 0 [ 6.000 12/28/2010. | 02/15/2026.
912810 EX 2 |UNITED STATES TREAS BDS.. LA . 128.551 | e 7,070,305 5,963,848 | ...covvvvvvriirnenn0 | e (49,066) | o0 [ 0 [ 6.750 |.....5.371 |FA......| ......140,228 | ........ 371,250 | 04/18/2007. | 08/15/2026.
912810 FB 9 |UNITED STATES TREAS BDS.. LA 227,051 [ e 3,176,275 2,873,352 | e | erienn(34,301) | o0 [0 [ 6.125 |...... 4,098 |MN......| .........19,881 | ........ 153,125 | 05/14/2010. | 11/15/2027.
912810 FB 9 |UNITED STATES TREAS BDS.. LA ..127.051 8,258,315 TAT0,716 | o0 | iieennn(89,183) | el | 0 | 6.125 |...... 4.098 |MN......| ..........51,690 | ........ 398,125 |05/14/2010. | 11/15/2027.
912810 FE 3 |UNITED STATES TREAS BDS.. 1 ...123.539 ..3,706,170 3,766,845 | ..o | eiieeenn(69,708) | vervireeen0 [ 0 [ 5.500 ........165,000 | 12/20/2017. | 08/15/2028.
912810 QA 9 |UNITED STATES TREAS BDS.. o] LA ...109.379 4,375,160 4,530,358 | .ooovrererierinen0 | (19,741 | 0 | 0 3.500 |.....2.646 |FA.....| ..........52,880 | ........ 140,000 | 12/12/2017. | 02/15/2039.
912828 2R 0 |UNITED STATES TREAS NTS, . ceevereenenens | e o ] 7,935,000 ... 96.777 | oo 7,742,160 7,941,932 | oo | 8,000 | 0 [ 0 [ 2.250 v 87,989 | e 11/09/2017. | 08/15/2027.
912828 4V 9 |UNITED STATES TREAS NTS, . [SOSTRRORO IO o] LA 101.547 | e 6,295,914 6,268,720 | ...cvvvvervvrrrennn0 | viieirernn(62) | o0 [ 0 [ 2.875 . . 1328 | e 12/27/2018. | 08/15/2028.
912828 M5 6 |UNITED STATES TREAS NTS . ST IO o] A 4,103,125 97.793 3,911,720 4,077,557 | o0 [ iieeeen(10,516) | oo [0 | 2.250 05/31/2017. | 11/15/2025.
912828 RR 3 |UNITED STATES TREAS NTS, . [SSSTTRTRRTRTOROT OO o o] 2,008,750 ... 98.707 | oo 1,974,140 . 2,004,295 | ..o | (1,448) | o0 [0 [ 2.000 11/13/2015. | 11/15/2021.
0199999. U.S. Government - ISSUET OBlIgAtIONS. ........uurvruireuirisieiissiieisesi s XXX | e 64,849,379 | ............57,150,000 | ........... 62,167,918 XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36202E 3J 6 | GNMA GTD PASS THRU POOL 004401.........ccvvvrmerireerrieineriesessessensssennes | woeees I Al L [ 181,091 | .. 111.234 | oo 190,651 | covvvvvvrrereen 171,396 | oo 180,116 | v | v (128) | ceiiciieen0 | 0 [ 6.500 04/15/2009. | 03/20/2039.
36202E 5K 1 | GNMA GTD PASS THRU POOL 004450...........corvvmrerermriernnieerersessssiensnsinnes | sevenes ...136,197 |...113.969 146,177 2135292 | e | 227 | 0 [0 [ 6.500 06/05/2009. | 05/20/2039.
36202E KD 0 | GNMA GTD PASS THRU POOL 003892 . [ e 1 ...183,349 |..113.452 | .... 201,435 . LA82784 | 0 | i 118 | 0 [0 [ 7.000 11/16/2006. | 08/20/2036.
36202E PC 7 | GNMA GTD PASS THRU POOL 004019........ccmvurerimrireeineireriesesssessesssseenns | eveees I I A L [ 105,472 |..116.961 | .coooovvvrrrenne 118,759 | covvvrrreeen 101,537 | e 104,956 | .oovvvercinrieend0 | viriecnen(64) | el | 0 e 7.000 10/16/2007. | 08/20/2037.
36225A Y7 9 | GNMA GTD PASS THRU POOL 780734.... ..110.801 240,726 223,971 | i [ viieineen(903) | i [0 6.500 05/11/2005. | 03/15/2028.
362900 H4 1 |GNMA GTD PASS THRU POOL 617751.... ..110.589 | .... 15,682 . 14,781 [ o0 | e (16) | 0 [0 [ 7.000 10/24/2007. | 10/15/2037.
36294T BE 4 |GNMA GTD PASS THRU POOL 658937.... .101.352 | ......... 25717 | e 25,374 | . 26,044 | cooovvverrieninnnn0 [ eiieeenn(22) [ 0 | 0 7.000 01/18/2007. | 10/15/2036.
36295H R9 3 |GNMA GTD PASS THRU POOL 671112.... 112,047 29,447 | oo 26,280 | ... 27,114 | a0 | (1) | e | i 0 | 6.500 11/19/2007. | 08/15/2037.
36296U NG 1 | GNMA GTD PASS THRU POOL 701591.... 114791 150,140 | cooviieeren 130,794 | i 137,406 | o0 | e (B8) | 0 [0 [ 6.500 03/25/2009. | 01/15/2039.
36296X FG 4 | GNMA GTD PASS THRU POOL 704067.... ...113.564 126,365 | .vveveeenn 111,272 | 115,993 | 0 [ (9) [ 0 | iiennl0 6.500 03/11/2009. | 12/15/2038.
383739 2A 6 |GNMAO124 PE......ccconviierrnincrins ..111.708 395,487 364,983 | o0 | iecnd(366) | o0 [ 0 [ 7.000 .24,783 | 12/04/2006. | 05/20/2031.
38379 XQ 8 | GNMA 16 101 LN..ovoiiieisiiicienissisnissisnsssisensssssisnsssnsnsssesensssssessensssnssnsenseenss | oerenne | an | anvneveesdh [ | i 5,171,875 [0 99.849 4,992,444 5,147,611 | v | eiieiac(5,876) | o0 [0 [ 3.000 |.....2.719 |[MON... ]| .........12,500 | ........ 150,000 | 08/17/2016. | 07/20/2046.
0299999. U.S. Government - Residential Mortgage-Backed Securities. N XXX T 6,633,029 . 6,661,051 XXX XXX XXX | 20,677 | 248,132 XXX XXX
0599999. Total - U.S. GOVEINMENL.........ivuiiiiiiiiiieiiiiisssissi i XXX | s 71,482,408 | ........... 63,607,941 | ........... 68,828,969 XXX XXX XXX | s 862,058 | ... 2,744,507 XXX XXX
All Other Governments - Issuer Obligations
110709 DL 3 |BRITISH COLUMBIA PROV CDA BD . JSSSTRTRITINN DOV Al 120832 [ oo 8,458,240 | ..............7,000,000 | ............. 7,980,827 | .ovvevvevvrinennn0 | e (117,982) | o0 [ 0 [ 6.500 |...... 4177 | ddeis | +00.209,806 | ........ 455,000 | 06/16/2011. | 01/15/2026.
748148 PB 3 | QUEBEC PROV CDA DEB . rervrersnennins | s Al.. 118482 | 2,369,640 2,198,447 | o0 | ieieend(38,041) | o0 | 0 | 7.500 |...... 5.027 [U....... v 89,167 | e 150,000 | 08/24/2009. | 07/15/2023.
748148 PD 9 |QUEBEC PROV CDA DEB . [SSSTURTROT IO Al.. 2119024 | e 1,398,532 1,290,975 | cooovvrverrneernencnd0 | oeiireeena(19,853) | o0 [0 [l 7125 |...... 4914 |FA...... v 33,022 | 83,719 | 01/29/2009. | 02/09/2024.
748148 QR 7 |QUEBEC PROV CDA GLOBAL DEB . ceeveeeneens [ s Al.. ...138.756 4,162,680 3,577,582 | .ocvevvvricnnenn | eieeeenn(39,831) | o0 [0 [ 7500 |.....5.138 |MS......| ..........66,250 | ........ 225,000 | 03/03/2009. | 09/15/2029.
458182 BV 3 |INTER AMERICAN DEV BANK FESTTURROTIN PO DJ... ...121.946 ..9,755,680 9,051,646 | ...vvvvervvrrrienn0 | eeenn(136,955) | o0 [ 0 [ 7.000 .......560,000 | 09/04/2009. | 06/15/2025.
45818Q AC 3 |INTER AMERICAN DEV BANK (SOOI PO DJ... ...121.900 6,095,000 5,422,022 | ovvvvvrirrnninn0 | eiienn(38,821) | o0 [ 0 [ 6.290 145,019 | i 314,500 | 10/20/2009. | 07/16/2027.
459056 LD 7 |INTERNATIONAL BK RECON & DEV.......cccovmrieiiiieiniineieninsiseissnsississnienes | sevenes D|.. 118,602 | 4,151,070 3,865,511 | ovvvervrveierinecnd0 | ieirennn(80,142) | o0 | vviiiiininnn0 | s 7.625 |..... 4757 (e | s 120,094 | ........ 266,875 | 12/08/2009. | 01/19/2023.
46513E FF 4 |AIDISRAELGTDNTCL1A.....cccoonuee O P Cl... ..112.429 . 8,352,175 | v | eieerenn(65,900) | o0 [ evviiciieinnen0 [ 5.500 |...... 4452 |MS......| coooenee 125,889 | ........ 440,000 | 11/25/2009. | 09/18/2023.
46513E GV 8 |AIDISRAEL GTD NT CL T A..iiiiiiiiriiieiieeieciseise e sieseseesseisesssssssssssnss | eeenns (01 IR ..112.500 | ..............2,250,000 | ..............2,000,000 | ............. 2,201,020 | o0 | eieeeenn(37,046) | o0 | 0 [ 5.500 |...... 3273 |UD.ecces | e 8,250 | .ooeene 110,000 | 08/19/2010. | 12/04/2023.
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0699999. All Other Governments - ISSUET OblIGAtIONS. ........cvvuirrriresresiiressrs s st ssnsnnes | snesssnsand 48,291,640 XXX | e 47,635,162 | .......c.... 39,675,000 | ... 43,940,205 | oo 0 [ s (574,071) | oo (1 0 XXX XXX XXX [ s 802,386 | ..... 2,605,094 XXX XXX
1099999.  Total - All Other GOVEINMENES. .......uvurerireirerssteersssssseess s st ns st snsensssnssnsssssensanens | ossssssans 48,291,640 XXX | e 47,635,162 | ..coocvenns 39,675,000 | ........... 43,940,205 | ..oovririiniiininnn 0] s (574,071) | cevvvvvrvrririrnes [ I 0 XXX XXX XXX | s 802,386 | ..... 2,605,094 XXX XXX
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligation:
419792 RX 6 |HAWAII ST GO...cooovvvercirreircirriis L A04.612 | 4,184,480 | .............. 4,000,000 ) o0 | 0 {104,000 |......3.030 [MN...... [ ..........26,667 | ........ 160,000 | 06/26/2017. | 05/01/2037.
57582N UV 5 | MASSACHUSETTS ST REF SER A GO ...108.624 ..2,172,480 .2,000,000 )| . 105,000 | 05/24/2012. | 08/01/2021.
649791 DM 9 |NEW YORK ST SERA GO.... ...107.088 ..6,425,280 .6,000,000 ) ..315,000 |07/22/2011. | 02/15/2025.
677522 NF 7 |OHIO ST REF INFRASTUCTURE IMPT GO .. 111.416 ..3,673,943 .3,297,500 )| o0 | 0 {025,000 |...2.721 [MS. | e 54,958 | 164,875 | 11/18/2016. | 09/01/2034.
677522 NH 3 | OHIO ST INFRASTUCTURE IMPT SER B GO 11110 ) o0 | viiciiiiine0 {005,000 | ......2.851 [MS...... | .........59,250 | ....... 177,750 | 12/12/2016. | 09/01/2036.
882723 4R 7 |TEXAS ST TRAN COMM HIGHWAY SER A GO.. . ...115.536 )| o0 | 0 {205,000 |......2.851 [AO...... | ..o 12,500 | ... 50,000 | 11/14/2016. | 04/01/2033.
882723 65 3 | TEXAS ST REF TRANSPTN COMMN MOBILITY GO......coooovvrierirmerrreriininenis | vevree oo [ ervveii 2| TFE| oo 6,088,750 |...118.488 | ..............5,924,400 | ..............5,000,000 | ............. 5,933,517 )| o0 | 0 {105,000 | ......2.600 [AO..... | vovernees 62,500 | ........ 250,000 | 04/26/2017. | 10/01/2030.
882723 NB 1 | TEXAS ST REF TRANSPTN COMMN MOBILITY GO.....covisirrinriineensmiseinnnens | aennee | oo | ervinninans 2| e 1FE ...1,187,010 |...113.000 ...1,107,149 )| 0 |0 [200005.000 [.02.791 [AO.ie | v 12,500 | .ooonenes 50,000 | 07/08/2014. | 10/01/2028.
1199999. U.S. States, Territories & PoSSESSIONS - ISSUET OBIGAHONS........vveiiriiiiiriicierississiserss st . .30,136,519 XXX v 28,615,904 | .. .28,447,728 )| ceininen0 |0 XXX | XKX | XXX [ s 391,125 | ... 1,272,625 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUaranteed)...........cveweerreeereerenrsensrnsssssssesssesessessesseesee | cosneenees 30,136,519 XXX | e 28,615,904 | ............ 25,852,500 | .......... 28,447,728 )] I | [} [ |l DS D S S I . S 391,125 | ... 1,272,625 XXX XXX
U.S. Political Subdivisions of States, Territories & P: (Direct and Guaranteed) - Issuer Obllgations
199491 5K 3 | COLUMBUS OH SER A GO......coururmriirierirreienisseseesseriesssessssesssssssssesins | enenes | oo | vevereenens 2| TFE| oo 3,490,500 |...107.695 | .............. 3,230,850 | cooovrernees 3,000,000 | ..ovrrvnee 3,141,982 | ..o | eiieeenn(53,880) | o0 [ eviriiiienn0 {115,000 ... 3.020 | Moo | e 75,000 | e 150,000 | 11/30/2011. | 07/01/2025.
199507 2U 7 |COLUMBUS OH CITY SCH DIST TAXABLE REF SE.......c.ccocommirmrimminneirnnnes | oveee | oo | ceveeeenne | cve 1FE| oo 1,506,180 |...107.968 | .....ccccoonue 1,403,584 | ...covvvenee 1,300,000 | ..coovvrenee 1,415,440 | ..oovvvviviiinenn0 | (27,656 | o0 | 0 105,000 e 2.600 | Do | o 5417 | 65,000 | 08/10/2015. | 12/01/2022.
235308 RA 3 | DALLAS TX INDPT SCH DIST TAXABLE REF SER.......ccccovvmirmrinrnrineinnnrieiins [ cover 2 ...106.826 ..7,627,376 .7,140,000 27,692,054 | 0 | (249,678) | cienl0 | 0 {106,450 2.676 |FA......| ... 173978 | ...... 460,530 | 08/12/2015. | 02/15/2035.
546585 EC 0 |LOUISVILLE & JEFFERSON CNTY KY TAXABLE B........c.ceevenermerrmerrnenineenns | eeenne [ o [ eorerirneens 114113 2,710,184 | .. .2,375,000 2,800,604 | ..ooovvrreririrnnn0 | e (47,809) | civiieiieend0 | iiivienl0 {105,300 | 2.752 |MN......| .........16,084 | ........ 125,875 | 04/25/2016. | 11/15/2026.
681712  PM 1 | OMAHA NE REF OMAHA CONVENTION CTR GO.....c.ovvuvvirmrrrernnrneereriseinsnnnns [eovnes [ [ vvireriens L A113.203 | 2,264,060 | ..ooovernnns 2,000,000 | ...coornne 2,202,544 | o0 | i (44,403) | 0 | 0 {105,250 2.710 |AO...... | 026,250 | ... 105,000 | 08/23/2011. | 04/01/2023.
713176 2B 0 |PEORIA IL TAXABLE SERA GO..... et | s 2 ...102.576 ..1,948,944 1,900,000 21,957,487 | 0 | e (17,895) | vciieenl0 | iciivienl0 {14500 | 3430 | W | e 82,750 | e 85,500 | 05/08/2015. | 01/01/2029.
735371 PV 2 |PORT SEATTLE WASH LTD GO BONDS.........cocovirreriierniiciniiciesirernnineies | ever 2 . ...117.460 3,547,292 | .. .3,020,000 23491871 | 0 | (51,927) | 0 | 0 {05,000 2.806 |JJ..cce | o 75,500 | e 151,000 | 03/06/2017. | 01/01/2031.
