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Annual Statement for the year 2018 of the Safe Auto Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@@SUNY SECUMHES........vvuereerereireiieireiseiseiseiseesessesseeiesssesiesississinns | eessnesanees 2,661,314 | ..cccouneen. 1.0 | e 2,661,314 | oo | s 2,661,314 | ..ccooenven. 1.0
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 lIssued by U.S. government sponsored agenci€s............eervererrerseeriens | covvvireiens 195,000 | .......co.e.. 0.1 | oo 195,000 [ .ovevvvereierisieies | e 195,000 | ....coovee. 0.1
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIHES). ... cvovvuireircereeie ittt sessnnns | eeseneinnees 1,999,387 | ..covvvenne 0.7 | oo 1,999,387 | ..o [ v 1,999,387 | ..coovvenne 0.7
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations...............ccoeveviees | covvvivines 3,760,552 | ............. 14 | 3,760,552 | ..o | e 3,760,552 | ............. 14
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations..............cccoeveveeveeiecesieiieie | c0000ee8,041,019 | 3.0 | o 8,041,019 [ oo | e 8,041,019
1.43 Revenue and assessment obligations.............ccccoceeviceeeieeveiesveeienens | cerenenn 44,286,779 | ...l 163 | 44,286,779 44,286,779
1.44 Industrial development and similar obligations...............cccoeveveieiveccnicens | v 3,100,992 | ............. % 3,100,992 | ..o | e, 3,100,992
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccoeeveveerreneseeseeeerieieeees | evvevieeenns 5,971,256 | ............. 22 | e, 5,971,256 | ..ovvvveveeeceiieeies | e 5,971,256 | ...ccccvuee. 2.2
1.512 Issued or guaranteed by FNMA and FHLMC............ccocoorinminninnis | covreennne 31,353,746 | ........... 115 | o 31,353,746 | ...ovevireneienis | v 31,353,746 | ........... 115
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ o v | e (V1 I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........cccooee | covvnninn 6,489,146 | ............. 24 | 6,489,146 | ..o | e 6,489,146 | ............. 2.4
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271.........cuvieirieeieieesseieieis | oo | cveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 All ONEI...vvveiieiciree sttt sssssensnns | sressnens 27,898,544 | ........... 10.2 | e 27,898,544 | ... [ e 27,898,544 | ........... 10.2

2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and

NYDIIA SECUMHES). ... vvovveirir ittt | coesinns 78,966,243 78,966,243 | ....ooovvvvrinrneireeins | v 78,966,243
2.2 Unaffiliated non-U.S. securities (including Canada ..4,985,595 4,985,595 |.... 4,985,595
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MULUAI FUNDS.........coviiinineeeereesieneens | crnrineienssneensses | e 0.0 [ v e | s (V1 IO 0.0
3.2 Preferred stocks:
321 AFFIEEE. ... oottt | sbesieeisei e | i 0.0 [ [ e | e (I 0.0
3.22 UNGfiliALEA. ... .eeereereeeeeei ettt et nsenes | eesseeenesseesensnssessanes | eeseseenens 0.0 [ [ e | e 0 [ oo 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIIEA. ...ttt ns | entene sttt entenis | eeseseenea 0.0 [ [ e | e [V IO 0.0
3.32 UNAfilIAtEA. ..ot snsssiees | b | i 0.0 [ oo [ e | e (I 0.0
3.4 Other equity securities:
341 AFFIBEE. ..ottt | sbeniees e | i 0.0 [ oo e | s 0 [ oo 0.0
342 UNAffilidted........c.ovoeeieei ettt | e 689,500 | ............. 0.3 | e 689,500 | ...oovveveriiriinriinnies | e 689,500 | ............. 0.3
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEE. ... veoveoeee ettt | sttt | e 0.0 [ oo [ et | e [V [ 0.0
3.52 UNAffiliAteA.......veereeeirierieieiiesirris sttt sssenes | sessssssssesssnssssessanss | sessesseneas 0.0 [ e | e 0 [ oo 0.0

4. Mortgage loans:
4.1 Construction and land development
4.2 Agricultural

4.3 Single family residential Properties.........c.veuerrrrreernrenensiesineeisssseseessssenes
4.4 Multifamily residential properties.
4.5 COMMETCIAl I08NS.........ooverireirrrirriseeesississes e ssess st ess st essssssessessenenns
4.6 Mezzanine real estate 10aNS...........coeuiirieniieiniieie e
5. Real estate investments:
5.1 Property occupied by COMPANY........cccovuvieieiiieieieiesseieessiese e sessnsens | cevsneenns 25,358,237 | .covrrnnn 9.3 | 25,358,237 | oo | e 25,358,237 | .oovevrnnn 9.3
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........cccoevirieiiniseeeseenns | e | e 0.0 [ | e | e (01 IO 0.0
5.3 Property held for sale (including $......... 0 property acquired in
Satisfaction Of dEbt)........cccvvvieeirieiecc e | e | e 0.0 [ | e | e (01 IO 0.0
8. COMTACE I0BNS.........ceeereeceeieieee ettt st ess s ssessensans | sesestssessssessnnsnssnnsans | sesesssssees 0.0 [ e [ ereireseeneiessnseeees | e eseeeeeees (V1 I 0.0
T DEIVALIVES. ...ttt | crinsiseieniensneneneninns | criesineiens 0.0 [ oo e | s (V1 IO 0.0
8. ReCEIVADIES fOr SECUMHIES. ......cvuverereireeeie ettt sttt sntensns | sesestseesssesssssessensans | sesesssseees 0.0 [ o [ ereieessneieesneneennes | e seeneeees [V IO 0.0
9. Securities lending (Line 10, Asset Page reinvested collateral).............cocveeieerrireies | ceveviveesereeesieeies | ceveveninnns 0.0 oo [ e D,9.0 TN P )9, RN IR XXX
10. Cash, cash equivalents and short-term investments..............cccocevevevveeiverecsesiieees | coviveinns 11,270,360 | ............. 41 | 11,270,360 | ..coocveieererciecieies | e 11,270,360 | ............. 4.1
11, Other iNVESted @SSEIS.......c.vvuieriiircieeer s | ereneneens 15,261,015 | ....ce.ce. 5.6 | v 15,261,015 | .o | e 15,261,015 | ....co.ee. 5.6
12, Total INVESIEA @SSELS.........cvceereieececieiecie ettt sensenes | coenees 272,288,685 | ......... 1000 | ........ 272,288,685 | .....oceoverrrnn. (V) [ 272,288,685 | ......... 100.0
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Annual Statement for the year 2018 of the Safe Auto Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 27,240,219
2. Costof acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 0

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e 0

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

5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb

6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

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

7.0 Totals, Part 1, COIUMN 12. ...ttt 1,097,947

7.2 Totals, Part 3, COIUMN 10, ..ot ess st 1,097,947
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt 784,035

8.2 Totals, Part 3, COIUMN ...ttt 784,035
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 25,358,237
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 25,358,237

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

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

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes

3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0
4. ACCTUAL OF QISCOUNL........oeuiieiitiieiie it bbb
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb

52 Totals, Part 3, COMN B N 0 NE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccovevervrrerrcrrerenn JJ . N ' ....... SRR
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...ttt

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

101 Totals, Part 1, COIUMN 1.t es st

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 0
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 0
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann 0
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHOE YEA..........cciueieiiiiiciieieisits ettt sttt bbb s bbbt s st s bbb bbb ns e

13,899,724

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 249,858

249,858

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

ACCIUAL OF QISCOUNL. ... vttt sttt s s s st b8 8284 R s8R R bR st b sttt es

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIMN 13... ..ottt bbb 1,111,433
5.2 Totals, Part 3, COIUMN O......ouuiiuiiiiiicieeiie ettt bbb

1,111,433

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

0

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-849-10)........cceverririrereirereiesce ettt saenes

15,261,015

Deduct total NONAAMILEEA BMOUNES..........c.ccviveiteieicies ettt et s st seb bbb s et s b s ettt s s b b s s e e s b sa st st s st enee

Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns

15,261,015

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, December 31 of prior year...

228,926,357

Cost of bonds and stocks acquired, Part 3, Column 7

78,555,157

ACCIUAL OF QISCOUNL. .....vovvervsiseesicteeises sttt s st s b8 s b8 808888822 E AR e bR bR bbbt en

60,680

Unrealized valuation increase (decrease):
41 Part1, Column 12..............
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13.
44  Part4, Column 11

(3,086)

Total gain (loss) on disposals, Part 4, Column 19..........cccccvevevververerennnn.

295193

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

85,821,979

DedUCt @aMOTtiZAtION Of PIEMIUM........cvuveereeieerereeiseesssessesessesessessseessseseesessssesee st ess et ees e s e ses s e s e E e s s s 8 ee £ s s8R e n b s e en s st

1,664,509

Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part 2, Section 2, Column 16.
8.4 Part4, Column 15

Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14.
94  Part4, Column 13

0

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, LiNg SR(2).........coeurierierriiineireineneseeeeiseieessesseseeseseesseeees

51,252

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T+8-9+10).......c.curiiuiiriiiiiiieieiese ittt nse s

220,399,065

Deduct total NONAAMILEEA BMOUNES..........c.ciiiiteieictes ettt bbb bbb bbb s s bbb s bbb bbbt e bbbt

Statement value at end of current period (LiNe 11 MINUS LINE 12)........cuiuiuiiiiiiisieiestete ettt bbbttt

220,399,065

Si03



Annual Statement for the year 2018 of the Safe Auto 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........couvevcrrnees | corveveverineriinnens 8,956,648 | ....ovrvvrrriicninne 8,769,800 | ovoouerrrrrrircinne 8,971,730 | covvovrirrrierinnne 8,704,832
Governments (Including all obligations 2. Canada........coovveveeereieeenns | e 1,999,387 | oo 1,991,800 | covvvererercrees 1,998,900 | ..ccvovveverirerne 2,000,000
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS...oerrseesnises | v 10,956,035 | ..o 10,761,600 | .oooriivinininens 10,970,630 | .o 10,704,832
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieieeeceiiiesesieies | e 3,760,552 | oo 3,863,133 | oo 3,929,643 | .o 3,450,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 8,041,019 | oo 8,189,306 | oo 8,477,853 | oo 7,530,000
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........... ...85,101,576 ...85,160,027 ..87,274,151 ...80,540,749
Industrial and Miscellaneous, 8. United States .106,820,578 .106,230,339 .107,181,420 107,794,997
SVO Identified Funds, Bank Loans 9. CANAUA. ...t | ettt | e | crieri sttt | eestest et
and Hybrid Securities (Unaffiliated) 10. Other Countries .5,029,804 5,048,565 191,524 | oo 5,224,887
11. Totals......ccoocoe. .111,850,382 111,278,904 112,372,944 113,019,884
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......couverseeessennsne | covveenerericiennes 219,709,564 | ....oovvircii 219,252,970 | ..ocvvvvirriiinnns 223,025,221 | ..o, 215,245,465
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. United States........covuvrevnernes | covrevrerierierireninnsd 689,500 | ..o 689,500 | ..vveerrereieiiinens 689,500
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23, TOtalS....ooereeiereeriessrisereisnnes | v 689,500 | ...ovvrvrriiririeniinns 689,500 | ....ovvreriierrirerinnn: 689,500
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks.....c... | c.oocvecveriveiieincnenn: 689,500 | ...ovveviriririeninnn: 689,500 | ...cvveeriiriieninnn: 689,500
26. Total STOCKS...ureresmumsrmssnssnss | covvveeciieinenriienannd 689,500 | ....oveerrirrininnns 689,500 | ... 689,500
27. Total Bonds and Stocks...... | ....cccccouevuenec 220,399,064 | ......cocvvercrenne 219,942,470 | oo 223,714,721

S104
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

U.S. Governments

......................... 4.1
......................... 0.0
......................... 0.0

......................... 9.5
......................... 0.0
......................... 0.0

4,697,722

GoIs

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

4.7 Totals

............... 3,182,208 |...............2,807,508 | ................0697,857 |........... 1,226,077 | ........ XKXooooooovinns [ v 8,041,018 |37 {10 18,670,166 |80 [iinnn8,041,019 | 0

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

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

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

Industrial and Miscellaneous (unaffiliated)

15,443,393

..658,362 |..
.496,875 |..

29,576,229
...8,447,029

3,470,053

285,507

93,450,249

...17,898,507 | ...