741701 4Y 9 | PRINCE GEORGES CNTY MD CONS PUB IMPT SER.......ccccouuvvmurirerirmrerrinins | covene 2| TFE| oo 1,174,327 {..106.952 | ....covvveeee 1,176,472 | .o 1,100,000 | ...covvveeee 1,170,969 | ..oovvvevivcieennd0 | oviirene(3,358) [ i [ ciiiienl0 10224000 3.209 | oo | v 27,622 | ..o 0 | 06/13/2018. | 07/15/2035.
741701 X5 0 |PRINCE GEORGES CNTY MD CONS PUB IMPT SER.......cccosurvmermerirnrerninin | cevene 2| e 1FE ...2,818,325 |...108.530 ..2,713,250 .2,500,000 2,692,764 | oo | ien(31,268) | 0 | 0 {42000 2.530 |MS......| ... 33,333 | e 100,000 | 10/23/2014. | 09/01/2028.
796269 VA 3 | SAN ANTONIO TX TAXABLE INDEP SCH DIST GO.......covvnrirmrrnirismnserennninss | oreres 2| . 1FE| .. ...3,173,790 |...102.631 ..3,078,930 | .. .3,000,000 ..3,078,521 | oo | eenn(28,416) | o0 i l0 |10 4,008 2.960 |FA.....| ......45401 | ........ 120,180 | 07/07/2015. | 08/15/2028.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations..........ovrrrrsinnnnnssieensrssnnns | csvennes 31,750,477 XXX ] e 29,700,942 | ............ 27,335,000 | ..... 29,644,236 XXX XXX ] e 521,335 | ..... 1,363,085 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions........ ettt nenenens | crenienees 31,750,477 XXX | e 29,700,942 | ............ 27,335,000 | ..... 29,644,236 XXX XXX | ........ 521,335 | ... 1,363,085 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 Obligation:
207758 KK 8 | CONNECTICUT ST SPL TAX OBLIG TAXABLE BAB..........ccccccomuumerinmeernennneens | cevnee oo [ ervnrna | s 1FE ..3,717,220 |...103.189 ..3,508,426 .3,400,000 | ... 3,549,918 | o0 | e (50,244) 24,797 148,784 | 07/17/2015. | 11/01/2021.
240523 WG 1 |DE KALB CNTY GAWTR & SWR SER AREV..... ...108.494 ..5,424,700 .5,000,000 110,625) ..65,625 ..262,500 |01/30/2012. | 10/01/2027.
303838 CN 7 |FAIRFAX CNTY VA ECONOMIC AUTH TRANSN DIS. ...105.729 .5,000,000 | ...cc0eee.5,276,680 | ovoovererivcriinns0 | v (29,520) | ... 200,000 |02/12/2018. | 04/01/2035.
3130A3 5M 2 |FEDERAL HOME LN BKS..........ccc.c.... ..102.172 . .5,000,000 .(36,450) | ... . 175,000 | 05/23/2016. | 09/14/2029.
31331H 2S5 |FEDERAL FARM CR BKS ...124.060 ..4,962,400 .4,000,000 .(69,481) ..83,446 ..275,600 |04/15/2009. | 09/12/2025.
31331L  JL 3 | FEDERAL FARM CR BKS ...135.990 ..4,079,700 .3,000,000 .(22,658) ..14,063 202,500 | 05/20/2009. | 06/06/2031.
31338 WR 6 |FEDERAL FARMCRBKS.......c.ccoooounvn. ...100.887 ..9,483,378 .9,400,000 . 0 | ooveeercieeeen | o0 [ 0.3.470 |.....3.470 |FA......| 125,086 | covooerrienee. 0 | 08/07/2018. | 08/13/2025.
3133MA RM 3 |FEDERAL HOME LN BKS ...105.178 ..2,103,560 .2,000,000 .(58,399) ..149,000 | 11/09/2009. | 02/03/2020.
3133MA  WE 5 | FEDERAL HOME LN BKS ...135.765 .5,000,000 .(46,747) 356,250 | 06/12/2009. | 02/15/2030.
3133XG 6E 9 |FEDERAL HOME LN BKS..........ccccovuuue . 118.737 .5,000,000 (37,811)] ... 287,500 | 09/30/2009. | 06/12/2026.
3134A3 U4 6 |FEDERAL HOME LN MTG CORP.. ...133.457 .4,000,000 .(45,916) +.....270,000 | 06/15/2010. | 09/15/2029.
31364B  EP 1 |FEDERAL NATL MTG ASSN MTN..... ...125.008 .1,000,000 (27431) | i [0 [1007.020 |....03.527 | D | 1,560 | e 70,200 | 12/16/2013. | 06/23/2025.
31364F KW 0 |FEDERAL NATL MTG ASSN... ...125.073 .3,953,000 .(32,188) 249,830 | 07/16/2009. | 12/20/2027.
44244C  GT 8 |HOUSTON TX UTIL SYS REFUND SER 2016B REV. 114,144 .3,000,000 ...3,397,584 .(43,988) 150,000 | 05/09/2017. | 11/15/2035.
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491552 UY 9 |KENTUCKY ST TURNPIKE ECON TAXABLE DEV RO......c.oucemereereneersninenns [ eorneee | [ eoverinens (. 1FE| v 1,112,530 |...108.045 | ....cccocoouue 1,080,450 | ....oocveneee 1,000,000 | ..coovvrenee 1,049,382 | ..ovvvvvrrncernennd0 | e (18,689) | o0 [ 0 [ 5.244 |...... 3.174 06/23/2015. | 07/01/2025.
546398 DH 8 |LOUISIANA ST PUB FACS AUTH PJ SER B REV. L8847 [ 1,663,858 1,597,088 | ...oovverrerinennd0 | eeieeennn(23,233) | o0 [0 [ 5.500 |...... 3.330 09/24/2013. | 05/15/2027.
64971M 4N 9 |NEW YORK CITY NY TRANSTL TAXABLE FIN AUT. 104,446 | ... 2,872,265 2,881,092 | oo | eirieenn(80,008) | viviirieien0 [ 0 [ 5.808 |...... 2.710 05/18/2015. | 08/01/2030.
662903 MT 7 |N TEXAS ST MUNI WTR DIST REF & IMPT REV.. ...105.433 ..6,115,114 6,155,290 | oovcrvrverernend0 | 00een(209,058) | o0 | 0 | 5.250 |...... 1.512 01/14/2013. | 09/01/2020.
67765Q CB 0 |OHIO STWTR DEV AUTH SER AREV..... ...114.846 574,230 | ...ccc00eeern.500,000 | oo 567,816 | o0 [ iiieen(8,089) [ o0 | 0 | 5.000 05/02/2017. | 12/01/2035.
796253 RU 8 | SAN ANTONIO TX ELEC & GAS 2002 PREREFUN ...100.313 2,633,216 | v.ooeeerernn2,625,000 | covorrrnni2,632,896 | o0 | i (94,579) | 0 [0 [ 5.650 06/17/2013. | 02/01/2019.
880591 CJ 9 | TENNESSEE VALLEY AUTH PWR BD WA22.947 | 2,458,940 | ......0n....2,000,000 | ..oooernn2,217,385 | covociivviieinnnnd0 | iirinn(26,265) | o0 | 0 | 6.750 07/29/2009. | 11/01/2025.
880591 DV 1 |TENNESSEE VALLEY AUTH PWR BD 115,685 | oo 2,892,125 | ..............2,500,000 | ...c00e0ri2,820,030 | coooovocrieririennd0 | ovireennn(4,620) | o0 [0 [ 4.700 . 09/19/2018. | 07/15/2033.
88213A GF 6 | TEXAS ST A&M UNIV SYS BRD TAXABLE SER D......c.cocvvrverernirivenniverinenes | veveens | oo | v [l IFE | cnnn.2,040,720 ... 94.351 1,887,020 2,031,486 | oooerevrvcrennnd0 | eiineenn(3,812) | 0 | 0 | 2.958 | ... 2.721 07/11/2016. | 05/15/2030.
927793 TQ 2 |VIRGINIA COMMONWEALTH TRANSN BRD TRANSN ...107.811 ..1,617,165 1,605,861 | ..oocvverirveeirennc0 | cviiirerna(d3,036) | o0 [0 [ 5.250 02/28/2012. | 05/15/2023.
927793 TR 0 | VIRGINIA COMMONWEALTH TRANSN BRD TRANSN ...107.811 2,156,220 . 2,106,921 | oovvvvrrinennn0 | eienn(82,958) | o0 [ 0 [ 5.250 10/24/2011. | 05/15/2024.
975700 KU 8 |WINSTON SALEM NC WTR SWR SYS TAXABLE BAB, 103232 [ i 3,096,960 | ..............3,000,000 | ............. 3,105,249 | ..o | eiieeet(71,930) | o0 [0 [ 5.294 08/18/2015. | 06/01/2034.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations...... XXX weeneenn.96,686,693 . 92,443,916 XXX 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
3128KC WX 1 |FHLMC 30 YR GOLD PC GRP POOL A50662. 105953 | .o 296,781 | .covverrn 280,105 | ..covoerereen 287,786 | o0 [ riiieeeenn(252) [ e | 0 7.500 MON... 08/23/2006. | 07/01/2036.
3128M5 KM 1 |FHLMC 30 YR GOLD PC GRP POOL G03600. LA15.251 | e 104,033 90,266 | ...... 92,699 | o0 [ e (131 [ 0 | 0 7.000 MON... 10/29/2008. | 11/01/2037.
3128M8 7E 8 | FHLMC 30 YR GOLD PC GRP POOL G06893... ..102.8%4 | ..o 1,260,568 1,291,289 | o0 | e (1 137) 0 | 0 [ 4.000 MON...| .. 08/21/2014. | 01/01/2042.
3128MJ 2M 1 |FHLMC 30 YR GOLD PC GRP POOL G08779... ...100.022 3,634,013 3,560,730 | .ovvereerverrnennn0 | e 177 | 0 [0 [ 3.500 MON...| .. 11/20/2018. | 09/01/2047.
3128MJ S35 |FHLMC 30 YR GOLD PC GRP POOL GO8537.........ccoovuvierirrernrinniirerinnirenens | evreees oo [eovvrrieendh || 02,954,379 | ... 98.239 | oo 2,972,953 2,959,843 | ..o | i 1455 | 0 |0 [ 3.000 MON...| .. 07/22/2013. | 07/01/2043.
3128MJ  SY 7 |FHLMC 30 YR GOLD PC GRP POOL GO08534.........cccovvveererrervrinerrerrneereees | eerieee oo [eovverieedh || 5,774,986 | ... 98.156 | ..oovvvreen 5,811,057 . 5,786,232 | ..ovvvvevvrenrenn0 | 3,261 | 0 [ 0 [ 3.000 MON...| .. 07/23/2013. | 06/01/2043.
3128MJ U3 2 |FHLMC 30 YR GOLD PC GRP POOL G08601 102213 | 1,360,846 | ............. 1,331,377 | oo 1,406,218 | ... 0 | e (1,818) [0 | 0 [ 4.000 MON... 11/10/2014. | 08/01/2044.
3128MJ UV 0 |FHLMC 30 YR GOLD PC GRP POOL G08595... ..102.213 952,451 981,082 | e | e (1,104) | 0 | 0 [ 4.000 MON... 07/25/2014. | 07/01/2044.
3128MJ VH 0 |FHLMC 30 YR GOLD PC GRP POOL G08615... ...100.453 ..2,344,226 2,428,396 | ..o | eiireiencn(2,707) | ceiirenen0 [ 0 [ 3.500 MON... 12/19/2014. | 11/01/2044.
3128MJ  VJ 6 | FHLMC 30 YR GOLD PC GRP POOL G08616... 102213 | 818,422 | 800,698 | 849,800 | 0 | e (1,018) | 0 | 0 | 4.000 MON... 11/19/2014. | 11/01/2044.
3128MJ VW 9 |FHLMC 30 YR GOLD PC GRP POOL G08627... ..100.368 | ... 1,226,613 | oo 1,222,119 | i 1,274.915 | 0 [ e (1,105) [ 0 | 0 3.500 MON... 03/18/2015. | 02/01/2045.
3128MJ  ZB 9 |FHLMC 30 YR GOLD PC GRP POOL GO8737........covvrerrrneircrniinernnrscnnnenins [ evenne | e | oerveenndt | v | 2,149,281 | L 97.582 | .ooerrnnn2,080,415 | 2,131,959 | 2,148,621 | 0 | ien(283) | 0 | 0] 3.000 MON... 11/17/2016. | 11/01/2046.
31292H MU 5 |FHLMC 30 YR GOLD PC GRP POOL C01271... 10243 | 13,649 [ 12,38 | 12,520 |0 [ (20) [ 0 | 0 6.500 MON... 01/14/2002. | 12/01/2031.
31292K K3 0 |FHLMC 30 YR GOLD PC GRP POOL C03014... 2104367 | e 41,358 [ 039,628 | 80,695 | 0 [ n(228) [ 0 | 0 7.000 MON... 09/25/2007. | 09/01/2037.
31296W DS 3 |FHLMC 30 YR GOLD PC GRP POOL A20113... 2108546 | 32,703 [ 030,129 | e 30,771 |0 [ (A1) |0 | 0 6.500 MON... 08/08/2005. | 10/01/2031.
312988 UT 9 |FHLMC 30 YR GOLD PC GRP POOL C55994... ..108.546 | ....cc0errrn.366,704 | ..o 337,834 | i 347,194 | 0 [ (1) [ 0 | 0 6.500 MON... 08/15/2005. | 01/01/2031.
3132GT  SA 6 |FHLMC 30 YR GOLD PC GRP POOL Q08313. 102,842 | 891,904 | 872,780 | e 712,905 | 0 | e (B83) | 0 | 0 | 4.000 MON... 10/08/2014. | 05/01/2042.
3132JQ H8 6 |FHLMC 30 YR GOLD PC GRP POOL Q22955 ...102.513 849,864 | ......c...c....829,030 | .o 873,971 | 0 [ (225 [ 0 | 0 | 4.000 MON... 09/22/2014. | 11/01/2043.
3132M6 XG0 | FHLMC 30 YR GOLD PC GRP POOL Q26379 ...102.244 ..1,729,530 1,783,819 [ o0 | o2 115) | 0 [0 [ 4.000 MON... 05/19/2014. | 05/01/2044.
3136AQ Y9 5 [FNMA 16 REMIC SER 05 KB PAC.......cccovvvirirrniiiernrirernnisnensisensnssessssssneies | veenns | oo | vevnvereinidh [ | riiin.3,693,648 | ... 88.443 3,351,073 3,704,358 | ..o | 2,159 | 0 [0 [ 2.500 MON...| .. 07/18/2016. | 02/25/2046.
3136AS GE 0 |FNMA 16 REMIC SER 24 HY PAC........cconvvmmrmerrnreneensnisersssssenseneseessnins | eevinee | oo [eornerinedh || 006,235,650 | ... 91.617 5,635,429 6,227,963 | ...ovevvervvrrnennn0 | e (2,481) | 0 [ 0 [ 3.000 MON...| .. 10/27/2016. | 05/25/2046.
31371K L7 4 |FNMA PASS THRU POOL 254250.. ..113.484 113,134 105,015 | ovvveveriivnnenn | 908 | ciiiiennn0 | 0 [ 7.500 MON... 10/21/2005. | 03/01/2032.
31371M  PC 5 | FNMA PASS THRU POOL 256119.. . 116.277 .101,561 . 90,930 | o0 [ e (128) [ o0 | 0 7.000 MON... 02/03/2006. | 02/01/2036.
3137BQ  T6 4 |FHLMC CMO SER 4597 PB PAC.........covcmreierinrineeeeiseensnissnssensesssensessinns | eoneeen | oo | coneevneed | v | 3,149,084 | ... 93.501 2,836,719 | covverennd 3,033,891 | cooovrrrne 3,131,905 | o0 | eieeceecd(B,877) | cevviiiienen0 [ 0 [ 3.000 MON... 07/26/2016. | 12/15/2045.
3137BR RS 6 |FHLMC CMO SER 4612 DV PAC........cccovirirnrrrrnrrneinsinsisersnisesessssisssenssnnnns | eovenee | oo | vervveinnndt | v | iiin.3,886,505 | ... 97.037 ..3,622,504 ..3,733,098 | ............3,860,314 | oo [ (8,379 | 0 | i l0 3.500 MON...| .. 10/07/2016. | 01/15/2055.
3138Y9 M4 7 |FNMA PASS THRU POOL AX7578 . 1] i 986,767 ... 98.234 | .... 940,396 957,300 | ..ovviverrernn 985,160 | o0 [ iiieeenn(325) [ 0 | 0 3.000 MON...| .. 01/27/2015. | 01/01/2045.
31396R  GS 0 | FHLMC REMIC 3149 MT TWO TIERED NT INV FL.....ccvvvvrnimrrerinrnirerninee | eovenee | oo v A 1 07750 | e 137,831 | v 127,917 | 128,928 | 0 | s (160) [ 0 | 0 [ 7.000 MON... 04/16/2007. | 05/15/2036.
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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
314020 FW 7 |FNMA PASS THRU POOL 738281.. SOOI DOV . 115180 [ 473,005 | .oveoeerrenne 410,665 | .....covvvrnens 418,078 | ..o 0 | o (1,594) | e [0 [ 6.500 |...... 6.085 | MON... 02/28/2006. | 02/01/2034.
31404Q D8 9 |FNMA PASS THRU POOL 775127.. s | s . ...107.302 72,570 0 [ o (B0) | o0 | 0 [ 6.000 |...... 5.781 | MON... 05/06/2004. | 05/01/2034.
31405N  3Z 6 |FNMA PASS THRU POOL 794716.. SSSTPURSRTRTRRURRRII DO ] ..106.127 | ... . .78,298 0 | o220 [0 [ 7.000 |...... 5.807 | MON... 08/23/2005. | 06/01/2031.
31406D 7A 8 | FNMA PASS THRU POOL 807389.. SR RRTRTOTOTURRPROR BTN e . 107.386 | oo 56,638 52,743 | ...... 53,851 0 | oo (487) | e [0 [ 6.500 |...... 6.036 | MON... 10/19/2005. | 08/01/2032.
31410K  CX 0 |FNMA PASS THRU POOL 889386.. SSSTTRTRSRTRTIUPURORTRI DOV . ..109.112 59,993 54,983 59,111 0 | e (208) | e [ 0 [ 6.000 MON... 08/19/2010. | 03/01/2038.
31410K L7 7 |FNMA PASS THRU POOL 889650.. SOOI IOV o] 12816 | e 132,257 | v 117,232 119,726 | v 0 | oo (B21) | e [0 [ 6.500 MON... 11/13/2008. | 02/01/2038.
31410P V2 6 |FNMA PASS THRU POOL 893533.. et | . LW12.631 | 224,886 | 199,666 | ....ccoe0errern 203,683 | oo 0 [ e |0 | 0 [ 6.500 MON... 10/17/2008. | 09/01/2036.
31412F H4 8 |FNMA PASS THRU POOL 923751.. SSSTPURSRTRTRRURRRII DO ] ...108.105 88,035 89,813 0 ) (01 IO | B B 7.000 MON... 06/13/2007. | 04/01/2037.
31412M A2 4 |FNMA PASS THRU POOL 928925.. et | e o] ...110.968 66,649 .0 )| .. 20 0 6.500 MON... 05/22/2008. | 12/01/2037.
31418A W 7 |FNMA PASS THRU POOL MA1527.........ovvririerirninierisnieernnsnienieeesssnessisnes [ eoveeen | oo | conereneed | oo | i 516,938 | ... 99.482 512,178 .0 ) 20 0 3.000 MON... 04/22/2014. | 08/01/2033.
314188 E8 5 |FNMA PASS THRU POOL MA1958... SOOI IO e ...102.176 366,787 .0 ) e 20 0 | 4.000 MON... 07/17/2014.| 07/01/2044.
31418C  EH 3 |FNMA PASS THRU POOL MA2835.............. s | s . 2101991 [ 1,515,358 .0 078)] ... 20 0 4.000 MON... 12/14/2016. | 12/01/2046.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... XXX s 46,986,686 . . 20 ] (28,295) ] ... L0 .. . XXX XXX [ s 137,427 | ... 1,536,672 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: XXX | s 143,673,379 | ..........133,838,361 | ......... 141,161,052 | ..o, 0f... (1,265,710) [ v.vvovvirininnns (] P 0 XXX XXX | ... 1,260,226 | ..... 5,637,539 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
023135 BC 9 | AMAZON COM INC......oiiuieriireiirirseissiiesisesiesissessseissessesssessssssssisssssnnss | seies el FE | i 2411775 | 96.548 | ..ooovvnec. 2,413,700 | ..............2,500,000 | ............. 2,414,305 | o0 | 2,530 | ceiiinen0 [0 [ 3.150 |.....3.615 [FA.....| 28,219 | i, 0 | 09/07/2018. | 08/22/2027.
037833 BY 5 |APPLE INC....coiiiiiicieiiensisieiss s esessssssnssnsnnss | ovens e GAFE 08,194,800 97.613 | o 7,809,040 8,158,279 | ..o [ eiriiinn(20,348) | o0 | 0 [ 3.250 |.....2.930 [FA.....| ........92,444 | ... 260,000 | 01/17/2018. | 02/23/2026.
059438 AK 7 |BANC ONE CORP SUBNT........ SRR IO o 122.566 5,638,036 5,796,571 | ovvvvvevvrrnennn0 | s (118,490) | o0 [ 0 [ 8.000 |.....4.241 |AO...... | ..........63,378 | ........ 368,000 |07/14/2017. | 04/29/2027.
06406R  AB 3 | BANK OF NY MELLON CORP ceere e [ . 9,234,310 ... 97.574 | ..oocvve 8,781,660 9,209,553 | ..ovvvvrevcniennd0 [ eiien(22,389) | o0 | 0 [ 3442 |....3114 [FA....| ... 123912 | ... 309,780 |01/26/2018. | 02/07/2028.
097023  AM 7 |BOEING CO DEB........vverierririicriesiceseeiesissssessesssessessssssesssssssesssenens. | aevenes N (PSRRI o 1FE]| .... . 2121735 | 3,043,375 . 2,738,910 | v | eiieeenn(30,256) | o0 [ 0 [ 7.250 |.....5.468 |JD...... [ ...c......8,056 | ........ 181,250 | 04/19/2010. | 06/15/2025.
144141 BP 2 |CAROLINA PWR &LT CO 1ST MTG BD SOOI BV o e | e 1FE| v 1,317,820 |..114.241 | oo 1,142,410 | ..............1,000,000 | ....c..co.... 1,122,990 [ o0 | e (42418) | 0 [0 [ 8.625 |.....3.795 [MS......| ... 25,396 | ... 86,250 | 01/17/2014. | 09/15/2021.
166764 BL 3 | CHEVRON CORP........ccocovivirinirerrnerirerinninssissinenisenisessenisssssssssnssnessenens | vonves | oo | vevcvereens] |t IFE | 10000002..3,018,030 ... 96.268 | ....coovnc. 2,888,040 3,015,167 | oo | eireieecn(1,890) | o0 [ 0 [ 2.954 |....2.875 |MN......| ........11,078 | .......... 88,620 | 06/20/2017. | 05/16/2026.
191219 AP 9 |COCA COLA ENTERPRISES INC DEB . o . ..115.618 4,046,630 3,838,469 | ..o | eiiennn(99,275) | o0 [ 0 [ 8.500 |.....5.067 |FA......| ......123,958 | ........ 297,500 | 06/24/2010. | 02/01/2022.
19416Q BX 7 |COLGATE PALMOLIVE CO SR MTN........... . . .2,580, LA23779 | 2,475,580 2,513,598 | ..o [ irienn(67,282) | o0 | 0 s 7.600 |......3.130 [JD..ccee | vorrnr 12,667 | oo 152,000 | 01/19/2018. | 05/19/2025.
20826F AQ 9 |CONOCOPHILLIPS CO .107.014 | e 5,350,700 5,433,271 | o0 | eiieenc(54,057) | o0 [ 0 [ 4950 |....3.534 |MS....| .......72,875 | ........ 247,500 | 02/23/2017. | 03/15/2026.
29364D AU 4 |ENTERGY ARKANSAS INC.....c.covvvriireiniiirnercrseirernnieseesisesseessnssenesnsssenes | evenes | oo | veveveeen 1| il IFE | ni.6,241,180 | ... 99.397 | .... 5,963,820 6,201,415 | o0 | eieen(25,552) | ceviiieennn0 [0 [ 3.500 |.....2.965 |AO...... | ..........52,500 | ........ 210,000 | 06/07/2017. | 04/01/2026.
29364W AW 8 |ENTERGY LA LLC......cociimiiririrrnrrcnnineirerinenisninsiinsssnesiensssssssssisssssessnnnes | covees | oo | verovereene [ IFE | ii.5,181,700 | ... 96.146 ..4,807,300 5,146,112 | v | eieeen(14,034) | eviiieicn0 [0 [ 3.250 v 162,500 | 05/24/2016. | 04/01/2028.
29364W  AX 6 [ENTERGY LA LLC......cociimimreneinerisssineresineesssisensssssnsssesssseessssssssssesssnnes | onvees | oo | vervvsrened | i IFE | iii0.3,974,360 | ... 91.029 3,641,160 3,977,406 | ..o | i 1467 | 0 [0 [ 3.050 |......3.105 [JD....c.. | veeer.. 10,167 | .o 122,000 | 11/09/2016. | 06/01/2031.
30231G AT 9 |EXXON MOBIL CORP v | | o ||l IFE ] 2,547,200 97.557 ..2,438,925 ....2,500,000 | .............2,540,242 | ...ocvvvviiiveinnn0 | ciiceens(5,013) | 0 | 0 3.043 08/08/2017. | 03/01/2026.
38141E A2 5 | GOLDMAN SACHS GROUPINC...... 100.482 753,615 | .ovveeereeernn 750,000 | cooiiireen 752,277 | iciverrnnn0 [ iieeen(19,009) | o0 | 0 7.500 09/15/2010. | 02/15/2019.
458140  AX 8 |INTEL CORP.......coeovirrricriirernrinsierinersnsenssisssessssssssssssssssssesessssssesessenns | veenns | oo | eevneenensd [l IFE | iiiini.4,039,760 | ... 97.117 ..3,884,680 | ..............4,000,000 | ...ccoc....d,034,012 | o0 | et (3,6845) | e [0 [ 3.150 05/31/2017. | 05/11/2027.
46625H JC 5 | JPMORGAN CHASE & COMPANY.... ...102.333 869,831 | ..ooveeeeer.850,000 | .ooviirnrn883,611 | 0 [ eieenn(12,200) [ o0 | 0 s 4.350 05/12/2015. | 08/15/2021.
478160 AF 1 | JOHNSON & JOHNSON DEB ...116.363 .4,072,705 3,851,561 | .vvevveivrnnennn0 | eiiieeaen(63,506) | o0 [ 0 [ 6.730 09/05/2013. | 11/15/2023.
478160 AJ 3 |JOHNSON & JOHNSON NT . . . ...129.551 2,793,120 2,489,956 | .....ocoovvveveennd0 [ eirienn(23,163) | o0 | 0 [ 6.950 |.....5.052 [MS.....| ........49,947 | ... 149,842 | 10/02/2009. | 09/01/2029.
532457 AM 0 |LILLY ELI & CONT..coovvvmrierrcrirerircenne o] 5,100, 121442 4,931,760 4,648,680 | ....ooovvvrrerirenn0 | i (77,898) | o0 | 0 7125 |....4.494 |UD.......| e 24112 | L 289,346 | 10/16/2013. | 06/01/2025.
575718 AD 3 |MASS INSTITUTE OF TECH ..100.173 | .... 6,886,894 6,842,431 | oo | 2831 | 0 |0 [ 3.308 |.....3.380 |[JJ.ccco | e 113713 | i 113,713 | 05/07/2018. | 07/01/2026.
594918 AW 4 | MICROSOFT CORP......... ...102.976 ..5,097,312 5,128,844 | ..o | eiieeen(33173) | ciirienen0 [0 [ 3.625 | ... v 179,438 | 12/31/2014. | 12/15/2023.
638585 AA 7 |NATIONSBANK CORP MTN ...120.919 1,209,190 1,128,303 | oovvvverrnrrnenend0 | e (17,795) | v [0 [ 8.570 |.....5.947 [MN......| ..........10,951 | ... 85,700 | 10/24/2006. | 11/15/2024.
665772 BN 8 |NORTHERN STS PWR MN 1ST MTG 119865 | 4,794,600 4,466,403 | ..o | ciirieeni(89,616) | o0 [0 7125 |....4.997 [JJ....... | .....142,500 | ........ 285,000 | 12/09/2009. | 07/01/2025.
68389X  BM 6 | ORACLE CORP......ccovterriericrinerieniseiserssssnensenssseessssisssssesssessssesssssssssens | eonseen | oo | conervnenes 1| oot IFE | 4,764,120 ... 92.676 | ... 4,633,800 . A 777,051 | o0 | 12,708 | 0 | 0 2.650 |......3.321 |J.es | 61,097 | oo 53,000 | 08/13/2018. | 07/15/2026.
693476 BF 9 |PNC FUNDING CORP. LA01ETT | 1,015,770 | ..............1,000,000 | ............. 1,016,522 | ...ccovvvviiiieennd0 | eiiics(36,731) | i |0 | 6.700 |.....2.900 |[JD.......| cc0oeee....3,908 | oo 67,000 | 08/20/2013. | 06/10/2019.
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73651E  AB 4 |PORTLAND GENERAL ELEC 144A...... L1785 | e 1,117,850 | oo 1,000,000 | ..coovvrenee 1,116,919 | oo, (V10 (22,859) | ..o (11 [T 0 ... 6.750 |...... 3.936 |FA....... 09/20/2013. | 08/01/2023.
881685 BB 6 | TEXACO CAP INC DEB ...143.002 ..2,860,040 .2,000,000 | ...ccc0eeeri 2,495,188 | o0 | s (24,192) 11/30/2006. | 08/01/2032.
911312  BM 7 |UNITED PARCEL SERVICE INC......ccccosvveerrerrensrsnrreesiessssessssssssssnsissssennns | evveens | oo [eovsseiee1 | el TFE | oce.....6,780,460 | ... 95.249 ..6,667,430 .7,000,000 9,096 08/08/2018. | 11/15/2027.
91159H  HM 5 [US BANCORP........cccooiiiiiirisricsiisciiesirinsississsississssssississsssssssssenses | conves | oo | eeviveneni2 | e IFE | 1000000..2,999,040 | ... 94.689 ..2,840,670 .3,000,000 | .oooreern.2,999,130 | o0 | e 94 04/17/2017. | 04/27/2026.
931142 BF 9 | WAL MART STORES INC 135.558 ..1,355,580 1,000,000 ..(8,610)] ... 02/06/2009. | 02/15/2030.
94974B  FC 9 |WELLS FARGO & CO.....ovvvrrrirerreriinerierissisnsssssissnsessssesssessssessessesssnssssenes. | wonsees | oo | coseevnenne | cerene TFE | 1ii0000002.3,125,490 ... 99.667 ..2,990,010 .3,000,000 .(19,346) +......105,000 | 10/13/2015. | 03/08/2022.
94974B  GP 9 |WELLS FARGO & CO revnrnsnssnessssesssessnnn | oo | oo | e | e IFE | 3,147,690 ... 96.888 ..2,906,640 .3,000,000 (14479) | v [0 103550 |......2.949 | MS...... | .. 27,217 | e 106,500 | 04/13/2016. | 09/29/2025.
035242 AP 1 | ANHEUSER BUSCH INBEV........cocoonsvimrrmriimererneenennsniserssessssesenssssesesnns | seinee | G [T i 2FE | ecoe..4,889,330 ... 94.263 .4,713,150 .5,000,000 100 |0 | 0 103,650 [.....3.998 [FA.| v 76,042 | i 0 | 09/06/2018. | 02/01/2026.
656531 AC 4 |NORSKHYDRO ASDEB........cccoommirmrrimrrines ..118.256 | . ..2,365,120 | .. .2,000,000 | ....ccooeuc 20 ] e (BA167) | 0 [ 01072750 |.4.362 | D | 6,889 155,000 | 12/03/2013. | 06/15/2023.
656531 AD 2 |[NORSKHYDRO ASDEB........ccooomurrerrmrrianes 119244 | 4,113,918 | oo 3,450,000 | ....cvvvnee 4,263,595 | ....ccovvvirierind 0| s (104,016) | ...ovovvrverien | o0 [0 7150 |......3.286 | MN......] .........31,520 | ........ 246,675 | 05/05/2016. | 11/15/2025.
98934K  AB 6 | ZENECA WILMINGTON INC GTD DEB. . ...115.504 3,465,120 | ..............3,000,000 | .....occc..3,191,102 [ o0 [ i, (33,410) [ .ovvvevcneennn0 | o0 .0.7.000 | ......5.490 |MN...... | ..........26,833 | ....... 210,000 | 06/03/2009. | 11/15/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations . SRRSO v 142,771,624 XXX v 136,779,181 .130,192,000 | .........137,458,850 20 (1,096,191 | 0 [0 XXX | XXX XXX ] 1,556,239 | ..... 5,595,883 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............. . (SRR [ 142,771,624 XXX | s 136,779,181 | ..o 130,192,000 | ......... 137,458,850 | ..ooovvviiriieni 0 ... (1,096,191 | oo |0 | XXX [ XXX | XXX | .o 1,556,239 | ..... 5,595,883 XXX XXX
Totals
7799999. Total - ISSUET OblIGAtIONS. ... cverrercrssirisssrs e 0 418,184,780 XXX | s 404,267,261 | .......... 366,032,500 | ......... 394,102,853 | ..o 0 ... (4,496,050) | .vooovevininnens {0 0 XXX XXX XXX | .. 5,235,265 | ....17,433,929 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities. . SRS [PPOTROTO 55,489,556 XXX [ e 53,619,715 | oo 54,468,302 | ........... 55,378,187 | oo (U I (35,393) | vvencriniin (1 0 XXX XXX XXX [ s 158,104 | ..... 1,784,804 XXX XXX
8399999, GraNG TOAl - BONGS. .........vvevivreirriisrisee sttt eestens | eesisenes 473,674,336 XXX | e 457,886,976 | ......... 420,500,802 | ......... 449,481,040 | ..oovvvreririnnd 0. (4,531,443) | .ovvvvernnn (O] [P 0 XXX XXX XXX | ..o 5,393,369 |....19,218,733 XXX XXX
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A E