51,510,807

..16,722,290 | ...

43,916,219

13,930,142 |....

49,534,030
...3,968,365

10.1
10.2
10.3
10.4
10.5
10.6
10.7

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. Total Bonds Current Year
11 NAIC T (d)........25,704,430 |............ 74,809,047 |..covvvnne 79,300,550 |.....cooee.e. 15,977,773 | i 5,517,630 | o0 [ 100000.201,309,430 | o916 [t XXX [ Y., SRR IR 149,776,014
........... XXX | rrrennnnnn 13,930,142

658,362 |.......cceeen 8,375,575 | ....ccovenne 8,447,029

.0 496,875

87,747,579 |.. 16,400,066 |...
11.8 Line 11.7asa % of Col. 7......... 39.9 | e 75

Total Bonds Prior Year
............. 31,141,879 |.............76,043,987 |.............89,099,312 | .............15,747 557 |...............5,178,012
2,446,136 |.... 9,140,356 610,516 |...

........................................................... 217,210,747
..16,722,290

........... 184,860,815 |.............32,349,930
. 14,173,439 . 2,548,851
499,105 |..

85,184,343 |..... 94,123,699 |..

12.8 Line 12.7 as a % of Col. 9. [ ISR 14.3 ...1.0

L0IS

....36.3 ...40.1
13. Total Publicly Traded Bonds
13,1 NAIC Tttt | ceeseeeneees 17,057,652 | ............. 51,436,469 |............. 61,577,909 |....cccconee. 14,471,860 |....coe00ee5,232,123 | e e 149,776,013 | 682 | 184,860,815 | .ooococveereicenes 9 [ 149,776,013
596,202 |.....cocvvnee. 7,692,979 | .o 5,223,421 | oo AT 541 | | e | e 13,930,143 | 6.3 | 14,173,439 | o060 | e 13,930,143

496,875 |.... ...499,105 496,875 |..

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

............. 18,150,729 |.............59,129,448 | .............66,801,330 |.............14,894,153 | ...............5,232,123
. ....36.0 . . L9 .
......................... 6.8 | 24

Total Privately Placed Bonds
...................................................................................................... 8,646,778 |...........23,372,577 | ... 17,722,640 |.............. 1,505,914 | ..o 285,507 | oo | cereenn.51,633,416
62,160 682,597 |..ccvvvrinn. 3,223,808 | ... | e | e | s 3,968,365
. .0

..... 20,946,248 |.. 1,505,914 ...285,507
L30T T | 0.5
......................... 9.5 | ninieeennl07 |01

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

(@) Includes $.....55,501,782 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $.....9,272 current year of bonds with Z designations, $.....9,272 prior year of bonds with Z designations and §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the
statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(c) Includes§$.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5* or 5GI designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S.......... 0; NAIC3S........ 0; NAIC4§ .0; NAIC5S......... 0; NAIC6S......... 0.
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SCHEDULE D - PART 1A - SECTION 2

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 1SSUET OBlIGAIONS. ....vueeeeercereeiieieeie ettt ettt | eeeeesessssesnssessentesenes 2,113,138 |... 2,661,315 15,411,991 2,661,314 |.

1.2 Residential Mortgage-Backed Securities... ,016,561 |.
1.3 Commercial Mortgage-Backed SECUMIES..........ccoveriierriieriieniees [ JETR RN
1.4 Other Loan-Backed and Structured SECUMtIES. ...........cccvieieirierierieies | oo s
.. 1,016,561 | .o 4,697,722

6,819,693

6,295,333 |.

............ 22,231,684

.............. 8,956,647

.0

All Other Governments
2.1 Issuer Obligations
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities
2.4 Other Loan-Backed and Structured SECUMHES. ..........eveurerrireererirrieines [errnmsmeensessinnisnsnnns | eermnsisrssesssessesssnnees 0 [ 0 [ |

1,999,387 | ... ..700,000

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

....195,950

80IS

3.5 TOtAIS. v ensssensnensnssnsenssnsnsens | ersneriensesess s Q00D | evrerernriennern D8,048 | ciriviiininn 2,719,977 2195950 | i 0], D0, SN PO 3,760,552 | oo 17 |, 5,671,470
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

4.1 IsSUET OblIgatioNS.........cvvvveireeririeieireieeeisseiensesseeeissesenssssssneens | coneeneeneennens 120,368 | oviieninins 3,182,208 |.............. 2,807,508 ....697,857 |...cevne. 1,226,077 | .......... XXX v

.......... XXX

4.2 Residential Mortgage-Backed Securities

4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities.. . . e XXX 0. 0 .. . ..
4.5 Totals 127,368 3,182,208 |.............. 2,807,508 ....697,857 | ... 1,226,077 N 18,670,166 K 8,041,019 | oo,
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OBlGALIONS. ........ocveveieecieieieecie et | erereesaeins 4,366,539 |.............. 4,938,866 |............ 30,937,590 |.............. 4,117,433 | ... 3,222,333 | ccovuen ) O.0, ST DO 47,582,761 | cooevvererere 207 |, 85,509,167 | ..ocoovvrerrrrrrnans 36.5 | 47,582,761 | ..o,
5.2 Residential Mortgage-Backed SECUMties.............ccoovvivrerereireiieieieens | eoverieiien. 4,362,154 |............ 13,979,508 |.............. 9,551,987 6,488,496 ..658,983 | .......... ) 0.0, ST DO 35,041,128 | .o 15.9 | 32,917,451 | oo 140 [ 35,041,128
81,839 |. .798,240 | ... 2,477,688 2,477,688 |.
4 Other Loan-Backed and Structured SECUMLIES. ..........covevererreieiieiinns [eoisiienissiisiissssisniiens | erisiesssssssssssssenssnss | oossesssssisssssssssssssssians | nessessonsenssssessenssnsies | senssnsessansssssessonsenses | snrnesoers XXKerserersanes | seesssssassesssssssssessas 0
5.5 TOAIS....vvvieeierieris sttt ntensnes | eresreneanens 8,810,532 85,101,577 85,101,577 | ovvovrererrniriraninns 0

Industrial and Miscellaneous (unaffiliated)

6.1 Issuer Obligations 3,699,171 |............22,396,475 | ............15,291,670 |.............. 2,381,387 43,768,703 9 | 2 I 38,145,028 |............ 5,623,675
6.2 2,415,659 1,291,957 13,184,361 O | B O 2,671,577 | .o 10,512,784
2,673,260 |. . SO e XXX 14,714,182 | ... N 7,784,242 |. 16,929,941

7,810,539 |. .219,001 40,183,135 | .... 2183 .. . 9,747,140 |. 30,435,995
........................... 58,347,987 |............53,502,395

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
SVO Identified Funds
.......... XXX | e XK [ e e XX i [ e XX i [ e XXX s | e | cevveeneinennnsneneens0 | e 0000 [ |00 | e | e
.......... XXX vveneenens e XX e e XX e | v e XX [ XK [ | vrenssesnissssseen0 [ iviininnnnn000 | |00 [ [
.......... XXXvvenrenens [ e XX e e XXX | e XX [ XK [0 |0 |00 | 0 | 0.0 |0 |0
Bank Loans
10.1 BaNK LOANS = ISSUE........coevriiiiiciieiciciieriissieesie e ninsensesninns | eeiesensisssenssensinsieene | srensesssisssessenssessennees | cnsinssesssenssesesnesesens | soermenssessesnesnssensennns | orenssessessessssesensenses | conseerenns XXX riivveine | e (U RO 0.0 i ), ,9, TN PO XXX veirernes [ | e
10.2 Bank LOANS = ACQUITE........cueuririreiiiiiririireisieieieisieesissseisssssesessnessesees | eosreenssssessnsssssssnsnernns | ersrsnssssnsssssnsssnnnns | eosrsmsessnmsssssssesnnnes | eonrnssssssssssnssersssnses | srssesnsnssessnssesssssees | sesssersnes XXX vvrinis | v [ I 0.0 [ 0.0, SO P XXX
103 TOAIS...vvceereei et snssssessnsenssssessenssnsnssens | snessssensssssnsensanenssQ | coviiseissssesnesssaseans [V (O I [V 0 |, DY T IO O 0.0 | . S XXX
Total Bonds Current Year
111 1SSUET OBlIGALIONS. ......veveiececiei et entnes | eeseeseseeens 8,499,655 | ............ 35,168,122 |............ 52,304,922 |.............. 7,392,627 |..ooovenns 4448410 | .......... ) 0.0, SO B 107,813,736 | covoveeveeieirnnne 491 | ) .0 SO I ) 0.0 SR U 100,190,674 |.............. 7,623,062
11.2 Residential Mortgage-Backed SECUMtIES..........ocurvurverrerrerieneereireieinees | cereireeeneens 7,794,374 | ............ 23,120,654 |............ 13,802,856 |.............. 8,788,437 |..covveenn 1,014,501 | .......... ). 9.9, SO PR 54,520,822 | ..ovorreririienns 248 |........... )., SO I ) 0.0 C ISR 44,008,038 | ............ 10,512,784
11.3 Commercial Mortgage-Backed SECUMLIES...........cuoverererercereiecneireireiinee | e 2,755,099 |...cccovenne. 5,551,473 | .oovvreenns 8,885,298 | ...ovrvereien L1 (V1 [ ) 0.9, SO PR 17,191,870 | oo 7.8 | )., SO I ) 0.0 C IR 10,261,930 |...coveenn 6,929,941