NONE
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Common Stocks - Industrial and Miscellaneous (Unaffiliated)
00206R 10 2 |AT&TINC. ..ot 2,471,564 2,600,553 0 .173,200 0 (895,444 | ..o {0 IR (895,444) 07/16/2010.
00287Y 10 9 |ABBVIE INC COM.......ooorereceeeereeeeseeeeneseesesessesissesisssnssssnssssnssssnssssnsssnne | evnnene | oo | 2eenrri48,000.000 | 1ooovvrveces 4,425,120 | ........92.190 | .o 4,425,120 | oo 465,788 0 172,320 0 ...(216,960) 0. (216,960) 01/02/2013.
031162 10 0 [AMGEN INC......ovvivirrriirririeeeeeieenes 2,900,583 2,177,139 0 .0 309,473 01/15/2016.
037833 10 0 |APPLEINC.....cocoovrrurirnrrrerienes ..3,628,020 . 2,178,761 0 .0 .(264,270) | .. 02/11/2016.
054937 10 7 |BB&T CORP.......ccccoonec. 5,285,040 5,285,040 | ...oovernrenns 4,058,940 0 0 (780,800) | .. 05/12/2015.
075887 10 9 |BECTON DICKINSON & CO, 1,464,580 1,464,580 238,467 | oo 0 . 09/02/2003.
166764 10 0 |CHEVRON CORP.......ccoovvrrmrrrnnne 8,380,094 8,380,094 | ... ...1,299,611 0 ..345,094 0 ...(1,263,292) | ... 10/10/2001.
17243V 10 2 | CINEMARK HOLDINGS INC.......ovvumriririereireniesesseessssessessesisesessssssesssssns | eneens 2,273,300 2,273,300 | coovveerenns 1,475,904 | oo (V18 81,280 | ..o 0 62,230 05/24/2012.
191216 10 0 |COCA COLA CO....oovvvrrirrererirircrieniis 102,000.000 ..4,829,700 14,829,700 2,197,964 0 ..159,120 0 .149,940 01/23/2009.
20825C 10 4 [CONOCOPHILLIPS.......ccoviviriiriineiieiiesiesiseesss et [0 I 50,300.000 3,136,205 3,136,205 2,131,365 | o0 | 58,348 | 0 04/05/2017.
278865 10 0 |ECOLAB INC.....ccoviviiriieriiieiresisisessie s ssiessssisesss s ssesssssessssssssesssensnns | onsene o | e 0.000 . 0 0 0 [ e i 1,230 | 0 . 01/15/2016.
291011 10 4 |EMERSON ELECTRIC CO.....cevoomermrimerieriieeieniseesensssssessessssessssssssssessnnns | seveees wer | +r...52,000.000 3,107,000 3,107,000 | c.ovvrrerenne 1,863,714 0 (516,880) | .. 05/21/2010.
371901 10 9 | GENTEX CORP......ooviviiiiiriiireiiessiieensisssissesissssssessissssssssssssssssensssens | eovnnes [ enn | sviees 104,000.000 2,101,840 2,101,840 0 e (76,960) [ o0 | e (76,960) 05/15/2014.
458140 10 0 |INTEL CORP.....cccovvrvrcrrrirircnnne ..75,000.000 ..3,5619,750 .3,519,750 20 | e DT80 |0 | s 57,750 02/26/2010.
464287 23 4 |ISHARES MSCI EMERGING MKT IDX FD . OO 187,000.000 7,304,220 7,304,220 0 (1,507,220) [ .oovvrrercererieinnnd (V] (1,507,220) 06/19/2017.
464287 46 5 |ISHARES MSCI EAFE IDX FD ceevereenenns | e OV I 111,000.000 6,524,580 6,524,580 0 er(1,279,830) | covevviririeins (V18 (1,279,830) 07/05/2017.
464288 18 2 |ISHARES MSCI AC ASIA EX JAPAN IDX FD....cooevvmrrnerierernenneisneesssiseniens | ceveens [V 20,000.000 1,270,600 1,270,600 (249,862) 0. (249,862) 05/08/2018.
478160 10 4 | JOHNSON & JOHNSON.......cvoiirriiniirrirniississiisseseesseeissessessssssseessesssssssas | eeveees veo | 00ernn.27,685.000 3,572,749 256,951 ....(295,399) 0. (295,399) 03/31/1994.
580135 10 1 |MCDONALDS CORP........cccoirumirmmrirrerenisininesssesssessesssesssssssssssssssessesssesess | seveees [0 4,500.000 ....199,065 | .... 516,780 | ..cvvvrrvrerrceriinnnn | i 18,855 | 0 | 24,525 |0 [ 24,525 10/03/2016.
58933Y 10 5 |MERCK & CO INC....coouiiiiiimcireiieieiiesiseesssise st essssssssssnssssins | coneeens [0 I 25,000.000 1,910,250 | ..oovvercvrnnens 907,850 | ..vvvverrreenn 13,750 | ciiiviieienen8,000 | o0 | 503,500 [ o0 [ s 503,500 09/17/2010.
674599 10 5 |OCCIDENTAL PETE CORP . O I ..60,100.000 | ...ccvorrrenee 3,688,938 3,688,938 . ) 08/03/2018.
74144T 10 8 |PRICE TROWE GROUP INC......ovvumririrrierieriesiseesseisessssssssssesssssssssssans | sevsees wer| +ern...63,500.000 5,862,320 5,862,320 | ... ...1,383,375 0 .177,800 (800 735) 02/08/2016.
747525 10 3 |QUALCOMM INC ..ot sssesssessssssssessssssessessse | vossiee R 111,000.000 6,317,010 6,317,010 | covovriernnns 5,521,591 0 ..269,730 (789,210) | .. 05/27/2016.
78463X 87 1 |SPDR INDEX SHS FDS S&P INTL SMALL CAP........cocoueveerererireirerisirnerirens | e IO I 120,700.000 | .cooovvernvene 3,369,944 3,369,944 2,801,173 (N 98,940 (912,492) 03/30/2017.
842587 10 7 | SOUTHERN CO.....ovriuriiniimiireiiseineiiesiesisesiss st ssssssssssessseses. | sevsees [0 I 74,500.000 | ..ooovorrennes 3,272,040 3,272,040 | ..ooovvernnes 3,143,771 0 ATT310 [0 | e (310,865) | o0 | i (310,665) 12/17/2015.
871829 10 7 |SYSCO CORP......ctviiiriiieriritiisiee e sissniens | cevinens [V I 36,000.000 | ......... 2,255,760 2,255,760 1,010,549 | oo (V1N S 51,840 | .ooovvernrvininend0 | 89,480 [ iiicieinn0 [ 69,480 04/17/2008.
902973 30 4 |US BANCORP DEL......coouiermrimermriierseniesiseessessessesssssssesssssessssssssssssenes. | sevsees O I 180,000.000 | .ooovernecne 8,226,000 8,226,000 | ...ovvvnrenns 5,422,190 | ..... 66,600 ..228,600 0 | oo (1,418,400) | ..o | i (1,418,400) 11/27/2012.
911312 10 6 |UNITED PARCEL SERVICE INC CL B et [ oo | 0000 20,500.000 | e 1,999,365 1,999,365 2,117,816 {1 74,620 (443,210) | .. 10/31/2016.
913017 10 9 |UNITED TECHNOLOGIES CORP COM FSSSTRRURRIROORN BORPON ..16,000.000 | ...ovvvuvrnnee 1,703,680 1,703,680 | ..cvvovernes 1,423,840 | oo (V18 45,360 |.... (337,440) 10/27/2014.
922042 77 5 |VANGUARD FTSE ALL WORLD EXU N ..67,000.000 3,053,860 3,053,860 2,494,249 (V1N 99,776 | oo 0 (612,380) 01/21/2010.
92343V 10 4 |VERIZON COMMUNICATIONS ..52,500.000 ..2,951,550 .2,951,550 | ... ...1,660,687 0 ..124,556 0 72,725 | ... 06/25/2014.
949746 10 1 |WELLS FARGO & CO NEW..... . 4,538,880 4,538,880 3,340,389 0 ..161,540 0 (1,437,115) | ... 06/29/2012.
97717W 80 2 |WISDOMTREE INTERNATIONAL HIGH DIV FD......ovvvirrireriiieirnnisirneiersnins | veveees 3T1100 | e 400,991 | oo {1 1748 | o 0 (72,800) (72,800) 04/05/2017.
988498 10 1 |YUMBRANDS INC......cocooiererierrrerirerireenns B 4,779,840 2,424,518 (N 74,880 0 536,120 536,120 08/16/2012.
67077TM 10 8 [NUTRIEN LTD...coiiiiieiiieiieiieiiseie e sssssssesssssssssseesssesesessssssesssnnns | sevsnees 1,880,000 | ..covvrernce 2,135,578 | oo 1200 | oo ,000 | oo ....(255,578) (255,578) 07/02/2018.
055622 10 4 |BPPLC SPSADR.....cocovtvirmrrrerirircrieiiis [ 100,900.000 ..3,826,128 .3,826,128 3,157,218 .(414,699) 03/30/2017.
806857 10 8 | SCHLUMBERGER LTD......couuuiuinrirrimeeineiseissssssessesissessessssssssssessssssssssnns | aevsees (O I 4,450.000 160,556 160,556 | oo 160,556 (139,330) | .. 02/08/2016.
G29183 10 3 [EATON CORP PLC........ccoomiimiriririeineiniiiesienissesssisssisessssssesssssesssssssenes | covvien C | .....36,000.000 | ..ooverereee 2,471,760 | ......... 68.660 | ....ooocvrrenes 2,471,760 2,093,609 . (372,600) 01/15/2016.
G5494) 10 3 |LINDE PLC.....ouiiueeirierierineesseissssse et sessssissssssssssssessssssssssssssensnnns | coneeens C | trnnn19,500.000 | .oovrrrereees 3,042,780 | ....... 156.040 | .ooovvernene 3,042,780 3,207,750 (V18 16,088 | .... ...(164,970) | ... (164,970) . 10/30/2018.
G5960L 10 3 [MEDTRONIC PLC......oiiiriiriiiiiieiieiiesiiseissiiss s ssesssesssssssssssssssessssenes | eseinns C | ..30,900.000 | ...ooorrnee 2,810,664 | ......... 90.960 | ..ovvveninnes 2,810,664 2,347,010 | ..... 15,450 | .ovvorririinns 59,328 | .vvvierieriririneinad (0 [ 315,489 | oo (V1 315,489 | .o (V1N I L | 01/27/2015.
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Annual Statement for the year 2018 ofthe. VW@ Stfield National Insurance Company

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 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
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated). ... .o orriinsinsissssissessesssssssesssssissens | seresseeens 135,486,435 XXX [ 135,486,435 | ..ot 90,762,964 | ..coooovris 162,103 | ..o 4,288,109 | .oovivvrisriinninnnnnd0 | e, (14,209,705) | ..cvovovevnncns 139,330 | oo (14,349,035) XXX XXX
9799999. Total - Common Stock OO OO OO OO OTO PO OTOPPRPOPRRTOUOT ....135,486,435 XXX [ 135,486,435 ...90,762,964 4,288,109 .(14,209,705) | ... ..139,330 .(14,349,035) | ... XXX XXX
9899999. Total Common and Preferred Stock. ... covver. 135,486,435 XXX .135,486,435 ..90,762,964 4,288,109 .(14,209,705) | ... ..139,330 .(14,349,035) | ... XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues 0, the total § value (included in Column 8) of all such issues $.
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Annual Statement for the year 2018 ofthe. VW@ Stfield National Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government

912828 4V 9 |UNITED STATES TREAS NTS...oomsrrmsrsesssesrrsse [ 12/27/2018....... | KeyBanc Capital MKIS......coecereeesessmesesesesesesesrese [ 6,268,781 ..65,391

0599999,  Total - BONAS = U.S. GOVEIMMENL. ... ...ttt sess s ess st ses s ss et eE e E e E SR £ o8EseE£EE SR 08 eEE R f S E SR e E L8 EfSEE LR 10 E e E S48 E 80 EEE R E 4L £Ef L8040t £ enbsenssntsenseninese .6,268,781 ..65,391
Bonds - U.S. Political Subdivisions of States

741701 4Y 9 | PRINCE GEORGES CNTY MD CONS PUB IMPT SER.......ccccosivnmnnmmmmnsinssssnsnsssessnssisnnes | wovsreineecnenes | 06/13/2018........ | KeyBanc Capital MKES. ... I ................ 1,174,327 .

2499999. Total - Bonds - U.S. Political Subdivisions of States 1,174,327 ,100,000
Bonds - U.S. Special Revenue and Special A

30383B CN 7 |FAIRFAX CNTY VA ECONOMIC AUTH TRANSN DIS.......ovvorierrimrieerierieneeesssisessessiensenes 02/12/2018........ RAYMONG JAMES......ouvvrrircereiiieriesieeieiss s 5,306,200 ..5,000,000

3128MJ  2M 1 | FHLMC 30 YR GOLD PC GRP POOL GO8779.........cccovrrrevrerirrirerrnnines 11/20/2018........ KeyBanc Capital MKES.............c.errrerrereiniisiiesieessssessesisessinenes .3,560,553 ..3,633,218 8,831

3133E)  WR 6 |FEDERAL FARM CR BKS.......ccoovtiiiiimirieriiiieissiesiesiesssessssssessssssensenes 08/07/2018........ SHETNICOIAUS. ...t entes | coesbesens st sees bttt sninnes | eneseenns 19,400,000 | oo 9,400,000

880591 DV 1 |TENNESSEE VALLEY AUTH PWR BD 09/19/2018........ KEYBANC CaAPItAl IMKES. ... cevseiseiessissens sttt | sebsssessens s sen sttt | enssaeees .2,824,650 ..2,500,000

3199999. Total - Bonds - U.S. Special Revenue and Special A LLC TP OO OO PO OO OO OO OO P OO OO PO SO O PP PT PP POPPTOPPTRPRPOPPTR IFTTOR ....21,091,403 .20,533,218
Bonds - Industrial and Mi:

023135  BC 9 | AMAZON COM INC......coiiiiirimiirieinnisisnsieisssssiess bbbt 09/07/2018........ RaymMONd James...........cccurimiiniieiieiiessisie s 2,411,775

037833 BY 5 | APPLE INC......cvviuiiiiieieieiieriesiiesiesises sttt 01/17/2018........ Stifel NICOIAUS.........ueeeeerierieeeeeeeieeessenienes .3,030,930

06406R  AB 3 | BANK OF NY MELLON CORP........ccosturrierimcrierireirensseiserssssssssseees 01/26/2018........ KEYBANC CaAPItAl MKES.........coooveeceeeiiieeisciseesssise ittt sns i | aebseisasssssss st ss s ssssssnestns | esesaeees .1,010,760

19416Q BX 7 | COLGATE PALMOLIVE CO SR MTN.....coivimiiriiiiieenireriressissise st sssssssessesessesns 01/19/2018........ KeyBanc Capital MKES.............ccverirererieririnnierienienisiseeiesseeninenes .2,580,880

575718  AD 3 |MASS INSTITUTE OF TECH.....cccosivieriiereriseieiiiesiseesesisesessssssensenes 05/07/2018........ WIS FAIGO....euvvvrerereiaseiissse sttt 6,839,800

68389X  BM 6 [ORACLE CORP.........cocoireiiviiieeieisetsse ettt 08/13/2018........ CaNtOr FILZGETAIA. .......vveveiici bbb nes | enssesen bbbt | errenines .2,810,100

911312 BM 7 |UNITED PARCEL SERVICE INC........ccovvviririeririererineeseriessiensenessenns 08/08/2018........ VaMIOUS.....oooveeveeeeeeeesee e 6,780,460

035242 AP 1 |ANHEUSER BUSCH INBEV........citiuiiiniiiieiiesississnisssisess st snsssssssees 09/06/2018........ VaMiOUS. ..o 4,889,330

3899999. Total - Bonds - INAUSHIAl NG MISCEIBNEOUS. ...tttk ehs ek E 0808088088880 8010840010800 860008 E 080880800 E 000 bbb bbbttt | enies ....30,354,035

8309997, TOAl - BONAS = PAI 3. . veereeies et tiss st sess etttk 8888884884888 408 1R 8848k 46 £ 44EE 4L EEHEEE oL 1R 8oL E R4 EE L8 £EEEHEEE LR 8L E 4L E L £EE 108484 E4EEE 1L L 4EE LR 1L L 1LE 8L E LR £EE L84 E LR LE R bR ehbeeb e ekttt | e ....58,888,546 .58,208,218 409,652

8399998. Total - BoNAS = SUMMEANY HEM fTOM P 5.......cu.eiuieirseieesiserssarsss st erss e sss s esssssssess s ess st ses s es a8 ek o888 808 1o 8o e840 8080840848108 8140881408408 £E 8408081408088 1080840881408 4008481 E 14084610840 E 1408408084818 848080 et r st edbee st eeb st n st en st tenssensnnses | cerssnenn .3,537,820 ..3,520,337 ..21,779

8309999, TOtAl = BOMAS.......rvoeesrtstes s sesss s8££ 888888888 E 810 E 48R E S0 E 08 H0EE 8 £ 4EE8HEEE LR £EE 4R E LR f LR LR LR L HEE R R LR LR LR E LR LR LR AR LR LR eefnE R Rt enb ettt | e 11062,426,366 | ..o 61,728,555 | ..o 431,431
Common Stocks - Industrial and Miscell

464288 18 2 |ISHARES MSCI AC ASIA EX JAPAN IDX FD.....ccvomrurmririieriieiessrsisseessiiesiesssesssesessssssnssans 05/08/2018........ UBS PaiNEWEDDET INC......cvevieriirririieiiiieisiesiesissesssis s ssissssssessenssenses | coesiessssnessessssesssesesessen 20,000.000 | ..ocvvvnrirrerrinieiieniis 1,520,462 XXX

674599 10 5 |OCCIDENTAL PETE CORP.......coocosmvureririireineiseiissisessnensssiseesssiaes 08/03/2018........ VBIHOUS. ...ttt bbb | enbt et 45,100.000 | .ovooverneerrieiienieeeieeens 3,754,192 XXX

67077M 10 8 |NUTRIEN LTD..ooiuriiiiirirriisissierssseesenie st ssnssenes 07/02/2018........ VMHOUS. ..ottt | eebtns s ss st 40,000.000 ...2,135,578 XXX

G5494) 10 3 [LINDE PLC.....ouiiiiriimirisinssens s 10/30/2018........ TaxXable EXCRANGE. . ...t nesnns | oosssens e 19,500.000 ...3,207,750 XXX

9099999. Total - COMMON StOCKS - INAUSHTIAI BNA MISCEIANEOUS.............cvueveiviirieiiieiete ettt ettt et et et stssees ebsessssesssssessssassessesseesasessessesasssssesses et eesessessessesessessessesansessessesseseeses et e s essesses et eesessessee et eeses et et ensessesses et ensessebessssessesetnsansessns | 4esessssnsessessessnsansessessnssnsessessesansensesnes | seess ....10,617,982 XXX