60IS

11.4 Other Loan-Backed and Structured Securities............ccocooveeveeviiceeiceecns | eovvieeinns 7,810,539 |............ 19,344,372 | ............ 12,754,504 | .......c........ 219,001 | covreee 54,719 | oot XXX i | 00 80,183,135 | el 183 [ XXX [ XXX
11.5 SVO Identified FUNGS..........ccoeviveieiciisieese s | seesseens XXX ooveeeenn | e ) 0.0 NN XXX oo | e ) .0 G B XXX oeivreien | e | e | 0.0 [ ) 0.9 R U XXX oo
11,6 BANK LOANS.......cociuieiiieiciciseiet ettt sssns | stessesnssssessssssansans {0 [0 I 0 oo (O I 0 | XXX | v | e 0.0 [ 0.0 S P XXX e
TAT TOAIS. e | enrenseeas 26,859,667 |............ 83,184,621 |............ 87,747,580 |............ 16,400,065 |.............. 5,517,630 | o0 | 10000 219,709,563 | ... 1000 e ) 0.9 R U ) 0.0 SR
11.8 Line 11.7.:25 2 % Of COL 7.t ssisnsnsisnnens | sressenissssiessnaees 122 | oo 379 | i 39.9 | i 75 | i 25 [ 00 | i 1000 [ XXX | .S ST XXX e
Total Bonds Prior Year
12.1 1SSUET OBlGALIONS. ......veveieecieie et ensnes | ceseeeniens 19,274,093 |............ 41,014,977 | ............ 76,269,462 | .............. 9,607,386 |.............. 4417777 | .......... ) 0.0 G DR ) 0.0 I O D00 S B 150,583,695 | ...covevrerrrnns 64.2 |.......... 147,577,217 | ... 3,006,477
12.2 Residential Mortgage-Backed SECUMtIES............ceveveeeerevcreeeieeiieeis | eveeiiienens 7,911,189 | ............ 19,403,607 |............ 10,759,134 | ...cvvee 6,361,098 |.....ccoovuve 705,516 | .......... ) 0,9 G DO ) 0.0 I PO D.0.9 G DU 45,140,544 | wooovirien 19.3 | 41,456,160 |.............. 3,684,384
12.3 Commercial Mortgage-Backed SECUMtIES............cceveveererercerieieieiens [ creveererenins 630,970 |....coo...... 5,427,666 |.............. 1,514,149 | oo [ | e ) 0.0 SN DO ) 0.0 S PO D09 SN PO 7,572,785 | oo, 3.2 | 4,089,016 |.............. 3,483,768
12.4 Other Loan-Backed and Structured SECURHES...........cccvevvvrieererrireiens e 5,771,763 | ............ 19,338,094 |..............5,580,953 | .................389,589 | ..oovvireieenn. 54719 | XXX [ ) .0 I U D.0.0 G DU 31,135,118 | oo 13.3 | 6,410,966 |............ 24,724,151
12.5 SVO Identified FUNGS..........coeviveierereeieiecseeeeeeseeeeeeseeessenes | ceereeren XX [ i XXX oo | oo XXX e | e XX [ e e XX s [ ) .0 I PO XXX ooovievevee [ e 0 | oo 0.0 [ oo | e
12.6 BaNK LOANS.........cocvivieeieiieeieieiseese s essissensssssesessssessessssnsens | seeneerss XK Kuererinrenns | cvvnraneas .0 SN I 0.0 RIS TN 0.0, SIS NP, 0.0, SRR VTR, o ¢, CRRRRR IO .0 SO P DS, S P .0 S P .S S P D9, S P XXX,
12,7 TOIS.....oecvcveicicece et nnens | ensenennr 33,088,015 [ 1oiiiiiiinas 85,184,344 | ............ 94,123,698 | ............ 16,358,073 |..ccovvvenn 5,178,012 ) 0.9 I PO ).0.0 G B 234,432,142 | oo 100.0 |.......... 199,533,359 |............ 34,898,780
12.8 Line 12.7:a52 % 0f COL 9...vvvveiieieiccieieesieessssessissessenseisniens | csnenssnssienseneene 1S | et 36.3 | oo 401 | o 7.0 | o 2.2 0.0 ST P DS S 100.0 |.oovennenes D0, S [T 85.1 | i 14.9
Total Publicly Traded Bonds
13.1 IsSUEr OblIgations..........cvevirrieieirrieieesesisiessenesessensessssssesensnes | covennenneens [HA98,137 [ 31,233,207 |...cooune 49,618,293 |.............. 7,392,627 |.covvvreenn 4,448 411 100,190,675 147,577,217
13.2 Residential Mortgage-Backed Securities... 6,238,695 |. 18,361,266 | ... 11,122,840 |. .7,501,525 |... ..783,712 . . 44,008,038 41,456,160 | ... ATT 44,008,038 |.
13.3 ..223,105 |. 4,074,794 |... 5,964,031 | ..o s e XXX .10,261,930 ...4,089,016 | .... T .10,261,930 |.
13.4 Other Loan-Backed and Structured SECUMHES...........cccvevevrieererrereiens | e 4,190,792 |.............. 5,460,182 | .covvvveree. 96,167 [ ..cveeveeerereeeerieenns [ eveveereeseeneeneniens | eerereee XXX s | oo b TAT A | el [ 6,410,966
13.5 SVO Identified FUNGS.........ccccoeverveerereecreererereeeeeieeeseeeessssensnenes | evereeree X ueieveeeen [ eveeeee e XX oo XK e | oo e XXX s | e b XXX e [ e [ eeeesieiennnn0.0 | s 0
13.6 XXX oo
13.7 199,533,359
13.8 Line 13.7:85@ % Of COL. 7....ovvveieeieicieee et einins | cveviesiessiess s T | e 36.0 | oo 40.7 XXX
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11..........ccccoceveverereeeenes | covvrererieriinnins 83 | i 26.9 | .o 30.4 XXX
Total Privately Placed Bonds
14,1 1SSUET OblIgatioNS.......cc.eveiviieieieisieiesee et | evseesnienee 1,001,518 | .o 3,934,916 2,686,628 |.....ooveieirrieieiriens | e | e XXX e 7,623,062 3,006,477
14.2 Residential Mortgage-Backed Securities... 1,555,679 |. 4,759,388 |... 2,680,016 |. 10,512,783 3,684,384
14.3 Commercial Mortgage-Backed SECUNtIES..........vvvverereinieieeriisrieiees | eveerninnnns 2,531,994 |.............. 1,476,680 |.............. 2,921,268 | ...coveveverereieeeeenns | e | ceverene e XX s | e 6,929,942 | ..o 3.2 [ 3,483,768
14.4 Other Loan-Backed and Structured Securities.............cccouveeverievireees | overenrinnns 3,619,747 |............ 13,884,190 |............ 12,658,337 30,435,994 24,724,151
14.5 SVO Identified FUNGS.........ccoeveveieeieieereicisee et | seeveeaas ) 0.0 S D ) 0.9 S D XXX oo | oo XXX s | e XXX e e [ e 0 | coorereeeeereereenn0.0 | e 0

14.6 BaANK LOANS......c.couiveieiiicieiciciesicisseeie et ssse s sssesenss | aresesssisssssssssessssssesens | aversssssesessnsesssssesensns | eresssseessssesessssnessnsns | sesssesessnsessssnsesensnses | snsnesessnsessssnsesessnsnes | seversnsss X0 urersnreranes | sreressssssessnssesssnnas 0 XXXoviieviane
14T TOIS.....cocvcveccce et sssesasneens | erinnnenennn8, 108,938 | ... 24,055,174 | .......... 20,946,249 | .............. 1,505,913 | .o 285,507 | oo (1] 55,501,781 34,898,780
14.8 Line 14.7.a5@ % OF COL. 7...oooveiiieeiiereeeeeeeesseeesnesnssseneens | evneennnsienenene 197 | e 433 BT | 2.7 | e, 0.5 | oo 0.0 | v 100.0 XXX
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11......ccccovveveriiecriniaiaes | vvrvvinirininnneeendl0 | e, 109 | o, 9.5 | i 0.7 | oo 0.1 [ oo 0.0 | oo 25.3 XXX o
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Sl14
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Annual Statement for the year 2018 ofthe Safe Auto Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAI..........c.cvieieevecesceeieeteee ettt ettt sassaens | evessssesssssassses s ssstes s sesses e ssses s snses 8,096,839 | .o 6,195,284 | ...ovieeee e 1,901,555 | oot s
2. Cost of cash equivalents acquired 74,044,887
3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbbttt | Seb bbbt 11,315 | s 11,315 [ e | e s
4. Unrealized valuation iNCIEASE (ABCTEASE)..........ccceviueiriieetiieteieiie sttt a bbb bbb bbbt b s b s s sebebsnns | sbessssssessassesesseses s as s et e s s s e e s e s bbb e s st b s nebns A | e nes | ebeb ittt b et s et s e ae b s 49 | o
5. Total QAN (I0SS) ON GISPOSAIS........crerreriererresresresseseeisesssesseaseesesssssssesessesse st ss s s st s ses st ess s sessess st nssessessessasssessessanssnssessass | 1essessosssssssssssonssessessessssssssnssassanssnssessassnnssnssn B34 | oo 984 | o (B50) [ cvovereerreereieisee ettt
6. Deduct consideration reCeIVEd ON QISPOSAIS............ccuueviuieieeicisire ettt bbb st bessesans | sbessessssssssses s s esses s s st es s s bs s s bansaes 100,197,765 | oo 26,171,950 | ovvveereceeeee e 74,025,815 | oottt
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceveiirrireieiiiiieieieisseeeiseiesiesiens | sevresssiesis et sse e 1,920,327 | oot T ] s 1,920,326 | ..ot 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiieiiieiiiiieiisicetssstetes st ssseetesssssessssssessssssessssssens | sssesessssessssssesessssssessssssesessssesassssesessnsens 1,920,327 | oo T s 1,920,326 | oo 0
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Annual Statement for the year 2018 ofthe Safe Auto Insurance Company

SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
6 7

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

Properties Occupied by the Reporting Entity - Administrative
BRANCH OFFICE - MONROE COUNTY, OH.......ccoconiimmriininineiisrinenieneeneseninns | veveresenns WOODSFIELD........cccovenee OH..... 03/03/2002. 1,117,490 673,620 28,010 [ oo | e | s (28,010) | evvvvereereirrinienes . 99,996 19,196
HOME OFFICE - EASTON.......ccconevrnrirnnne ... | COLUMBUS 01/06/2006. 29,621,002 ..22,744,374 667,652 (667,652) 1,367,538 77,305
BRANCH OFFICE - PULASKI COUNTY, KY . | SOMERSET 09/29/2010. | 10/23/2018. 2,406,086 1,940,243 88,373 1,097,947 | ...(1,186,320) 304,800 9,257
0299999. Properties Occupied by the Reporting Entity - Administrative. 33,144,578 0] . ...(1,881,982) 1,772,334 105,758
0399999. Total - Properties Occupied by the Reporting Entity st | siesnrnnes 33,144,578 | ..o 0 ] v ...(1,881,982) 1,772,334 105,758
0699999, TOAIS.........cvvrerrririiiiereieeiseses et sirenes et 33,144,578 (V)] [ 25,358,237 | ..vvorererrinnid (V] [ 784,035 | .....cccouue. 1,007,947 | oo (]} [ (1,881,982) | ...covvverrirrrieriann 0 1,772,334 105,758
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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

E02, E03, EO4, E05, E06
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Annual Statement for the year 2018 ofthe Safe Auto Insurance Company

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig-
nation
and Current
Admini- Current Year's| Year's Other-
strative Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Symbol | Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
/ Market| Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Indicator| Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B/A.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
[RAMIUS MERGER FUND, LLC....c.ooccer st [....... | NEW YORK. NY..... [ [02/28/2014] .ocovv. | v 7,000,000 [ ..o 9,536,970 [ oo el R P e e e e e 10.860
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated............coeiiriiiiiiiieisisssssssssisisns avisissessiesssessessssnssssssssnsenssssssans | ensesssenee 7,000,000 | ........... 9,536,970 | ......... 9,536,970 | ..... 1,114,017 0 (| (U (| P [ 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
[ NEW ALBANY APARTMENTS, LLC....c0.ocoorrss [....... |NEW ALBANY........ | OH..... | KAUFMAN-NEW ALBANY HOLDINGS, LLC......o0.0c [ R N P P e P I e e R e 19.540
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = UNaffiliated.............ocioiiriiiseieies s sissisnsisnis coeesisssssesssesssenssssssnssnsessssnsenss | sessssessesssssssessesan 0| 0 0 | oo (2,584) 0 { ] I (] (| [ 35,165 | oo 0 XXX
Any Other Class of Assets - Affiliated
[ SAFE AUTO CAPITAL, LLC.......ooooosrsmsrsss [...... | COLUMBUS......... [oH.... | [ (050372013 o, | o 5.724,045 | oo 5724,045 | oo e e e T - ...100.000
4399999. Total - Any Other Class of Asset - Affiliated ..5,724,045 ..5,724,045 5,724,045 0 0 (U [ (0 OO |1 [T (O 0 XXX
4499999. Subtotal - Unaffiliated. ..7,000,000 | ...........9,536,970 9,536,970 | ... 1,111,433 0 (] 0 35,165 0 XXX
4599999, SUDOLAL = AFFIIBEY. ...ttt 8888848840 £E8foEEE 0 £ L8R L8488kttt | sresnnieas 5,724,045 | .......... 5,724,045 | ....... 5,724,045 0 0 (U [ (O {1 I [ 0 XXX
4899999, TOAIS.........veoeoeeeeies et eebe ettt | eneiis 12,724,045 | ......... 15,261,015 | ....... 15,261,015 | ..... 1,111,433 0 (V1 IO (I I 0 35,165 0 XXX
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Annual Statement for the year 2018 of the

Safe Auto Insurance Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership
Any Other Class of Assets - Affiliated

| SAFE AUTO CAPITAL, LLC....ooieiiiiiiiiiies i COLUMBUS OH.ooiioes | e 05/03/2013. | ..o [ o | e 249,858 | ..o | s 100.000

4399999. Total - ANY OthEr Class Of ASSEES = AFfIIBIEA. ... e ettt ettt ettt st e et et et st eeseeetssesesesseesnssesessetansensessees | feksesssessessesssessessessesassessessesaesessessessesassessesaesessessessesessesesanseese | £1etsesssessessessesassessesassassessessnsastessessesseseesessetaeseeseesesseteesesebeteesesses et entenseb et setessesetantentessnssnsesssssessnsansessesnsenses | snsssssssssansessessnssnssnsensnssd | aveens 249,858 XXX

4599999, SUDTOLAL = AFFIIBIEA. ... cvvoesveieeieesiteeit st ts etttk 4 L8088k EeeEeeets | 441eeEseeEEoeeE oL LS eeE L8 oL LA eLE LA oAt E 4oL Sk eeeE et e e A et ee S4E1eeEtee AL E oL L eeE LA LR LRttt ettt sntsninnnns | svsiensnsnsssnisnnsennsiensiee0) | s 249,858 XXX

...... 249,858 XXX

4699999. Totals
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Annual Statement for the year 2018 ofthe Safe Auto Insurance Company

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

CUSIP Identification

Name or Description

Location
3 4
City State

Showing Other Long-Term Invested
5 6 7

Name of Purchaser or Nature
of Disposal

Date
Originally
Acquired

Disposal
Date

8

Book/Adjusted
Carrying Value
Less

Encumbrances,

Prior Year

Change in Book/Adjusted Carrying Value

9

Unrealized
Valuation
Increase

(Decrease)

10

1

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

or

Temporary

(Amortization) |  Impairment
| Accretion | Recognized

12

Capitalized
Deferred
Interest and
Other

13

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

14

Total Foreign
Exchange
Change in
BJ/A.CV

Book/Adjusted
Carrying Value
Less
Encumbrances
on Disposal

Consideration

Foreign
Exchange Gain
(Loss) on
Disposal

Realized Gain
(Loss) on
Disposal

Total Gain
(Loss) on
Disposal

20

Investment
Income

NONE
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Annual Statement for the year 2018 ofthe Safe Auto Insurance Company

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligation:
912828 4N 7 |UNITED STATES TREASURY NOTE SD.. . |... 1. ...49,201 |...101.535 50,768 | v 50,000 49,244 A2 | e | e | e 2.875 05/22/2018. | 05/15/2028.
912828  J2 7 |UNITED STATES TREASURY NOTE SD.. |.. 1 ..200,071 |..... 96.730 .193,460 200,000 200,046 (7) .....2.000 02/27/2015. | 02/15/2025.
912828 N8 9 |UNITED STATES TREASURY NOTE SD.. . |... 1 110,932 |..... 97.707 107,478 | oo 110,000 110,417 (197) | cevereerieeseieens [ [ 1.375 05/06/2016. | 01/31/2021.
912828 XB 1 |UNITED STATES TREASURY NOTE........... SD.. [..|... 1 298,359 |..... 97.311 300,000 298,887 161 [ oo e [ 2.125 08/31/2015. | 05/15/2025.
912828 Y6 1 |UNITED STATES TREASURY NOTE SD.. |[.. 1 2,002,894 |...101.066 ..2,021,320 .2,000,000 (173) .2.750 08/24/2018. | 07/31/2023.
0199999. U.S. Government - ISSUEr OblIGations. ..........ovuiiiroisrisiisssiierssisesssessessssssesrsssessssensssens 2,661,457 XXX ..2,664,962 | ... .2,660,000 | ..o 2,661,315 | v 0 (174) 0 0 XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
361780 UW 1 | GOVERNMENT NATL MTG ASSOC I #ABT797......ccvvvvenrieiinieeerssiseereninees | eveee [ | vevirernns 4| ... TFE| s 473,389 |...101.120 | cooovvirrrinns 445,035 | ..ooovvrirnns 440,106 463,446 (5,069) [ ..ooevevireirniins | e | e 3.500 |...... 2.130 {MON... | .o 1,284 | o 15,404 | 02/27/2013. | 11/20/2042.
36179R  7J 2 | GOVERNMENT NATL MTG ASSOC 1 #MA3597 .........cvveervrrierireninisninenes | cevene | o [ roverirenes 4 ... TFE| oo 988,069 |...100.728 | .........ccc.... 942,269 | ...coovvvernne 935,449 | . 986,929 | ...oovvrerierierins | e (10,278) [ vovvvevverrerenins [ v [ e 3.500 |...... 2.240 |MON... | e 2,728 | e 32,741 | 04/22/2016. | 04/20/2046.
36179R XD 6 | GOVERNMENT NATL MTG ASSOC I #MA33T76.........ccoorervmerrcrineenenirneineees | eenene | oo [ evernened | e 1FE]| .. ..1,189,443 |...100.820 | ..............1,142,092 | .....ccc....c. 1,132,803 | oo 1,189,443 [ ..o | e (10,058) [ .ovvvvrereereeins [ erverineerneeiiseines [ eeenas 3.500 |...... 2.350 |MON.. .39,648 | 01/12/2016. | 01/20/2046.
36179S B8 9 | GOVERNMENT NATL MTG ASSOC Il #MA3B63............ccoeuervrrierirrereninrines | ceveene 4] ... 1FE| .. 342,673 |..100.728 | .................326,837 | ....... 324,472 342,673 (2,460) [ ... | e | s 3.500 |...... 2.490 |MON.. e 11,357 | 05/24/2016. | 05/20/2046.
36179S  JS 7 | GOVERNMENT NATL MTG ASSOC Il #MA3BT3.........cooerverierieenssiserienins | ovenes | oo | veverneenns 4 .. 1FE| coovir 1,603,865 |..... 98.624 | ... 1,512,211 | s 1,633,309 | .o 1,600,529 (U477 RN [NV DO 3.000 |..... 2.250 |MON... | .o 3,833 | oo 45,999 | 08/17/2016. | 08/20/2046.
36179T 25 7 |GOVERNMENT NATL MTG ASSOC I #MAB264...........ccovvnrerrnrrerinnncrernne | eovens | oo [ | i 1FE| .. ..499,930 |...102.486 ....488,892 499,411 (T40) | cevevrerreneieens [ e [ e 4.000 |...... 3.510 |MON.. 06/25/2018. | 06/20/2048.
36296U SY 7 | GOVERNMENT NATL MTG ASSOC #701735 I I 4] ... 1FE| .. ..753,293 |...104.500 ....138,070 753,293 (8B0) | veveerrrererrens [ erreererirneererieens [ e 4500 |...... 3.990 | MON.. 05/15/2009. | 03/15/2039.
36297 TV 6 | GOVERNMENT NATL MTG ASSOC #7134B4.........cccnvverierineireeiseniiseiseniins | covneee | [ everienes 4. 1FE| oo 135,533 |...105.893 | ...ccceeeerrnn 139,257 | i 131,506 135,533 (756) | evevevereerneireens [ e [ e 5.000 |...... 4.070 | MON.. 05/08/2009. | 06/15/2039.
38373A D9 4 | GOVERNMENT NATIONAL MORTGAGE A 09 69 PV......ccovrnvirernnssirnriisnnnes | e 2| 1FE 324,077 |..101.431 | .....c.o........324,809 | ....... 320,224 | . 324,077 (785) | ovevvevrrinninens [ [ 4.000 |...... 3.540 | MON... 08/05/2009. | 08/20/2039.
0299999. U.S. Government - Residential Mortgage-Backed SECUNEIES. ... s sssssssnsssssssnsens | crsesesenss 6,310,272 XXX 6,104,839 | ..o 6,044,831 | ..ot 6,295,334 | oo (V)] (38,328) 0 0 XXX XXX XXX | .t ... 205,894 XXX XXX
0599999. Total - U.S. GOVEIMMENL............oovvrirerreiierisisiiensssssessesiesissessssesseeses 8,971,729 XXX | s 8,769,801 | ...ovvvrerns 8,704,831 | ..ocovnn 8,956,649 | ..o [\ (38,502) 0 0 XXX XXX XXX | o 44,283 | ....... 218,501 XXX XXX
All Other Gover ts - Issuer Obligation
30216B HB 1 l EXPORT DEVELOPMNT CANADAL........ooiiitimtiiieniesiiesississsis s | ....... | A | .................. 1FE| o 1,998,900 |..... 99.589 | .o 1,991,800 | ..coovvrennes 2,000,000 | .coorennee. 1,999,387 487 [ | e | 2.300 |...... 2.320 |FA..o| v 18,017 | oo 23,256 | 02/02/2018. | 02/10/2020.
0699999. All Other Governments - ISSUET OblIGAtIONS. ........cuuiiuuiiieiiiieiierisis st | cvesenesenes 1,998,900 XXX s 1,991,800 | ..cooovrnenes 2,000,000 | ..cocvernne. 1,999,387 [ oo 0 487 0 0 XXX XXX XXX | e 18,017 | oo 23,256 XXX XXX
1099999.  Total - All Other GOVEIMMENES. ... vuureusirserseresseesssasssssssers e ettt nnnsns | crnenssninns 1,998,900 XXX | s 1,991,800 | ..coovvrennes 2,000,000 | ..oovvernees 1,999,387 [ oo 0 487 0 0 XXX XXX XXX | s 18,017 | oo 23,256 XXX XXX
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligati
13063C  SP 6 | CALIFORNIA ST....coumiierinirieeienieeseessesssessessesssessssssssessenssessssssssssssssssenes | soveons 2| ... 1FE 194,750 |...100.558 | ......ccovvrnnee 201,116 | ....... 200,000 195,950 X7 [T IOVRRRRRIR IO 3.000 03/06/2015. | 03/01/2029.
25476F  UE 6 |DIST OF COLUMBIA........ccooiiiiiiiniicicceirressiessssssissssissnies | e 2| 1FE 597,770 |..117.117 584,008 (8,758) [ .ovveerrererinriee [ e [ s 5.000 05/18/2017. | 06/01/2032.
57582P  SU 5 |MASSACHUSETTS ST.....oeiiiiiriiriiiieiiriieniesisssisesssssssesssesessssssssessssnenes | coveons 2| 1FE 116,984 |...101.678 101,950 (3,869) [ ..vovvververrierins | v | s 5.000 01/14/2015. | 07/01/2026.
57582R  EL 6 | MASSACHUSETTS ST.....coiiiiiriierinriineeresiseiseessssssessessssssssssssssssssesssesenns | sevenes 2| 1FE 1,440,550 |...115.595 1,444,938 | ..............1,250,000 | ..ocvonnee. 1,381,069 [ ...coovreerrcrienins | e (17,870 [ .oovorverncerienens [ crrverineineeiineines [ e 5.000 06/25/2015. | 07/01/2032.
594610 3M 7 |MICHIGAN ST.... 2| 1FE 113,186 |...101.286 .101,286 ....100,000 101,513 (4,514) ......5.500 05/18/2016. | 11/01/2025.
70914P VB 5 [PENNSYLVANIA ST....oiiiiiiiiieiiierieerinesiesisseesessssssessessssesssssssssssessesssssesns. | seveons 2| ... 1FE 569,035 |..110.252 | .................551,260 | ....... 500,000 538,048 (U712 RN [NV DO 5.000 06/12/2014. | 10/15/2031.
70914P VY 5 [PENNSYLVANIA ST....oiiiiiiiinineiieeieeseisessssssssessssssssss s ssssssesssas | eveons 2| 1FE 215,640 |..104.072 | .................208,144 | ....... 200,000 209,585 (1,592) [ oo | e | e 4.000 01/06/2015. | 06/15/2033.
76222R QP 0 |RHODE ISLAND ST & PROVIDENCE P... 2| 1FE 568,870 |...113.453 500,000 545,316 (6,942) ......5.000 06/15/2015. | 11/01/2030.
882722 JY 8 | TEXAS ST...iiiiiiiiiiioisississeisssssssnssens s st sensssssssnsssnssssssssssssssenss | eonsees | | eesensnenes 1 1FE| oo 112,858 |...101.857 | .o 101,857 | oo 100,000 103,113 [P RN [N [ 5.333 08/08/2016. | 10/01/2021.
1199999. U.S. States, Teritories & Possessions - Issuer Obligations..............cccceiie. 3,929,643 XXX ..3,863,134 | ..... .3,450,000 ) 0 0 XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). 3,929,643 XXX ..3,863,134 .3,450,000 ) 0 0 XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
005482 3K 8 | ADAMS & ARAPAHOE CNTYS CO JT S...coovveurvverierirnenrennne 2| 1FE 361,662 |...117.372 300,000 351,912 (5,842) [ ..o | e | s 5.000 04/20/2017. | 12/01/2030.
108151 U3 3 |BRIDGEPORT CT . ..136,300 |...101.317 ....125,000 127,368 (3,304) o 4.693 03/28/2016. | 09/15/2019.
195864 QU 0 | COLONIAL PA SCH DIST....oomiiiriireireirneiseisssiesssesisssisssssssesssssssssssssssens | svvsens 2| 1FE 541,185 |...113.150 500,000 | . 532,224 (4,592) [ coovveverreerivnines e s 5.000 12/07/2016. | 02/15/2039.
417123  FU 5 |HARTNELL CA CMNTY CLG DIST....cootieririnirmerierirneerseesssissessessssssensssens | evenns 2| 1FE 1,043,400 |...102.756 .1,000,000 | .coovvreneee 1,039,799 (3,601) [ oo | eevrvrierierineens | e 4.000 01/30/2018. | 08/01/2047.
527665 AT 0 |LEWIS & THURSTON CNTYS WA SCH.......ccooviiiiiiiiiiniiisniscieiiesisciineinns [ s 2| 1FE 625,768 |...116.896 ....535,000 612,488 (8472) | covvevereeervenes [ v [ s 5.000 05/10/2017. | 12/01/2032.
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Annual Statement for the year 2018 ofthe Safe Auto Insurance Company