9799997. Total - Common Stocks - Part 3.... . ....10,617,982 XXX

9799998. Total - CommON StOCkS = SUMMETY IHEM fIOM PAI 5.ttt ettt ettt st s st esetsnies fetseesssessessesassaesesseeesseseesesseEaeeeeseeseeeeaeeeeseeaeEseEeeseeteEeEaeEeeseEseEseeeeseeseEeEseseeseE et eeEeeEeEaeE e e eeEeeteEeeaeEeeseEseEseEaeEeeseEaeeseseesesebesentessns | 4efetsetsssessessessntassassessnssnsansessesnsentesses | sesessessessesnsessessessssnsassassesan 835,251 XXX

9799999, TOLAl = COMMON STOCKS...........cvevvreeveeeseireeeeeeeteeeeeeeeseseeevsesteveesesses e seesessesseseesessessssesssesessessesasesssssesssasessans  vtorsosssssseseeessessstasesesssssssesesesesssessasesassaes et es s es s e e s ae et s s asesse e e st anesssne s e etanssesnts e ssesssetsaansssssesesesassnssssansssassaneesesasnsnsane aosesossassssassesssssssssssssessssessnesesassnnsene | veees ...11,453,233 XXX

9899999. Total - Preferred and Common Stocks ....11,453,233 XXX

9999999. Total - Bonds, Preferred AN COMIMON SEOCKS..........c.ivriiieiieiieiiietsieste e iseee ettt sss st bssssssessesse Sebsessssessessessesassessesses et essesse s e s e e se s s s et eeses s e b s s e e s s s e s s ee s s s s s S e s ee s e s s e b S e s s s S se b e s e s b s s e s 8s o4 s s b8 2 s s e b s b s s b s e b s s s b s b enbebses | 10sebansnsessessessesensesses st nsessessesnsensenas | srens ....73,879,599 XXX




Annual Statement for the year 2018 ofthe. VW@ Stfield National Insurance Company

SCHEDULE D - PART 4

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

vi3

2 4 6 7 8 9 10 Change in Book/Adjusted Carrying Value 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Stock Stated
i Number of Prior Year Valuation Year's Temporary | Total Change | Exchange Realized Total Gain | Dividends | Contractual
g| Disposal Shares of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36202E  3J 6 |GNMA GTD PASS THRU POOL 004401 ~[12/0172018. TPaydown.. oo | | 27762 | 27,762 20332 03/20/2039.
36202E 5K 1 | GNMA GTD PASS THRU POOL 004450. .| 12/01/2018. 23807 | ... 23 807 25280 05/20/2039.
36202E KD 0 |GNMA GTD PASS THRU POOL 003892 . | 12/01/2018. 25708 | ... 95708 26,547 08/20/2036.
36202E PC 7 |GNMA GTD PASS THRU POOL 004019 .| 12/01/2018. | Paydown....oo.coooovvirn | | 13873 | o 13873 | o 14410 08/20/2037.
36225A Y7 9 |GNMA GTD PASS THRU POOL 780734 .1 12/01/2018. 03/15/2028.
36290U H4 1 |[GNMAGTD PASS THRU POOL 617751 .1 12/01/2018. 10/15/2037.
36294S 4B 0 |GNMA GTD PASS THRU POOL 658818. .1 12/01/2018. 07/15/2037.
36294T BE 4 |GNMA GTD PASS THRU POOL 658937 .1 12/01/2018. 10/15/2036.
36295H R9 3 |GNMA GTD PASS THRU POOL 671112 .| 12/0112018. | Paydown....ooccoorvr | | 12,082 08/15/2037.
362060 NG 1 |GNMA GTD PASS THRU POOL 701591 .| 12/01/2018. 63641 (3,245) 01/15/2039.
36296X FG 4 |GNMA GTD PASS THRU POOL 704067.........cocveverrerrriniranes .. | 12/01/2018. (1,889) 12/15/2038.
383739 2A 6 |[GNMAO124PE.....ccoovvcvn. - 12/01/2018. | Paydown.........coooossvevevvvvcecisinana | | B7864 | 57861 | s 80700 | o 59709 | 0| (1849 | i O (1,849) 05/20/2031.
0599999. Total - Bonds - U.S. Government.............ccc.evuveveerinrieiniis ..(16,672) XXX
Bonds - U.S. States, Territories and Possessions
207726 V7 0 |CONNECTICUT STSER C GO.....ooooooooooooooooo ~ 110172018 100.0000......... ..2.396,480 49,512) . 11/01/2023.
574192 UU 2 |MARYLAND ST CAP IMPT ST & LOC FAC 1STA.. | 03/01/2018. | Maturity......o.cooovvrvvice | | 3.280,000 | ... 3.280,000 | ...... 4,069,398 (23,009 03/01/2018.
709141 W2 7 |PENNSYLVANIA ST THIRD REF GO .| 03/01/2018. | KeyBanc Capital Mkts............ | | 3145410 | ....... 3,000,000 | ...... 3,794,430 (20,119) .. (20,119) 07/01/2019.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS........ccucvvrsvvnsivrssvnssiinnsss covssisnsssvnsssesssvssssssssssines 8,425410 | ...... 8,280,000 | ..... 10,260,308 | ..........8,523,480 | .ooorrrver..nd 0] e (PR A1) — 0 | (92,730) XXX
Bonds - U.S. Political Subdivisions of States
262608 PF 3 |DUPAGE & WILL CNTYS IL CMNTY SCH DIST 2.......cccouvuueee .. | 02/06/2018. | KeyBanc Capital Mkts............... 1,153,570 | .......1,000,000 | .......1,375,790 1,172,574 X 4310)| . (4,310)] .. 12/30/2021.
613340 X7 8 |MONTGOMERY CNTY MD CONS PUBLIC IMPT SER... .| 11/01/2018. 1,500,000 | ....... 1,500,000 | ....... 1,892,505 1,555,439 | o0 | e (55,439) ..(55,439) 11/01/2018.
796237 SJ 5 | SAN ANTONIO TX GEN IMPT GO - | 08/01/2018. | Redemption  100.0000.......... | 1 900,000 | ......... 900,000 | ....... 1,077,876 916,256 | o0 | (16,256) ...(16,256) 08/01/2025.
796237 ' TH 8 | SAN ANTONIO TX CTFS OBLIG GO...ovovvvovvvvvevererrsessniines | 08/01/2018. 2,000,000 | ... 2,000,000 | ... 2419520 | ..........2,038,239 | o0 | o (38,239) ..(38,239) 110,000 | 08/01/2025.
2499999. Total - Bonds - U.S. Political Subdivisions of States 5,553,570 | ..... 5,400,000 | ....... 6,765,691 | ..ooccvee 5,682,508 | .ooooovcrriind 0. (114,244) | ..o 0 s (114,244) | .o 0| .n5,568,264 | o0 | e (14,694) | ........ (14,694) | ....244,847 | XXX
Bonds - U.S. Special R and Special A ment
3128KC WX 1 |FHLMC 30 YR GOLD PC GRP POOL A50662.... .. | 1210112018, | Paydown........ocoovevvvvvevececisisssnne | o 7595 | o 7595 | 7862 | o 7810 O | o215 i O o 215) | O 7595 O O | O 312 | 07/01/2036.
3128M5 KM 1 |FHLMC 30 YR GOLD PC GRP POOL G03600.... . | 1210172018, | Paydown.......coooovevvvvveveciisisssnne | o 90999 [ 24222 24858 | 21825 O | 803 e O e (803) | O 20222 i O O 0 776 | 11/01/2037.
3128M8 7E 8 |FHLMC 30 YR GOLD PC GRP POOL G06893.... .. | 12101/2018. | Paydown.......coosvevvvvveveviissssssns | o 997806 | o 227.806 | 240763 | 280322 | O] o12516) o0 i (12516) | O 227806 | e O 0 L 4,938 | 01/01/2042.
3128MJ S35 |FHLMC 30 YR GOLD PC GRP POOL G08537 .1 12/01/2018. 5,627 |07/01/2043.
3128MJ  SY 7 |FHLMC 30 YR GOLD PC GRP POOL G08534.... ..112/01/2018. N 0| 897,002 | o0 o0 | 0 | 11,068 | 06/01/2043.
3128MJ U3 2 |FHLMC 30 YR GOLD PC GRP POOL G08601.... o | 1200112018, | PaydOWN. coevvvvscvsvssvssssne | 234,692 | .00 234,892 | .. 248,574 | v 248,205 | o0 | e (13,513) | oo [V (13,513) | o 0 | correrrren 234,892 [ 0 | v VN [ (O - 4,794 | 08/01/2044.
3128MJ UV 0 |FHLMC 30 YR GOLD PC GRP POOL G0859.... .. [12/01/2018. | Paydown..........cooovvvevvmsvvviisannns | 166,276 | ... 166,276 | oo 475473 | v 175,262 | o0 | v, (8,986) | wvvvvvvvvrernn0 | o (8,986) .0 07/01/2044.
3128MJ VH 0 |FHLMC 30 YR GOLD PC GRP POOL G08615.... | 12/01/2018. | Paydown.......co.coovcvvme | 333,197 .(13913) .0 11/01/2044.
3128MJ  VJ 6 |FHLMC 30 YR GOLD PC GRP POOL G08616 | 12/01/2018. | Paydown....ooocoovre | 153,816 | ... 453816 | ....... 163,670 | oo 163444 | oo O | (9,628) (9,628) .0 11/01/2044.
3128MJ VWV 9 |FHLMC 30 YR GOLD PC GRP POOL G08627.... .. [12/01/2018. | Paydown.........ccooovvvvvvmsvvvciiennns | | 191,914 | 191,914 | 200,610 | v 200,378 | covvvevecreersn0 | v, (8,464) . (8,464) .0 02/01/2045.
3128MJ ZB 9 |FHLMC 30 YR GOLD PC GRP POOL G08737.... .| 12/01/2018. | Paydown.......cooovr | 203,019 | .. 203,019 | oo 204669 | oo 204633 | o0 | L —— 0l (1,614) 11/01/2046.
31292H MU 5 [FHLMC 30 YR GOLD PC GRP POOL C01271.... ..112/01/2018. 12/01/2031.
31292K K3 0 |FHLMC 30 YR GOLD PC GRP POOL C03014.... .. | 12/01/2018. 09/01/2037.
31296W DS 3 |FHLMC 30 YR GOLD PC GRP POOL A20113.... .| 12/01/2018. 10/01/2031.
312988 UT 9 |FHLMC 30 YR GOLD PC GRP POOL C559%...........ccccovrvernnns ..112/01/2018. 01/01/2031.
3132GT SA 6 |FHLMC 30 YR GOLD PC GRP POOL Q08313.........cccocrurmrenne .| 12/01/2018.