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

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
567137 E4 2 |MARICOPA CNTY AZ ELEM SCH DIST.....cvtveerereerrineensriserseseseesenssseenes | woeees 2| 1FE 514,610 |...106.469 | ................532,345 | ..ccoovvvnns 500,000 510,045 (1,348) [ ..o | e | e 4.000 |...... 3.650 |JJ....... 05/28/2015. | 07/01/2032.
697511 EW 9 | PALOMAR CA CMNTY CLG DIST....covtirirrrrieinereierieierississisesssssssssssesssssees | sevenes 2| 1FE 587,370 |...118.049 | .................590,245 | ....... 500,000 575,143 (7,570) [ oo | e | s 5.000 05/10/2017. | 08/01/2035.
720390 ZM 8 | PIERCE CNTY WA SCH DIST #3 PUY. 2| 1FE 604,495 |...117.077 500,000 588,949 (9,327) ......5.000 04/19/2017.| 12/01/2031.
797508 GA 0 | SAN DIEGUITO CA UNION HIGH SCH........coooiiiiiiiiiiriininciccnescsiiseinns [ s 2| 1FE 530,665 |...106.173 | .................530,865 | ...ccccccounns 500,000 520,883 (2,798) [ coovvevereirernrinee [ v [ 4.000 04/16/2015. | 08/01/2034.
876315 VT 6 | TARRANT CNTY TXooooiiiieiieiieeierieisesiessiesiesssssessesssssessesssessssessssssnens | seneees 2| .. 1FE 808,297 |...104.818 ....7100,000 719,401 ) [ e | e [ 5.000 09/28/2010. | 07/15/2025.
876315 VU 3 |TARRANTCNTYT. 2| 1FE 2,145,806 |...104.662 1,870,000 ...1,919,559 ) ......5.000 09/28/2010. | 07/15/2026.
889294 QQ 0 |TOLEDO OH CITY SCH DIST.....ooiiiriiiiiiierisismssnisissssssssnssssessssssessnssnssssans | svrees 2| 1FE 578,295 |..112.419 | ................562,095 | ....... 500,000 543,249 (X024 ] N [N [ 5.000 05/08/2014. | 12/01/2027.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations............cccoeonnisiiensscsseees 8,477,853 XXX ..8,189,306 | ..... .7,530,000 ...8,041,020 ) 0 XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 8,477,853 XXX | ... ..8,189,306 | ..... .7,530,000 | .. ...8,041,020 ) 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
010268 AU 4 | ALABAMA FEDERAL AID HIGHWAY Fl......ovvuiiieirineieiienineeiseissssississssienes | s 2| 1FE 783,885 |...104.584 ....750,000 771,854 (3,439) [ oo | e | e 4.000 04/24/2015. | 09/01/2034.
010268 AZ 3 | ALABAMA FEDERAL AID HIGHWAY Fl......covviiiiiriiriniiieiirerierisneissiesienes | voreees 2| 1FE 1,177,250 |...115.369 .1,000,000 | ...covveneee 1,150,084 [ ..o | e (17,316) [ oo [ e [ e 5.000 . 05/25/2017. | 09/01/2035.
01179R DK 6 | ALASKA ST MUNI BOND BANK AUTH. .....ccoviemerimrrmerienenensnseneniessiensseenns | ceveee 2| 1FE 583,124 |..112.615 | oo 579,967 | oo 515,000 552,978 (S AT [N [NV DO 5.000 |.....3.430 [MS.....| ............8,583 | .......... 25,750 | 02/07/2014. | 03/01/2028.
01179R  NF 6 | ALASKA ST MUNI BOND BANK AUTH.......ccovuriieriniireriinineierssisessssseeseees | eveee [ | vevevernes 2| . 1FE| oo 1,018,690 |...100.937 | ..............1,009,370 | ..............1,000,000 | ............. 1,016,598 (2,092) [ ..o | e | s 4.000 140,000 | 01/30/2018. | 10/01/2044.
02765U GC 2 | AMERICAN MUNI PWR-OHIO INC OHR.....cotvuuirierireriineeinisnsieerieneesesseninns | cevees 2| 1FE 853,785 |...111.172 ....750,000 812,204 | ..o | e (10,999) [ .ovvvvverceririns [ v [ e 5.000 e 37,500 | 12/19/2014. | 02/15/2029.
040484 MS 3 | ARIZONA BRD OF RGTS UNIV ARIZO.......covummiereriniineiieriesisneniseisssessensens | coveees | [ weerinnees 2| 1FE| cooei 1,147,620 |..112.839 | .....cc.....1,128,390 | ..o 1,000,000 | ..coovvvenne 1,099,405 [ ...coovvvenrrciierinns | cererrenns (13,714) [ v [ e [ e 5.000 |.....3.260 [JD..cccc. | corrrrrr 4,167 | e 50,000 |04/22/2015. | 06/01/2040.
047870  MZ 0 |ATLANTA GA WTR & WSTWTR REVENU......covviiiririieiiiieississiesissisnnens | cevees 2| 1FE 578,770 |..113.978 | ................569,895 | ....... 500,000 552,132 (7,324) [ oo | e | s 5.000 .25,000 | 02/26/2015. | 11/01/2031.
059231  ZR 4 | BALTIMORE MD REVENUE.........cccosiiieirnriirieniesiseesssissnsessessssessssssssssens | soeees 2| 1FE 1,060,335 |...114.490 | ..............1,030,410 | ...c.coocorrennn. 900,000 | .cooeveneee 1,003,412 [ .o | v (15,564) [ ..vvvvrercerrenins [ crrerineeneniseines [ aeenns 5.000 coeren45,000 | 03/04/2015. | 07/01/2031.
15504R  GC 7 |CENTRL PUGET SOUND WA REGL TRA.......c.ovviviiiieinrineinsisisssiesssissies | covenns 2| 1FE 1,300,750 |...106.128 | ..............1,326,612 | ..cccevone.. 1,250,000 | ...ocvonee 1,286,088 (4,597) [ oo | e | s 4.000 |.....3.520 |MN......{ ..ccc.....8,333 | ... 50,000 |08/05/2015. | 11/01/2033.
160429 TZ 9 |CHARLESTON SC WTRWKS & SWR REV......c.covtuurrinirierirerenienssissrserienes | ceves 2| .. 1FE 565,310 [..111.946 | ................559,730 | ....... 500,000 543,920 (8,501) [ cooovrnrererierins | vevrrveererieernenis | s 5.000 .25,000 | 07/16/2015. | 01/01/2040.
235416 6T 6 |DALLAS TXWTRWKS & SWR SYS REV.....ccviiiiiieriirinnieiseiseinersnissienin | e 2| 1FE 582,020 |...114.556 | ....ccccee... 572,780 | cooovirrciinns 500,000 556,489 (7,408) [ ..o | e | e 5.000 .25,000 | 05/26/2015. | 10/01/2032.
25477G  EB 7 | DIST OF COLUMBIA INCOME TAX SE........coovmirimmrimieiinisninsrierienesenissneses | wovenes 2| 1FE 117,765 |..104.237 | .occeveern 104,237 | e 100,000 104,887 (3,388) [ ..vuevurverrienin | v | s 5.000 02/10/2015. | 12/01/2026.
29270C  H7 3 |ENERGY NW WA ELEC REVENUE..........cccosvviirierireeieiserissieniesesenissins | ceves 2| 1FE 584,265 |...113.808 | ................569,040 | ...coovrririnncs 500,000 557,072 (U4 725 RN VORI IO 5.000 04/24/2015. | 07/01/2033.
29508R  JT 4 |ERIE CNTY NY FISCAL STABILITYA.....ooviiiiiiiieineirerieissesssesssssssessssssserens | covenes 2| 1FE 670,060 |...117.992 | .................648,956 | ....... 550,000 656,053 [ ..ovvveereerrieriniiens | e (10,830) [ voovvvvererrerinins [ v [ e 5.000 08/25/2017. | 09/01/2032.
30382L DQ 8 |FAIRFAX CNTY VAECON DEV AUTHF.......covrieinriernisreenisenseseieniseienns | cevees 2| . 1FE 578,185 |...114.066 | .................570,330 | ....... 500,000 546,890 (7,318) [ oo [ v [ 5.000 06/13/2014. | 10/01/2030.
3133EG  CZ 6 |FEDERAL FARM CREDIT BANK......coiuuiiimiircirniineiieiiesieeesseiseisessesssssnas | ceveens 2| . 1FE 195,361 | ..... 99.473 | oo 193,974 | 195,000 195,000 | oo [ e [ e | v | s 1.300 10/07/2016. | 06/06/2019.
34157T  CX 2 |FLORIDA ST BRD OF GOVERNORS UN........cccntumirimriirienirrinsiiessinssienins | coveene 2| 1FE 522,085 |...107.809 | .................539,045 | ....... 500,000 518,033 (2,073) [ oo | e | e 4.000 12/06/2016. | 07/01/2030.
353590 HT 2 | FRANKLIN IN CMNTY MULTI-SCH BL......oouiirireieiierieeiieeieeisseesssiseninns | s 2| 1FE 275,313 |..109.484 | ...............273,710 | ....... 250,000 268,206 (2,305) [ cooueerereerrerins | e | e 4.000 09/25/2015. | 07/15/2026.
353590 HV 7 | FRANKLIN IN CMNTY MULTI-SCH BL.....cooorereiciniieciis 2| 1FE 544,605 |...108.878 532,140 (4,047) ......4.000 09/25/2015. | 07/15/2027.
391577  PB 3 |GTRAZ DEV AUTH INFRASTRUCTURE.........ccostvumerierrieerericesssinerienienes | voveees 2| ... 1FE .29,574 |...100.269 29,842 30 | e [ s [ e 4.500 04/11/2008. | 08/01/2023.
392274 W7 7 |GTR ORLANDO FL AVIATION AUTH A....coovvmiiiniiniieriisensiesseessssensssines | eevees 2| . 1FE 585,330 [..113.304 | ................566,520 | ..oovvorrriren 500,000 576,033 (7,492) 5.000 08/30/2017. | 10/01/2034.
414018  5F 4 |HARRIS CNTY TX FLOOD CONTROL D.. 2| . 1FE 356,148 |...113.968 . 300,000 333,295 (5,251) ......5.000 .15,000 | 05/21/2014. | 10/01/2029.
447168 KL 8 |HUNTSVILLE AL WTR SYS REVENUE.... 2| 1FE 526,250 |...106.410 | ...cccceeern.532,050 | oo 500,000 518,094 (2,524) [ oo | e | e 4.000 .20,000 | 08/19/2015. | 11/01/2032.
451152 F9 8 |IDAHO ST BOND BANK AUTH REVENU........covvvrviiriirnrinrinnicsniseierssissnies | covenes 2| 1FE 582,330 |...114.270 | ..............571,350 | ....... 500,000 557,753 (7,644) [ oo | e | s 5.000 .25,000 | 08/13/2015. | 09/15/2033.
45470R DS 2 |INDIANA ST FIN AUTH HIGHWAY RE 2| 1FE 602,505 |...116.265 . 500,000 591,045 (8,884) ......5.000 .30,278 | 08/24/2017. | 06/01/2035.
45470R DU 7 |INDIANA ST FIN AUTH HIGHWAY RE.......c.coooimriririiirersnineeesnsisseresiesnnes | seveees 2| 1FE 600,035 |...116.069 | .................580,345 | ................ 500,000 588,878 (8,649) [ .ovveerrirerenies [ [ 5.000 .30,278 | 08/24/2017. | 06/01/2037.
454898  TT 4 |INDIANA ST MUNIPWR AGY.....cvvviiriririerieiirieriesesseesssssssssessessssesssssens | ooveens 2| 1FE 581,590 |..114.271 | ...............571,355 | ....... 500,000 568,871 (8,096) 5.000 .25,000 | 05/24/2017.| 01/01/2033.
455160 AQ 4 |INDIANA UNIV LEASE PURCHASE 2| 1FE 560,848 |...110.770 533,812 (5,919) ......5.000 .25,250 | 02/05/2014. | 06/01/2030.
455280 RS 2 |INDIANAPOLIS IN LOCAL PUBLIC L....couvirrieiieieieiisieirsieisssiesssssessessnnes | vevees 2| 1FE 853,313 |...111.905 820,544 | ..o | e (10,483) [ ..o [ e [ e 5.000 08/28/2015. | 01/01/2027.
466138 LA 6 |JEAFL ELEC SYS REVENUE........cccovimiierincinenineiserienieseseesssissensenisenens | sevies 2| 1FE .23,200 |...114.119 22,166 (310) | cevermeermerenerrens [ erreeremineiserienns [ e 5.000 07/08/2015. | 10/01/2030.
466158 CC 0 |JEAFLWTR & SWR REVENUE.........coceviieiiciiicieiseeeesessesesss s | eniaes 2| 1FE 364,748 |...109.508 333,454 (5,320) [ ..oovvveriiniieiis | e | s 5.000 07/30/2012. | 10/01/2034.
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466158 CF 3 [JEAFLWTR & SWR REVENUE.........cooosiiiririceinnieriesieeesessssisessesinnes | aevies 2| 1FE 214,217 |...108.489 185,000 195,838 (3,124) [ oo | e | s 5.000 |...... 3.090 |AO... | oo 2,313 | i 9,250 |07/30/2012.| 10/01/2034.
491501 CX 8 |KENTUCKY ST MUNI PWR AGY PWR S.....cooviiiriririiniinsiieesnsissssssssenes | ceveees 2| 1FE 228,702 |...104.680 200,000 207,165 (4,001) [ oo | e | e 6.040 .12,080 | 03/27/2013. | 09/01/2026.
49151E  8R 7 |KENTUCKY ST PROPERTY & BLDGS C 2| 1FE 558,545 |...107.512 500,000 521,888 (8,001) ......5.000 .25,000 | 02/12/2014. | 08/01/2025.
495280 X4 7 |KING CNTY WA SWR REVENUE..........ccoomiiiiiniieriesineeisssesiesieseseesssins | eeenns 2| 1FE 582,205 |...111.188 500,000 553,656 (8,038) [ ..oovvurvriieiis | e | s 5.000 .25,000 | 04/15/2015. | 07/01/2038.
495289 X8 8 |KING CNTY WA SWR REVENUE.........ccccovvririrerieinniseieissisesesssisssessesssnees | ceveens 2| .. 1FE 583,080 |...111.636 500,000 554,236 (8,131) [ oo | v | s 5.000 .25,000 | 04/17/2015. | 07/01/2036.
544435 4F 4 |LOS ANGELES CA DEPT OF ARPTS.......... 2| 1FE 587,470 |...114.059 ....500,000 557,574 (8,085) ......5.000 .25,000 | 02/06/2015. | 05/15/2031.
545904 MN 1 |LOUDOUN CNTY VA SANTN AUTH WTR 2| 1FE 517,775 |...104.827 500,000 512,037 (1771) [ [ e 4.000 08/05/2015. | 01/01/2037.
574204 ZE 6 | MARYLAND ST DEPT OF TRANSPRTNC........cccvtmrerieiremeiienrienienessessnins | voveees 2| ... 1FE 100,698 |...102.367 ....100,000 100,381 [CC74 ) [N ISR IR 3.000 03/06/2015. | 02/01/2027.
574218 VY 6 |MARYLAND ST HLTH & HGR EDUCTNL......c.eviirirniiriiirinieisniersniseiennne | vevees 2| 1FE 566,910 |...113.908 ....500,000 554,542 (7,831) [ oo | e | s 5.000 05/09/2017. | 05/15/2034.
57583R 5N 1 | MASSACHUSETTS ST DEV FIN AGY R...couiririiririiinnieriesinesiessssinns | cvvees 2| . 1FE 284,063 |...105.588 250,000 257,777 (4,167) [ oo | e | s 5.000 01/24/2012. | 10/15/2040.
575830 KR 8 | MASSACHUSETTS ST DEV FIN AGY R...coviviiieeirieiiseeerieseseessisssines | cevee 2| 1FE 157,062 |...104.019 150,000 152,292 (U472 [T ORI PP 4.000 04/12/2012. | 10/01/2028.
575896 NX 9 |MASSACHUSETTS ST PORT AUTH......ccoiiiiieiiriiieninenienieesssienssienienes. | voenes 2| 1FE 574,825 |...113.806 500,000 544,261 (7,282) [ ..o | e | s 5.000 . 07/10/2014. | 07/01/2029.
576049 W4 8 |MASSACHUSETTS ST WTR RESOURCES........cccovmrereerininernsiessssisenessenes | vevens | oo | evveverenes | woenes TFE| oo 608,590 |...127.285 500,000 596,319 (6,080) [ ...ovvereeerrerins | v | s 5.250 |.....3.360 |FA.......| ..........10,938 | ......... 26,250 | 12/05/2016. | 08/01/2031.
576051 SF 4 |MASSACHUSETTS ST WTR RESOURCES.........ccovviiiiiirnnneieiineisniesrnens | e 2| 1FE 600,455 |...118.260 500,000 586,285 (8,808) [ ..vovvuiveiieiin | e | s 5.000 .25,000 | 05/05/2017.| 08/01/2031.
59259Y SD 2 |MET TRANSPRTN AUTH NY REVENUE..........cccoovvmiriirerinereceneinsrsenienns | oveene 2| 1FE 347,697 |...111.859 300,000 319,730 (4,716) [ oo | e | s 5.000 .15,000 | 07/13/2012. | 11/15/2028.
592647 AX 9 |MET WASHINGTON DC ARPTS AUTH A.....ccooviimiimeiiniineeinseineessssinssisenines | eovnees | [ eoveriveeens | vevens 1FE| oo 586,890 |...115.720 500,000 560,332 (7,949) [ ..o | e | s 5.000 07/08/2015. | 10/01/2025.
59324P  BL 2 |MIAMI BEACH FL STORMWTR REVENU........cccovvmiriiiiieinnisseerinsissesssernnns | covenns 2| . 1FE 113,567 |...106.533 107,025 (2,556) [ .ooovevrririreniis | eevrneiseiiiniienins | oo 4.375 05/24/2016. | 09/01/2029.
59333P  H7 6 |MIAMI-DADE CNTY FL AVIATION RE.......ccoiirmerierierireirerisesineesensssessenins | eeeens 2| 1FE 578,205 |...111.224 . 549,121 (U474 [N VORI IO 5.000 . 01/12/2015. | 10/01/2031.
594615 BM 7 |MICHIGAN ST BLDG AUTH REVENUE..........ccccovviimiirirniiieinsiiesriesissesssis | s 2| 1FE 564,350 |...113.435 500,000 545,556 (5,854) [ oo | e | s 5.000 |......3.480 [AO..... | ... 5,278 | ..o, 25,000 |07/31/2015. | 04/15/2033.
60534T  WT 8 |MISSISSIPPI ST DEV BANK SPL OB........cooovivirirrereeieinerieesseneseessssssesiens | coveens 2| .. 1FE 566,495 |...110.890 500,000 533,539 (7,740) [ oo | e | s 5.000 .25,000 | 06/13/2014. | 01/01/2028.
605699 ND 5 | MISSISSIPPI ST UNIV EDUCTNL BL......couiiriiiiieiienieiseeissienieeeeeesenians | s 2| 1FE 596,486 |...113.005 505,000 558,456 (8,691) [ .ovvvereeerreris | e | e 5.000 v 25,250 | 05/20/2014. | 08/01/2028.
606092 GB 4 |MISSOURIJT MUNIELEC UTILITY...cooivimiiriieiinerienieressseiesinerieneesesseesns | veenes 2| 1FE 578,355 |...111.719 500,000 545,113 (8,234) [ ..o | e | s 5.000 |.....3.040 [JJ....... | ... 2,500 | .o 25,000 |09/24/2014. | 01/01/2028.
61361R  AA 3 | MONTGOMERY CNTY PA INDL DEV AU.....coseuireirerierineerssisssisersenienens | ceves 2| 1FE 588,205 |...116.660 500,000 575,897 (W74 [N ISR IO 5.000 .25,000 | 05/05/2017. | 12/01/2033.
64971W MW 7 |[NEW YORK CITY NY TRANSITIONAL.......ovvvrrirrieirniiesisesieeesssssssissssnnes | svvens 2| 1FE 586,020 |...112.994 500,000 552,377 (8,510) [ oo | e | s 5.000 ceerenn.25,000 | 11/06/2014. | 08/01/2029.
64990E  CK 1 [NEW YORK ST DORM AUTH ST PERSO......ccovirirmrirrereimerserseriesesseesssenes | seveens 2| ... 1FE 570,335 |...110.497 500,000 534,531 (8,079) [ .ovverurererreris | cevrveernerieeineens | s 5.000 |......3.130 [JD.coves | corrrnn 1,111 | 25,000 |04/16/2014. | 12/15/2028.
64990E  CL 9 [NEW YORK ST DORM AUTH ST PERSO......cccouiiiiiriiniinniiiiciienissiineinns | e 2| 1FE 563,995 |...110.417 500,000 531,467 (7,333) [ o [ v [ 5.000 .25,000 | 04/10/2014. | 12/15/2029.
650009 G2 3 |NEW YORK ST THRUWAY AUTH......ccovmiiiiiniirinniirerieseieniesississesienenenss. | voenes 2| . 1FE 597,940 |...113.539 500,000 562,135 (9,405) [ ..o | v | s 5.000 .25,000 | 01/09/2015. | 01/01/2029.
650035 3T 3 |NEW YORK ST URBAN DEV CORP REV. 2| 1FE 595,875 |...117.294 ....500,000 580,925 (8,668) [ ..vuvveeeuerrerins | wevrrrinerierineins | s 5.000 .25,000 | 03/30/2017. | 03/15/2030.
650035 ZC 5 |NEW YORK ST URBAN DEV CORP REV. 2| 1FE 565,075 |...110.747 ....500,000 533,116 (7,228) ......5.000 .25,000 | 04/15/2014. | 03/15/2030.
658909 NF 9 |NORTH DAKOTA ST HSG FIN AGY ....ovverierrrinirierierineesseeississessesssssssensns | veneees 2| 1FE 500,000 |..... 98.925 500,000 500,000 [ ..oovverrirrereerreis | evrrerienineeneens | e | e | aeee 3.150 .12,644 | 08/17/2017. | 07/01/2032.
68607D SK 2 |OREGON ST DEPT OF TRANSPRTN Hl....c.oviuuiiiniinriiiiseineineieesiesineenns | cvis 2| 1FE 277,545 |...106.447 255,000 269,328 (2,204) [ oo | e | s 4.000 .10,200 | 02/10/2015. | 11/15/2032.
696543 PK 7 | PALM BEACH CNTY FL PUBLIC IMPT. 2| 1FE 146,720 |...100.774 150,000 147,404 198 | oo [ e [ s 3.000 05/06/2015. | 11/01/2029.
708796  7C 5 | PENNSYLVANIA ST HSG FIN AGY SF......ooviiirieirnrinsiienieseneessessssissssenes | woveees 2| 1FE 500,000 |..... 97.279 ....500,000 500,000 3.200 08/25/2017. | 10/01/2032.
71884A  YY 9 |PHOENIX AZ CIVIC IMPT CORP EXC.....cooivverrieiririeisniseresssisssssssesssssesss | covenns 2| 1FE 584,440 |...114.026 500,000 557,102 (7,830) [ ..o | e | s 5.000 04/22/2015. | 07/01/2032.
73358W  VZ 4 |PORT AUTH OF NEW YORK & NEW JE 2| 1FE 687,738 |...113.554 ....610,000 662,294 (7,263) ......5.000 04/28/2015. | 05/01/2034.
751073  HD 2 |RALEIGH DURHAM NC ARPT AUTH AR....c.oovvviiiiriieiiineiesinersssnsiensssiees | sevnes 2| 1FE 287,378 |...104.190 250,000 256,857 (A.977) [ oo | e | s 5.000 05/08/2012. | 05/01/2028.
786005 PM 4 | SACRAMENTO CA MUNIUTILITY DIS.... ..1,188,540 |...128.080 (6,603) [ ..oovvnreeerierins | eerrvrirnerierinenins | e 6.322 02/09/2012. | 05/15/2036.
795560 DE 8 | SALT LAKE & SANDY UT MET WTR D. 4,503,082 |...101.647 ) ......5.000 09/22/2009. | 07/01/2030.
79588V BL 8 | SAMPSON CNTY NC LIMITED OBLIG 480,304 |...115.995 470,993 (7,186) [ covveereerervernee [ vveeererineirsnrnniens e 5.000 08/31/2017. | 09/01/2032.