05/01/2042.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Number of Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Shares 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 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
3132JQ H8 6 |FHLMC 30 YR GOLD PC GRP POOL Q22955............ccocvveennece .. [12/01/2018. | Paydown.........ccooevvvemmmsmvviciisenns | 158321 | 158,321 | 467202 | 166,946 | O | X745 ) I I (8,625) [ covvvvvvrrrrisnn | 158,324 |0 [0 | 0 [ 3,600 |11/01/2043.
3132M6 XG 0 |FHLMC 30 YR GOLD PC GRP POOL Q26379.... .. [12/01/2018. | Paydown.........ccooevvvecvvmvcvvcineenn | | 343860 | ........313.860 | .........331.809 | 331369 | O] (17,509) ..(17,509) 05/01/2044.
3133M5 5N 6 | FEDERAL HOME LN BKS... .. | 08/03/2018. | Maturity..........ccocoovemrcvecrcvecea | | 6500.000 | ......6.500.000 | ......7.498.615 | wo.....6581.047 | O | (81,047) ..(81,047) 08/03/2018.
31371K L7 4 |FNMA PASS THRU POOL 254250.. .. [12/01/2018. | Paydown.........coooevvvvcevevmvviisenns | 41432 | o 81432 | 8393 | o 83967 | O | (1,835) | coovvvverennn0 [ (1,835) 03/01/2032.
31371M  PC 5 |FNMA PASS THRU POOL 256119.. - [ 1210172018, | Paydown.....ooveeevveessveenn | 43,381 | 43,381 | 85110 | o AD.837 | 02/01/2036.
3137BR RS 6 |FHLMC CMO SER 4612 DV PAC.... .. [ 12/01/2018. | Paydown.... 01/15/2055.
3138Y9 M4 7 |FNMA PASS THRU POOL AX7578 .. [ 12/01/2018. | Paydown.... 01/01/2045.
31396R  GS 0 |FHLMC REMIC 3149 MT TWO TIERED NT INV FL .. | 12/15/2018. | Paydown 05/15/2036.
314020 FW 7 |FNMA PASS THRU POOL 738281 .| 12/01/2018. | Paydown......ccovvvvvvvvvvvnvnnccsvsnseene | L 39080 | 30080 | . 40.973 | e 80,857 | oo 02/01/2034.
31404Q D8 9 |FNMA PASS THRU POOL 775127.. .. [12/01/2018. | Paydown.........ccooevvvvcevmvmvcccieennc | 3908 | 3208 | 3960 | e 3043 | 05/01/2034.
31405D FP 7 |FNMA PASS THRU POOL 785974.. .| 08/01/2018. | Paydown......coovvvvvvvvvvvcvevcvsvisanens | L 49780 | 42782 | o 43991 | o 43,682 | o 07/01/2034.
31405N 3Z 6 |FNMA PASS THRU POOL 794716.. .. [12/01/2018. | Paydown.........cccoevvvvevmmmcvccenennc | | 10842 | 19842 | 20878 | .. 06/01/2031.
31406D 7A 8 |FNMA PASS THRU POOL 807389.. .. [ 12/01/2018. | Paydown.... 08/01/2032.
31410K  CX 0 |FNMA PASS THRU POOL 889386..........ccovumrrrermnirreereririrnnens .. | 12/01/2018. | Paydown 03/01/2038.
31410K L7 7 |FNMA PASS THRU POOL 889650 . < [ 1200172018, | PaydOWN..ooeeeeveeesvcense | 27463 | 27,163 | 27,868 | e 27815 | oo 0 02/01/2038.
31410P V2 6 |FNMA PASS THRU POOL 893533........ccommrrierrirnrirrriinnnns .. | 12/01/2018. | Paydown.... 52 362 0 09/01/2036.
31412F  H4 8 |FNMA PASS THRU POOL 923751.. .. [ 12/01/2018. | Paydown.... 04/01/2037.
31412M A2 4 |FNMA PASS THRU POOL 928925.. .. [ 12/01/2018. | Paydown.... 12/01/2037.
31418A VWV 7 |FNMA PASS THRU POOL MAT527........covomervirerirnerirnnrinnnes .. [ 12/01/2018. | Paydown 78,802 08/01/2033.
314188 E8 5 |FNMA PASS THRU POOL MA1958.... .. [ 12/01/2018. | Paydown.... 67,969 07/01/2044.
31418C EH 3 |FNMA PASS THRU POOL MA2835.... .. [12/01/2018. | Paydown.... ..251,513 12/01/2046.
57584X YZ 8 |MASSACHUSETTS ST HLTH & EDL FAC UNREFUND. .. | 11/15/2018. | Redemption ~ 100.0000.......| .~ 715,000 715,000 | .. 11/15/2023.
60636P FC 9 |MISSOURI ST ENVIR IMPT ENERGY WTR POLTN .| 07/01/2018. | MatUFity.......ooovoveveeevvvvvvvvvvsenonnons | | 700,000 | ......... 700,000 | .......... 795,914 07/01/2018.
645791 Q5 6 |NEW JERSEY ST ENVIR INFR TR UNREFUND SER.... .. | 09/04/2018. | Redemption ~ 100.0000........| | 1,515,000 | ....... 1,515,000 | ....... 1,656,171 | oo 1,549,541 | 0 | i (34,541) | 0 | (34,541 | 0 | 1,515,000 | o0 [0 | i | 83,325 |09/01/2023.
645791 YV 0 |NEW JERSEY ST ENVIR INFR TR UNREFUND SER .. | 09/04/2018. | Redemption ~ 100.0000.........| | 2,155,000 | ....... 2,155,000 | ....... 2,455,323 | ..........2,205,508 | ....ooocoovrin0 | 0ieirr(50,508) | o0 [ iiinn(50,508) | o0 | 2,155,000 |0 |0 | 0 | 118,525 | 09/01/2022.
64972F YH 3 |NEW YORK CITY NY WTR & SWR SER DD REV ..| 06/15/2018. | Redemption ~ 100.0000... 1,100,000 | ......1,100,000 | ....1,314,709 1,121,008 eeeen(21,998) | o0 | ereen(21,998) | o0 | 1,100,000 | o0 [ |0 | 31,625 | 06/15/2025.
796253 RU 8 |SAN ANTONIO TX ELEC & GAS 2002 PREREFUN................. .. | 02/01/2018. | Redemption ~ 100.0000.......| | 1,705,000 | ....... 1,705,000 | ... 2,035,088 | oo 1,771,560 | vovvvrrveirrO | oo (5,039) . (5,039) 1766521 |0 | (61,529) | ... (61,521) | ... 48,166 | 02/01/2019.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENS....o..covvvrssvvssinsins wosivmssiossisssissssssssssssssssssssssssssssssssssss | 18,595,679 | ..... 18,595,679 | .....20,854,236 | ......... 18,994,650 | ....ovvvveeeas 0. [RRIALY)] — [ (R I — 0] 18,657,200 | .o | nrr(61,521) | oo (61,521) [ ..o 834,136 | XXX
Bonds - Industrial and Miscellaneous
057224 AY 3 |BAKER HUGHES INC . .| 01/10/2018. | Redemption ~ 104.3680..........| .. | .. 3,131,040 | ....... 3,000,000 | ....... 3,683,970 | ..........3,081,725 | o0 | oo (2,333) ] coovreereeennn0 | e (2,333) [ oo | 3,079,392 | o0 [ ... 51,648 | ........51,648 | ....... 34,375 | 11/15/2018.
26442C AG 9 |DUKE ENERGY CAROLINAS LLC 1ST & REF MTG................ o | 1171572018, | Maturity....oooeecevecsssssen | 3,000,000 | ....... 3,000,000 | ....... 3,520,120 | ..........3,057,985 | oo | eiiinnn(57,985) | o0 | cirirernnn(57,985) | o0 [ 10000.3,000,000 | o0 |0 [ 0 | 210,000 | 11/15/2018.
44266R  AC 1 |HOWARD HUGHES MEDICAL INSTIT... .. [ 12/20/2018. | Redemption ~ 102.8861.........| | 925,975 | ......... 900,000 | .......... 938,349 | ..coovvvennn 929,051 | covvvvcererccn0 | o (4,648) | ovvvovernn0 [ (4,648) | 0 | 924,402 | 0| 1,573 | 1,573 | 41,038 |09/01/2023.
637432 CG 8 |NATLRURAL UTIL COOPFIN SERT.... o [ 1012018 | MAMUIIY ..o | 1,000,000 | ....... 1,000,000 | ...... 1,194,990 1,033,506 | ..ooovvvveeerenn0 [ o, (33,508) | coocccccci:0 | corrreerecs(33,508) [ o0 [ 001,000,000 | ovvvvvvveeeenn0 [ [ 0 [ 65,500 | 11/01/2018.
717130  AQ 5 |PHARMACIA CORP DEB........cooooirrerrrercrrissnisseresessssseens .. | 11/14/2018. | KeyBanc Capital Mkts............| | 1,201,764 | ..... 1,200,000 | ...... 1,391,184 1,215,975 | vovvvvvevvr0 | o (15,296) 1,085 | ... 74,750 | 12/01/2018.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS.................ccvvvurrviiicrieceiencecieciiins et | 9,258,779 | ....... 9,100,000 | ..... 10,728,613 0 54,306 | ......... 54,306 | ..... 425,663 XXX
8399997. Total - BONAS = Pt 4. e | 42,261,231 | ... 41,803,472 | ..... 49,056,179 L0 (27,249)| ........ (27,249) | ..1,833,341 XXX
8399998. Total - Bonds - Summary ltem from Part 5............c.c..oirvmiriecciiins s | 3,621,351 | ....... 3,520,337 | ....... 3,537,820 | .coooooveriveeeen0 | e @) [ e 0 | e (8) | 0 ] il 3,537,812 0. 83,539 | ......... 83,539 | ...... 37,150 XXX
8399999. TOtAl = BONGS. .....oooirviviiiiiiiisi s s | 45,882,582 | ..... 45,323,809 | ... 52,593,999 | ........42,963,343 | ..............0 | ...(674,874)] ............0 | ......(674,874) | ................0 | ........ 45,826,292 | ................ 0 ... 56,290 | ......... 56,290 | ..1,870,491 XXX
Common Stocks - Industrial and Miscellaneous
038222 10 5 |APPLIED MATLS INC.....cccovoieriiririireriiins .. [ 071712018, | Various...........ovvenrvvvvrisnsiriians | 95,000.000 | ....... 4,336,938 XXX L(3,771,083) | o0 | 0 [ s (3,771,063) ....1,085,337 .0 ]..3,251,601 |..... 3,251,601 | ....... 28,500 XXX
09247X 10 1 |BLACKROCK INC COM......cccommmmcrrrrrvreecemerarnneenninenes o | 09172018, | VariOUS.....covvvvserervvcvviisssnnns | 1,700.000 | .......... 815,510 XXX | 00 898,029 | oo 873,307 | ... (375,278) | coovvevrrrrnnn0 | o0 [ s (375,278) 498,029 20 317,481 | ... 317,481 | ... 13,911 XXX
278865 10 0 |ECOLABINC.....ooorrirrrernrr - | O712712018. | Wells Fargo.......evovvssvvvvssns | 7,000.000 | ... 985,603 XXX | 00 743,683 | ..........939,260 | ..... (195577) | covvvcrere (o — U - (195,577) | covvrrcree (N — 743683 | ..oovv 0...241,920 | ....... 241,920 | ........ 8610 | XXX
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SCHEDULE D - PART 4

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Number of Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Shares 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 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
369604 10 3 | GENERALELEC CO......cooovvvvvvrnrirscsiiinn | 01/03/2018. | VaNIOUS...cccccocvvevvveeesscssns | 39,286.000 711117 XXX 685,541 0 0. 0 0 {0 | oo 885541 | o0 | 25576 | ....... 25576 4714 XXX
464286 66 5 |ISHARES MSCIPACIFIC EX JAPAN IDX FD.......ccccoevveee. .. | 04/16/2018. | Strategas Research Partners.... | 20,000.000 943,322 XXX 887,888 | ..............956,000 | ... (CRER) —— Ol 0l 68112 0887888 |0 | 55,434 XXX
464287 23 4 |ISHARES MSCI EMERGING MKT IDX FD o [ 09M712018. | VAIIOUS. .oovsvvvesvessssessisesn | 70,000.000 | ....... 2,960,122 XXX | 2,994,324 | ..........3,298.400 | ..... (304,076) | .ovvreene [ 0 | (304,076) | coocccererin0 | 2,994,324 | o0 | (34,202) | ........ (34,202) | .....20,291 | XXX
500754 10 6 |KRAFTHEINZ CO .. | 03/08/2018. | Strategas Research Partners.... | 15,000.000 | ...... 1,003,099 XXX 672,854 | ......... 1,166,400 | ..... (493,546) ) coererenen0 [ e 872,854 [ o0 | 330,245 | ...... 330,245 XXX
713448 10 8 |PEPSICOINC....ccviiviiiisiinsinsiins | 01/16/2018. | Morgan Stanley Dean Witter..... | 6,500.000 | ........ 765,089 XXX 404,307 | ...ovo...... TT9480 | ... (375,173) ) o0 | o 804,307 | 0 | 360,782 | ... 360,782 XXX
74005P 10 4 |PRAXAIRING...ooooiorrrrssssrsssesesss - | 01/19/2018. | MKM Partners LLC........cc.o | | 6,000.000 | ........ 970,287 XXX | e 728,630 | .............928,080 | ..... (199,450) | vvvccvcrren0 | coereresn0 | o (199,450) | cvocccvevn0 | v 728,630 | o0 | 241,657 | ....... 241,657 XXX
74005P 10 4 |PRAXAIRING...ooooiiivmisiviresssnnnsssnensssns -| 10/30/2018. | Taxable Exchange.............c... | 14,500.000 | ....... 2,385,250 XXX | 808,350 | ....... 2,242,860 | ..(1,434,510) | coooocccoe00e0 | o0 | o (1,434,510) 1,576,900 XXX
9099999. Total - Common Stocks - Industrial and MISCElIANEOUS.......vvsvvvessvvrsssvesssssssssnsss sivssessissssssssssssssssssssssssssssssssssssessssessns | 15,876,337 XXX | 9,508,943 | ....... 16,725,728 | ..(7,216,785) | ..oo0ccoeoc0 | o0 | (7,216,785) 6,367,394 XXX
9799997, Total - ComMON SLOCKS = Pat 4............covvviirviii s sesvissssss s | 15,876,337 XXX | 9,508,943 16,725,728 | ..(7,216,785) | .oovveeocce0 | o0 | (7,216,785) 6,367,394 XXX
9799998 Total - Common Stocks - Summary ltem from Part 5.............ccoeiiircinns e sees . 822,500 XXX ) 835,251 0 0 O 0] 835250 |0 o, (12,751)] .. 4,125 XXX
9799999. Total - COMMON SHOCKS....vrssvvesvvrrssisssssissssssss s s s s s ssins s | 16,698,837 XXX | 10,344,194 16,725,728 | ..(7,216,785) | ..oo0cooc0 | oo | (7,216,785) | .. 6,354,643 |....6,354,643 | .. 130,647 | XXX
9899999. Total - Preferred and COMMON SIOCKS.......o..cccoviivvrsvvrsvrs s s | 16,698,837 XXX 10,344,194 | ....... 16,725,728 | ..(7,216,785) | v.ooveeeecce0 | o0 | o (7,216,785) | .. 6,354,643 |....6,354,643 | ... 130,647 | XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS........coovvsvoiiesicsitiiiiins i | 62,581,419 XXX | 62,938,193 | ......... 59,689,071 | ..(7,216,785)| .....(674,874) | ............0 | ... (7,891,659) | .. 6,410,933 |....6,410,933 | 2,001,138 | XXX
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Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