812643 PC 2 | SEATTLE WA MUNILIGHT & PWR RE.......ccosiiueiririnerieeiesiscesssissisenienes | weveees 2| 1FE 40,049 |...103.334 36,477 (1,349) [ oo | e | e 5.000 04/26/2016. | 02/01/2024.
812643 PG 3 |SEATTLE WA MUNILIGHT & PWR RE.......cooviiiiiiriniiernsiecienieseseienes | eevees 2| .. 1FE 188,805 |...103.334 171,965 (6,359) | ..o | e | s 5.000 04/26/2016. | 02/01/2024.
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837152 UF 2 | SOUTH CAROLINA ST TRANSPRTN IN......covurirrerireererinsirensessiensseessninnes | eeeees 2| 1FE 515,715 |...105.986 | ....ccoovvrnncn 529,930 | .ovverirennns 500,000 512,491 (1,609) [ coooerreerreris | v | e 4.000 |...... 3.580 12/07/2016. | 10/01/2031.
837227 Y6 8 |SOUTH CENTRAL CT REGL WTR AUTH....ccviiiririeierieierieisssiensssesesenins | vevees 2| 1FE 122,848 |...102.089 122,507 | coovveerrers 120,000 121,778 (289) | evvvererreinrirenns [ e [ e 3.250 02/18/2015. | 08/01/2029.
83755L VB 9 | SOUTH DAKOTA ST BLDG AUTH REVE. . 2 ... 1FE 585,875 |...112.739 .563,695 500,000 550,670 (8,505) ......5.000 08/13/2014. | 06/01/2028.
850578 TS 4 | SPRINGFIELD IL ELEC REVENUE.........cc.cocooiiiniininiiciecscnesicis 2| . 1FE 550,070 |...110.342 | ..cccvoeeeeen 551,710 | oo 500,000 535,216 (4,996) [ ..o | e | s 5.000 11/13/2015. | 03/01/2034.
875124 HC 6 | TAMPA BAY FL WTR REGL WTR SPLY..... 2| i 1 209,221 |...105.403 ....180,000 190,004 (5,582) [ .ovvvrnreeerierins | veviieernerierineens | s 5.000 06/19/2015. | 10/01/2025.
875124 HD 4 |TAMPA BAY FL WTR REGL WTR SPLY..... 81,364 |...105.256 ..70,000 73,890 (2,171) ......5.000 06/19/2015. | 10/01/2025.
89658H VJ 6 | TRINITY RIVER TX AUTH REGL WST.......ovuiiiriieiieieissieiesississrensennns | evens 2| 1FE 588,485 |...116.887 | .................584,435 | ....... 500,000 576,374 (7,876) [ ..o | e | s 5.000 05/04/2017. | 08/01/2034.
91412G YR 0 |UNIV OF CALIFORNIA CA REVENUES.........cooonirimirierieirenissiseriessessssensns | woveees 2| ... 1FE 1,613,705 |...114.501 | ..............1,585,839 | ..............1,385,000 | .......c..... 1,536,960 [ ...couvveericrirenins | erereenns (21,268) [ oo [ v [ e 5.000 03/13/2015. | 05/15/2032.
915200  UN 7 |UNIV OF VERMONT & ST AGRIC CLG......cocomiiireirriiniieeiieeiseisssiinsiesiienes | s 2| 1FE 582,435 |...113.268 ....500,000 550,766 (7,960) [ ..ooevervriiciis | e | s 5.000 09/19/2014. | 10/01/2029.
940093 6 1 |WASHINGTON ST UNIV.....coiiuiriririiniinieiiesisssenssesessisessssssessesesssssns | sovenes 2| 1FE 566,093 |...111.650 | ..o, 574,998 | oo 515,000 543,914 (4,888) [ ..o | cerinrineiieninenis | e 5.000 02/03/2014. | 04/01/2032.
95308R  JJ 9 |[WHARRIS CNTY TX REGL WTR AUTH......ovtiiriemerierineirieniseieseesesneiseess | cevee 2| 1FE 531,300 |...105.587 | ..ccccee0ernn527,935 | oo 500,000 522,866 (2,885) [ ..ouevnrererrerins | e | e 4.000 12/02/2015. | 12/15/2030.
95648X AZ 8 |WEST VIRGINIA ST ECON DEV AUTH......ccoomtiirinrierienincinssiseriesienessens | eveene 2| 1FE 300,025 |..115.988 | .................289,970 | ....... 250,000 294,019 (4,556) [ ..oocvvnrveerierins | e | s 5.000 08/30/2017. | 07/01/2030.
976904 L6 7 |WISCONSIN ST HSG & ECON DEV AU............ (SRR P 2] ... 1FE 1,000,000 |...100.665 | .......ccceee 1,006,650 | ...ooovvnnnes 1,000,000 | ..ccoovnenne 1,000,000 [ ..o | | e | o | e 4.000 11/29/2017. | 11/01/2047.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... s | e 49,600,873 XXX | s 48,631,516 | ............ 44,005,000 | ........... 47,582,760 | ...coovvviinni 0] (548,189) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128MJ S4 3 | FEDERAL HOME LN MTG CORP #G08538...........cveevrrerivrerierirseessseissinnnens | oveees | oo | veverevenns 4. 1FE| oo 3,092,234 |...100.725 | ....cccoonee 3,089,382 | ..cocovnnvn. 3,067,115 | .ovvvvrnee. 3,090,872 (1,489) [ ..o | e | s 3.500 08/06/2013. | 07/01/2043.
3128P8 EW 7 |FEDERAL HOME LN MTG CORP #C91949........ccoecvvrmrvinvernnrersnserensesenins | eovenes [0 [ v |l IFE 4,567,500 | ... 98.870 4414492 | ... 4,464,946 | ............. 4,558,200 | ...ooovvvererrniiniines | cerrveins (18,779) [ oo [ e [ e 3.000 08/16/2017. | 09/01/2037.
3128PP 5B 9 | FEDERAL HOME LN MTG CORP #J10845..........ccoevverereeririnsirerieseneesenis | s ...102.838 47,372 46,065 47,059 (450) | cevvvreererianerrens [ e [ e 4.500 09/15/2009. | 10/01/2024.
3128PU  ND 0 | FEDERAL HOME LN MTG CORP #J14888.........coccvvvrerirerireinsiresiiesisensssnis | s 101328 | s 350,508 | .oovevrriirnn 345,914 349,771 (1,354) [ oo v s 3.500 03/16/2011. | 04/01/2026.
312964 E9 6 |FEDERAL HOME LN MTG CORP #B11960.........cccvuvrmerirrereererinerienieneneenns | werenes ...100.000 102 2102 | 102 | v e [ e | e | e 4.500 01/09/2004. | 01/01/2019.
31306X 2B 8 |FEDERAL HOME LN MTG CORP #J20770........c.coevcmverrrinerirerirerineenseisennnns | cevees | oo | cerivenenncd | et IFE | iiicee..802,681 | ... 98.872 | .oovrerins 754,993 | oo 763,606 788,179 (7,210) [ oo | e | s 2.500 . 10/12/2012. | 10/01/2027.
31307B 6T 2 |FEDERAL HOME LN MTG CORP #J23582..........coevueirriseiniiesissesssisssssnss | coveees 100219 | e 755,195 | .cocviinens 753,545 766,244 (2,128) [ oo | e | s 3.000 |.....2.460 [MON... | ............1,884 | ......... 22,606 |08/05/2013. | 05/01/2028.
3132GT  PH 4 |FEDERAL HOME LN MTG CORP #Q08224..........c.cooceverreririeencerssisersnenienens | s ...100.731 ...958,544 | ... 964,521 (483) | cevereererineiens [ e [ e 3.500 .33,549 | 07/26/2013. | 05/01/2042.
3132L5 AF 0 |FEDERAL HOME LN MTG CORP #V80006.. . X . ..1,759,622 |..... 98.255 1,684,101 | oo 1,752,137 (CI{0) L SRR IR DY 3.000 05/01/2013. | 04/01/2043.
3136A5 DW 3 [FANNIE MAE 12 36 BV.....ccoviiiciiceceieieiisessesiesissessessssssssssessssssssssnsnss | onenes | oo | vevesneenns 4 .. TFE| oo 133,899 131,943 300 [ ceeerrrererererneens | v | e 4.000 04/30/2014. | 07/25/2039.
3136AF  EC 4 |[FANNIEMAE 13 72 NA.....comiiiiriirernescerisissesienssisesessssssssessensnes | vovnne | o | cervereendh | s 1FE ..817,330 815,529 (753) | cevevveereinnieens [ [ 2.500 02/06/2014. | 08/25/2042.
3136AG VN 9 [FANNIE MAE 13 100 PK......vvvouiriririerierinierissieniesisesesissssessessisssenins | ooveens 4] ... 1FE ..258,442 255,995 (1,320) [ oo | e | s 3.500 11/27/2013. | 03/25/2043.
3137A3  RL 5 |FREDDIE MAC 3782 PG.....ccovvvirrireirerineiieriesiseeissessssisssssesssesssssssssissssnss | seeeons 2| 1FE 48,732 47,729 (B18) | ceverneererrneirens [ e [ e 2.250 07/30/2013. | 11/15/2028.
3137A5 X2 5 |FREDDIE MAC 3786 WE 12,018 11,824 (55) ......2.000 10/25/2013. | 12/15/2028.
3137B8 F5 1 |FREDDIE MAC 4302 PA.... . ...104.391 455,578 (2,101) [ oo | e | e 4.000 04/02/2014. | 12/15/2043.
3137B8 JF 5 |FREDDIE MAC 4315 KP.......ccccoovviirrianee ...100.147 540,241 (1,947) 3.000 03/18/2014. | 08/15/2041.
3137BD  GP 5 |FREDDIE MAC 4392 AC........cconivnrrneirmrinenerissinerissssnensenssssssesssssnssnenes. | voneees | oo | connenendt | el IFE | ... 385,819 | ..o 99.850 380,559 (4,472) ......3.000 .11,143 | 10/21/2015. | 07/15/2037.
3138A3 DM 6 |FEDERAL NATIONAL MTG ASSOC #AH1907 ...102.471 223,713 (1,729) [ oo | e | e 4.000 ...8,647 | 06/20/2011. | 03/01/2026.
3138A6 ZQ 6 |FEDERAL NATIONAL MTG ASSOC #AH5250 ..102.471 436,239 (1,992) [ oo | e | e 4.000 17,019 | 06/20/2011. | 03/01/2026.
3138ER  6Q 8 | FEDERAL NATIONAL MTG ASSOC #AL9878.. ...416,630 425,867 ) ......3.000 .12,499 | 06/27/2017. | 02/01/2037.
3138MF  P7 6 | FEDERAL NATIONAL MTG ASSOC #AQ0445. . 556,940 | ... 580,524 ) [ e | e [ 3.000 .16,708 | 11/27/2012. | 10/01/2042.
3138MG LE 3 | FEDERAL NATIONAL MTG ASSOC #AQ1224..........ccccovvvmerermerrirrnrinerrenrneens [ eoveren | oo | cvvreneedt | el IFE | 1,172,550 | 98.339 1,120,382 | ..o 1,161,340 ) 3.000 .33,611 | 12/19/2012. | 11/01/2042.
3138MK  5J 1 | FEDERAL NATIONAL MTG ASSOC #AQ4448...........cccoovvmermnrinernernnenneinens | wvenee | o o | e TFE cioee.3,007,156 | ... 98.339 .2,866,945 2,990,312 ,773) ......3.000 .86,008 | 12/12/2012. | 11/01/2042.
3138YE 5V 5 |FEDERAL NATIONAL MTG ASSOC #AY1759.. ..100.362 | .................869,277 | ....... 866,142 883,600 (2,595) [ oo | e | s 3.500 .25,262 | 01/17/2018. | 02/01/2045.
3138YW KA 4 | FEDERAL NATIONAL MTG ASSOC #AZ4788 . e | || e 1FE ..1,236,432 |...102.392 1,156,895 | oo 1,236,432 [ ..coovveerrerrenns | e (14,856) [ ..vvevrereercrins [ erverineerneninseines [ ceenad 4.000 46,276 | 01/26/2016. | 10/01/2045.
31397N  5G 6 | FANNIE MAE 09 38 AB........ccoovierireireieireiiseisessssssssssssesssssssssessssssssssanss. | eovnene | o | eveernenedh | oevens 1FE 264,342 |..... 99.500 ....248,792 257,686 (5,818) [ covvernreeireris | ceerrrineiiieiineis | e 4.000 ..9,952 | 07/26/2013. | 06/25/2024.