SCHEDULE D - PART §

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization) | Impairment | in B./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | [/ Accretion | Recognized| (12+13-14) | B./A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Special R and Special A
3128MJ 2M 1 | FHLMC 30 YR GOLD PC GRP POOL G08779........ | . | 11/20/2018 | KeyBanc Capital Mkts............cc.ccc.. | 12/01/2018 | Paydown.......cccccevvins 20,337 19,930 20,337 20,337 | oo (L 407 | o 0 407 0 0 [ I [V I 59 | s 49
3199999. Total - Bonds - U.S. Special REVENUE AN SPECIal ASSESSMENES. .. ...iiiis  ceoieeiueiitetiet ettt et et st srees st seseseesee st seeseseeseeseseesee e e e sesees et et eeEentebsee et et s et st st ensensetneas 20,337 19,930 20,337 20,337 | e (L] [ 407 | e 0 407 0 0 (I P (VI 59 | ... 49
Bonds - Industrial and Miscellaneous
44266R AC 1 | HOWARD HUGHES MEDICAL INSTIT......cccoccnene. I . | 11/09/2018 | Hilltop Securities........cocvureiienininns | 12/20/2018 | Redemption  102.8861......ccccoovives | wovvrnens 3,500,000 3,517,890 3,601,014 3517475 | oo 0 [ s (415) ] v 0 (415) 0 0] . 83,539 | ... 83,539 |...... 37,090 |..... 21,729
3899999. Total - Bonds = INAUSHTIAl @NA MISCEIBNEOUS. ......uuieuiiseieseisistisseisssiisses | eestessees et st ee 1t 8888ttt | nnnians 3,500,000 | ........ 3,517,890 | ........ 3,601,014 | ......... 3517475 | oo (V] [P (415) ] v 0 (415) 0 0 83,539 | ... 83,539 |...... 37,090 |..... 21,729
8399998. TOHAL = BOMAS. ...ttt ek €Lkttt | ciennien 3,520,337 | ......... 3,537,820 | ......... 3,621,351 | ........ 3,537,812 | oo {1 I {(:)] 0 (8) 0 0. 83,539 | ... 83,539 |...... 37,149 |.... 21,778
Common Stocks - Industrial and Miscellaneous
74005P 10 4 |PRAXAIRINC....coviiiiiiiiiiiniiisiiiesiseei s | . | 07/17/2018 | Wells Fargo..........cooureriinrernrernnnens 10/30/2018 | Taxable EXChange..........ccoovvereinniinees | convveans 5,000.000 | ............835,251 | ..o 822,500 | ..o, 835,251 | coovivvriannnns (V)] I 0 | v 0 0 0 0 ... (12,751)| ..... (12,751) | ... 4125 | oo, 0
9099999. Total - Common Stocks - INUSHrial AN MISCEIIANEOUS. ... e ieireiiiiiirs ettt ettt sttt sttt es ettt ees st ee e e eE s ee sttt ettt ee et ennee et snea .822,500 0 0 0... (12,751) | ..... (12,751) | ....... 4,125
9799998. Total - Common Stocks........cccceeereenes OO OO OO OO OO OO OO OO O YOO OO OPO PO PPN .822,500 .. 0 0 0. (12,751) | ..... (12,751) [ ..ocos 4,125 .
9899999. Total - Preferred and Common Stocks OO PO OO OO POP PO PO PP O PP PO PO PO PO PPS PP PPPOPOPPPPPOPPROPPPPOPPPOOR IPVPPPRPOPPOOt . tc Lo 145 ) N INRVPPROOON 822,500 | .cooceeen. 835,251 | oo (] IR 0 | i 0 0 0 0 ... (12,751) | ..... (12,751) | ....... 4125 | s 0
9999999. Total - Bonds, Preferred and Common Stocks OO OO PO OO PP PPPPROTOPROPPOPN VPPN 4,373,071 | ......... 4443851 | ........ 4,373,063 | oo (V] [ ()] [ 0 (8) 0 0. 70,788 | ...... 70,788 |...... 41,274 | ... 21,778
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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
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
REGIONS BIRMINGHAM, AL......oiriiiriieriineniieneiseniesseissessisssssessisssssssssenssens. | consvens | coneeees 0.00 0 0 2,361 | XXX
0199999. Total - Open Depositorie: XXX | XXX 0 0 2,361 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 2,361 | XXX
0599999. Total Cash XXX | XXX 0 0 2,361 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 3,125 | 4. April 0 |7. July 0 | 10. October. 3,125
2. February. 3,125 | 5. May 0 |8. August 3,125 [ 11. November. 0
3. March 68,036 | 6. June 0 |9. September. 3,125 | 12. December. 2,361

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year
3 4 5 6 7 8 9

1 2
CusIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
31846V 41 9 [FIRST AMER TREAS OBLIG CL 12/3112018....... 2 (U I
61747C 58 2 |MORGAN STANLEY INSTL LIQUIDITY TREAS 12/31/2018....... 4,481,127 0
94975H 29 6 [WELLS FARGO ADV TRPL MM INS.....covvvrreresseimmeerersssesssmsessssssssssssssssssesssssssssssssisssssssssssessssssesssssssssssssesseenes 12131/2018....... 1 (L —
PO 0
0

8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO...........ccccovvennnee.
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Annual Statement for the year 2018 of the Westfield National Insurance company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama, 0 0 0 0
2. Alaska 0 0 0 0
3. Arizona 0 0 0 0
4. AKaNSas.......oiiinniiiinnns ...B.... | Multiple Purposes. 0 0 112,544 116,156
5. California 0 0 0 0
6.  Colorado. 0 0 0 0
7. Connecticut 0 0 0 0
8. Delaware..... ...B.... | Multiple Purposes. 0 0 114,934 127,051
9. District of Columbia... ...B.... | Workers Comp 0 0 675,262 696,936
10.  Florida 0 0 0 0
11, GeOrgia.....vvvveervcrienriviseneiees ....B.... | Workers Comp 0 0 114,934 127,051
12.  Hawaii HI 0 0 0 0
13.  Idaho. ID|.....B.... | Workers Comp 0 0 281,359 290,390
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 0 0
23. Michigan MI 0 0 0 0
24, Minnesota MN 0 0 0 0
25 Mississiopi MS 0 0 0 0
26.  Missouri 0 0 0 0
27.  Montana . | Workers Comp. 0 0 27,787 30,500
28.  Nebraska NE 0 0 0 0
29.  Nevada.......cocomruemmrineriiincniens NV | .....B.... | Multiple Purposes 0 0 333,443 366,000
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 0 778,034 854,000
33.  New York NY 0 0 0 0
34.  North Carolina.........cccoeereeneenncen NC|......B.... | Multiple Purposes. 0 0 344,802 381,153
35.  North Dakota ND 0 0 0 0
36.  Ohio... M Multiple Purposes 2,298,682 2,541,020 0 0
37.  Oklahoma OK 0 0 0 0
38.  Oregon OR 0 0 0 0
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
A7, VIrginia.....coeeceeeeeeersinnns VA|.....B.... | Workers Comp 0 0 281,359 290,390
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 2,298,682 2,541,020 3,064,458 3,279,627
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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Assets Schedule P-Part 2H-Section 2-Other Liability-Claims-Made 58
Cash Flow 5 Schedule P-Part 2I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 59
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2J-Auto Physical Damage 59
Exhibit of Net Investment Income 12 | Schedule P-Part 2K-Fidelity, Surety 59
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 59
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2M-International 59
Five-Year Historical Data 17 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 60
General Interrogatories 15 | Schedule P-Part 20—-Reinsurance — Nonproportional Assumed Liability 60
Jurat Page 1 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 60
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence 61
Notes To Financial Statements 14 | Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 61
Overflow Page For Write-ins 100 | Schedule P-Part 2S-Financial Guaranty/Mortgage Guaranty 61
Schedule A-Part 1 E01 | Schedule P-Part 2T-Warranty 61
Schedule A-Part 2 E02 | Schedule P-Part 3A-Homeowners/Farmowners 62
Schedule A-Part 3 E03 | Schedule P-Part 3B—Private Passenger Auto Liability/Medical 62
Schedule A-Verification Between Years SI02 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 62
Schedule B-Part 1 E04 | Schedule P-Part 3D-Workers’ Compensation (Excluding Excess Workers Compensation) 62
Schedule B-Part 2 E05 | Schedule P-Part 3E-Commercial Multiple Peril 62
Schedule B-Part 3 E06 | Schedule P-Part 3F-Section 1 -Medical Professional Liability-Occurrence 63
Schedule B-Verification Between Years SI02 | Schedule P-Part 3F-Section 2-Medical Professional Liability—Claims-Made 63
Schedule BA-Part 1 EQ7 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 63
Schedule BA-Part 2 E08 | Schedule P-Part 3H-Section 1-Other Liability-Occurrence 63
Schedule BA-Part 3 E09 | Schedule P-Part 3H-Section 2-Other Liability-Claims-Made 63
Schedule BA-Verification Between Years SI03 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 64
Schedule D-Part 1 E10 | Schedule P-Part 3J-Auto Physical Damage 64
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 3K-Fidelity/Surety 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 64
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3M-International 64
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 65
Schedule D-Part 3 E13 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 65
Schedule D-Part 4 E14 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 65
Schedule D-Part 5 E15 | Schedule P-Part 3R-Section 1-Products Liability-Occurrence 66
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3R-Section 2-Products Liability-Claims-Made 66
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3S-Financial Guaranty/Mortgage Guaranty 66
Schedule D-Summary By Country SI04 | Schedule P-Part 3T-Warranty 66
Schedule D-Verification Between Years SI03 | Schedule P-Part 4A-Homeowners/Farmowners 67
Schedule DA-Part 1 E17 | Schedule P-Part 4B-Private Passenger Auto Liability/Medical 67
Schedule DA-Verification Between Years SI10 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 67
Schedule DB-Part A-Section 1 E18 | Schedule P-Part 4D-Workers’ Compensation (Excluding Excess Workers Compensation) 67
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4E-Commercial Multiple Peril 67
Schedule DB-Part A-Verification Between Years SI11 | Schedule P-Part 4F-Section 1-Medical Professional Liability—Occurrence 68
Schedule DB-Part B-Section 1 E20 | Schedule P-Part 4F-Section 2-Medical Professional Liability—Claims-Made 68
Schedule DB-Part B-Section 2 E21 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 68
Schedule DB-Part B-Verification Between Years SI11 | Schedule P-Part 4H-Section 1-Other Liability—-Occurrence 68
Schedule DB-Part C-Section 1 SI12 | Schedule P-Part 4H-Section 2-Other Liability-Claims-Made 68
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part 41-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 69
Schedule DB-Part D-Section 1 E22 | Schedule P-Part 4J-Auto Physical Damage 69
Schedule DB-Part D-Section 2 E23 | Schedule P-Part 4K-Fidelity/Surety 69
Schedule DB-Verification SI14 | Schedule P-Part 4L-Other (Including Credit, Accident and Health) 69
Schedule DL-Part 1 E24 | Schedule P-Part 4M-International 69
Schedule DL-Part 2 E25 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property 70
Schedule E-Part 1-Cash E26 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability 70
Schedule E-Part 2-Cash Equivalents E27 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines 70
Schedule E-Verification Between Years SI15 | Schedule P-Part 4R-Section 1-Products Liability-Occurrence I
Schedule E-Part 3-Special Deposits E28 | Schedule P-Part 4R-Section 2-Products Liability-Claims-Made 7
Schedule F-Part 1 20 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 71
Schedule F-Part 2 21 | Schedule P-Part 4T-Warranty 7
Schedule F-Part 3 22 | Schedule P-Part 5A-Homeowners/Farmowners 72
Schedule F-Part 4 27 | Schedule P-Part 5B-Private Passenger Auto Liability/Medical 73
Schedule F-Part 5 28 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 74
Schedule F-Part 6 29 | Schedule P-Part 5D-Workers’ Compensation (Excluding Excess Workers Compensation) 75
Schedule H-Accident and Health Exhibit-Part 1 30 | Schedule P-Part 5E-Commercial Multiple Peril 76
Schedule H-Part 2, Part 3 and Part 4 31 | Schedule P-Part 5F-Medical Professional Liability—Claims-Made 78
Schedule H-Part 5-Health Claims 32 | Schedule P-Part 5F-Medical Professional Liability—Occurrence 77
Schedule P-Part 1-Summary 33 | Schedule P-Part 5H-Other Liability-Claims-Made 80
Schedule P-Part 1A-Homeowners/Farmowners 35 | Schedule P-Part 5H-Other Liability—Occurrence 79
Schedule P-Part 1B—Private Passenger Auto Liability/Medical 36 | Schedule P-Part 5R-Products Liability-Claims-Made 82
Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 37 | Schedule P-Part 5R-Products Liability-Occurrence 81
Schedule P—Part 1D-Workers’ Compensation (Excluding Excess Workers Compensation) 38 | Schedule P-Part 5T-Warranty 83
Schedule P-Part 1E-Commercial Multiple Peril 39 | Schedule P-Part 6C—Commercial Auto/Truck Liability/Medical 84
Schedule P—Part 1F-Section 1-Medical Professional Liability—-Occurrence 40 | Schedule P-Part 6D-Workers’ Compensation (Excluding Excess Workers Compensation) 84
Schedule P—Part 1F-Section 2-Medical Professional Liability—Claims-Made 41 | Schedule P-Part 6E-Commercial Multiple Peril 85
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 42 | Schedule P-Part 6H-Other Liability—Claims-Made 86
Schedule P-Part 1H-Section 1-Other Liability-Occurrence 43 | Schedule P-Part 6H-Other Liability-Occurrence 85
Schedule P-Part 1H-Section 2-Other Liability-Claims-Made 44 | Schedule P-Part 6M-International 86
Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 45 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 87
Schedule P—Part 1J-Auto Physical Damage 46 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 87
Schedule P-Part 1K-Fidelity/Surety 47 | Schedule P-Part 6R-Products Liability—Claims-Made 88
Schedule P—Part 1L-Other (Including Credit, Accident and Health) 48 | Schedule P-Part 6R-Products Liability-Occurrence 88
Schedule P-Part 1M-International 49 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 89
Schedule P-Part 1N-Reinsurance — Nonproportional Assumed Property 50 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 91
Schedule P-Part 10-Reinsurance — Nonproportional Assumed Liability 51 | Schedule P Interrogatories 93
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 52 | Schedule T-Exhibit of Premiums Written 94
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 53 | Schedule T-Part 2-Interstate Compact 95
Schedule P-Part 1R-Section 2-Products Liability-Claims-Made 54 | Schedule Y-Information Concerning Activities of Insurer Members of a Holding Company Group 96
Schedule P-Part 1S-Financial Guaranty/Mortgage Guaranty 55 | Schedule Y-Detail of Insurance Holding Company System 97
Schedule P-Part 1T-Warranty 56 | Schedule Y-Part 2-Summary of Insurer’s Transactions With Any Affiliates 98
Schedule P-Part 2, Part 3 and Part 4 - Summary 34 | Statement of Income 4
Schedule P-Part 2A-Homeowners/Farmowners 57 | Summary Investment Schedule Slo1
Schedule P—Part 2B-Private Passenger Auto Liability/Medical 57 | Supplemental Exhibits and Schedules Interrogatories 99
Schedule P—Part 2C-Commercial Auto/Truck Liability/Medical 57 | Underwriting and Investment Exhibit Part 1 6
Schedule P—Part 2D-Workers’ Compensation (Excluding Excess Workers Compensation) 57 | Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 2E-Commercial Multiple Peril 57 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 2F-Section 1-Medical Professional Liability-Occurrence 58 | Underwriting and Investment Exhibit Part 2 9
Schedule P-Part 2F-Section 2-Medical Professional Liability-Claims-Made 58 | Underwriting and Investment Exhibit Part 2A 10
Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 58 | Underwriting and Investment Exhibit Part 3 1"
Schedule P-Part 2H-Section 1-Other Liability—Occurrence 58
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