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31397U XA 2 [FANNIE MAE 1181 MG.....oovuirirriecinriseieriesiseessesississessesssesssessssissensnns | sevees [P I 4 ... {15 710,783 |...102.471 | coovvrrvrn 683,397 | oo 666,913 | ... 700,906 (8,319) [ covveruevrerrerins | rerrrrinerrerineeis | e 4.000 |...... 2.040 |MON... 11/08/2013. | 07/25/2026.
31398C D4 7 |FREDDIE MAC 3527 DA.....c.viiiiieieieineieiesissesisssessssssssssssesssssssssesssssnss. | ovenes o ..101.477 88,405 87,118 | .. 89,391 (1,136) [ oo | e | e 4.000 MON... 05/14/2010. | 04/15/2029.
3140GR QG 2 |FEDERAL NATIONAL MTG ASSOC #BH3154 . . ...102.152 ..3,864,630 .3,783,215 3,872,575 (8,361) .....4.000 MON... 02/16/2018. | 07/01/2047.
31410L UV 2 |FEDERAL NATIONAL MTG ASSOC #890796..........ccvvrerirerinieriirerienincereninees - ...100.401 . (4,906) [ ...vevvnererries [ v [ 3.500 MON... 01/17/2018. | 12/01/2045.
31418A MW 5 |FEDERAL NATIONAL MTG ASSOC #MA1272 I | e |l AFE ] i BT3738 98.339 569,114 (3,810) [ oo | v | s 3.000 MON... 11/27/2012. | 12/01/2042.
314188 5D 4 |FEDERAL NATIONAL MTG ASSOC #MA2643 . e |l AFE | 2,693,572 | 98.925 2,585,312 | .. ..2,677,635 |. o (16,314) ......3.000 MON... 05/10/2016. | 06/01/2036.
31418C  PM 0 | FEDERAL NATIONAL MTG ASSOC #MA3127 B I [ I . ..1,836,521 | ..... 98.916 1,789,137 | .. ...1,831,965 (8,726) [ ..vovvevverrieris | e | s 3.000 MON... 08/29/2017. | 09/01/2037.
31418C  WW 0 | FEDERAL NATIONAL MTG ASSOC #MA3360. e e | AFE | s 480,078 |...101.311 477,987 | ... 479,937 [P225)) [Tl (RPN PR 3.500 MON... 05/10/2018. | 05/01/2038.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . [ERTRRPRRN 35,189,920 XXX | ........34,084,067 | ............34,101,067 | ........... 35,041,128 | oo 0] (162,271) 0 0 XXX XXX | 93,729 | L. 1,065,384 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3137FE_ BP 4 ‘ FHLMC MULTIFAMILY STRUCTURED P K072 A1........ | ....... | . | ?l ...... 1FE 2,483,359 |...100.401 .2,444,443 | ..... .2,434,680 ...2,477,688 (6,895) 3.252 |...... 2.870 | MON... .72,578 | 01/23/2018. | 11/25/2027.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ .. 2,483,359 XXX 2,444,443 | ... 2,434,680 | .. 2477688 | e 0 (6,895) 0 0 XXX XXX XXX | ... v 12,578 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ SR ORN 87,274,152 XXX | s 85,160,026 | ............ 80,540,747 | ..ccovenns 85,101,576 | .ooovvvvovrrririnns 0] (717,355) 0 0 XXX XXX XXX | s 751,158 | ... 3,243,086 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00287Y  AX 7 [ABBVIE INC.....cooiiiiririeieeieissriesieseseesseisssnse s sessssssessessssnsenins. | ooveens [P I (A 2FE| i 193,450 200,000 | ... 195,362 968 [ ..o [ e [ e 2.850 |......3.420 [MN..c..| v 744 | i 5,700 | 12/27/2016. | 05/14/2023.
00817Y AN 8 [AETNAINC ...ttt | eeenas [ I 1 2FE| oo 99,538 1853 | 99,854 | i, 100,000 | .. 99,978 107 2200 |.....2.300 [MS......| cccooerrrrn 848 | e 2,200 | 09/17/2014. | 03/15/2019.
0258M0  EL 9 | AMERICAN EXPRESS CREDIT.......coiiiiirriierinisisisniesssssseesssssssssessssssssens | seveees . 2| 1FE 954,140 1,000,000 | ... 955,026 886 [ .eoovvrrererenriens | creerieeiserinnienns | e 3.300 10/18/2018. | 05/03/2027.
035240 AL 4 | ANHEUSER-BUSCH INBEV WOR.........ccoomirimremermnrinensenisisseissssssssnensenins | woneees [P I 1 2FE | i 966,720 . 1,000,000 | ... 967,348 628 [ ..o [ e [ e 4.000 ceerenen:21,000 | 10/10/2018. | 04/13/2028.
06051G  HM 4 | BANK OF AMERICA CORP.......ccoviviiririririiieiesisiseresisesssssssesssssessessssssssens | sevees [ I 1 e 1FE| oo 1,000,000 |..... 99.530 | covrrerrerins 995,300 | ..ovvrrren 1,000,000 | ...ccoovvnnee 1,000,000 | .ooovvreriirrirerinnins | e | e | e | o 4271 | 8270 | | oo 18745 | e 07/18/2018. | 07/23/2029.
06406F AD 5 |BANK OF NY MELLON CORP.........ccovvririrrireeirrinirierieseneesssssssssesssessseeenns | coveens . 2| 1FE 998,260 .1,000,000 | ... 998,821 240 | oo | v | e 2.200 08/09/2016. | 08/16/2023.
07330N AL 9 | BRANCH BANKING & TRUST .....cerurirrirrieireiesseieesiessseissssssssseessesssesenas | seenees . 2| 1FE 499,545 ....500,000 | ... 499,945 153 [ e e [ 1.450 - 05/05/2016. | 05/10/2019.
115637  AS 9 | BROWN-FORMAN CORP.......cccvturinirierierierieississiiesiesesesssssissssisssenss | cvvees [P I (A TFE| oo 995,530 1,000,000 | ... 995,979 449 | s [ e [ 3.500 |.....3.570 [AO..... | coeeernn. 7,389 | e 19,347 |03/22/2018. | 04/15/2025.
118230 AJ 0 |BUCKEYE PARTNERS LP......ccostiririnirierierireesssissrieniesesesssssssssssessesssnsees. | aevees | 2FE ..760,355 |...101. ceernernneennen 198,333 | s 750,000 | ... 752,637 (1,323) [ oo | e | e 4.875 .36,563 | 07/12/2012. | 02/01/2021.
12189L  AH 4 |BURLINGTN NORTH SANTA FE.......cooiiiiiinireiieirernsissienissssissssesssssseensanes. | covees JO IO IO 1FE| .. ..533,070 500,000 | ... 518,500 (6,044) [ ..o | e | s 3.050 e 15,250 | 07/19/2016. | 03/15/2022.
126408  GT 4 | CSX CORP......ieiieiireiiciteseiseeisis st sssssnsens | aenines [P I 1 2FE | o 538,715 500,000 | ... 512,105 (TAAT) [ oo | e | s 3.700 |.....2.130 [AO...c. | v 3,135 | i 18,500 | 04/23/2015. | 10/30/2020.
126650 CV 0 |CVS HEALTH CORP......coooiriiriireriniinierissisies s sssessensnies | eren e 1,000,000 | ... 992,380 1,340 | | e s 3.700 .18,500 | 03/06/2018. | 03/09/2023.
172967  FT 3 | CITIGROUP INC.....coooriviriirriiiieiiieniesisesesseiessiesiessesesssssssssssssesssesssssesans | covees o] ..102.172 500,000 | ... 520,722 (6,418) [ ..oovervrrieris | v | e 4.500 .22,500 | 02/24/2016. | 01/14/2022.
172967  GK 1 | CITIGROUP INC.....ooutiirriineireiinieiseeseeiseisessssssssssessssessessssssssssssssesssssssas | sesees ...100.454 374,703 (1,992) [ oo | e | e 4.050 .14,864 | 04/19/2016. | 07/30/2022.
19416Q EA 4 | COLGATE-PALMOLIVE CO.....oovvvrririreisriseiiensiesinsrseessesssssisnssensssssesses | venvees | oo | eevvvereneed [ it IFE | .. 951,560 | ... 95.836 958,969 7,409 .....1.950 ,750 | 03/14/2018. | 02/01/2023.
224044  CG 0 | COX COMMUNICATIONS INC......cvvvmrrrrrirreriniienerisenssesiseessssssessesssesssensns | weeees oo i 2FE | i 748,733 | 92.260 . 748,989 (KT T ORI PR 3.350 .25,125 | 09/08/2016. | 09/15/2026.
24422E  UE 7 |JOHN DEERE CAPITAL CORP.........ccoviiririiiriiicissineisrsiesiesississsssssssnsns | covenes e [l IFE] 997,460 .. 99.656 1 000 000 | ... 997,571 111 3.450 .17,250 | 09/05/2018. | 03/13/2025.
25179M AV 5 | DEVON ENERGY CORPORATION R 106.063 .1,000,000 | ... 999,661 39 ......5.850 .58,500 | 12/10/2015. | 12/15/2025.
254700 AF 6 | DISCOVERY COMMUNICATIONS.......ccomirumrrrerrmerimeessnisessessesessessssissensanes | sevenee || 2FE 1,029,340 98.030 1,000,000 | ..coovvrenee 1,011,027 (3,068) [ ..voeverenerrerins | cevrrrinerierineens | s 3.300 .33,000 | 07/09/2012. | 05/15/2022.
26442C  AQ 7 |DUKE ENERGY CAROLINAS.......cc.covvieriieineieiissiesesseiss s ssesssesssssssssises | svisees o] ..969,870 |..... 96.606 1,000,000 | ... 973,285 3415 | i | e | 2.500 .12,500 | 05/31/2018. | 03/15/2023.
278062 AC 8 |EATON CORP.... ..248,533 |..... 97.259 . 250,000 | ... 249,114 216 | oo | e | e 2.750 03/28/2016. | 11/02/2022.
29273R  AQ 2 |ENERGY TRANSFER PARTNERS ....52,729 |...102.696 | .... 2B1,348 | 50,000 | .. 50,934 (302) 5.200 03/27/2012. | 02/01/2022.
29273R  BE 8 |ENERGY TRANSFER PARTNERS.... ..409,075 |..... 89.518 500,000 | ... 417,541 2,790 4.900 09/28/2015. | 03/15/2035.
293360 AA 5 |ENLINK MIDSTREAM PARTNER.. .499,250 |..... 99.375 ....500,000 | ... 496,875 (3,086) 156 102700 03/12/2014. | 04/01/2019.
29379V BT 9 |ENTERPRISE PRODUCTS OPER [ I . ..997,640 |..... 99.496 | .... .1,000,000 | ... 997,685 A5 | e | e | 4.150 . . 10/03/2018. | 10/16/2028.
36966R  7A 8 | GENERAL ELECTRIC CO.....ouvivumerrrimeimeiineriesiesiseesessssssessesssseessssssssnns . 152,456 |..... 95.086 1268 | oo 137,000 | ... 148,049 (V2712 SRR [NV IR 5.000 080 [ | 3,159 | 12/27/2016. | 07/15/2023.
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370334  CD 4 | GENERAL MILLS INC....oiemreriierieeieessenissisenseeeseesssssssssessessssssssnsnenss. | eovnees | o | sovereenes 1 2FE | o 999,860 |.....99.449 | .................994,500 | ......co...c.. 1,000,000 999,891 31 | s e | 00003200 [ eanes 3.200 04/03/2018. | 04/16/2021.
377372 AH 0 | GLAXOSMITHKLINE CAP INC.....covvriireriririrerieinerenierssseiessssesssessssssnsensns | veveens | or | eereveenns 1 e TFE| 977,490 |.....98.293 | ................982,930 | ..cccoennee. 1,000,000 979,212 1,722 | o | v [ 002,800 | o 3.330 08/15/2018. | 03/18/2023.
38141G VT 8 | GOLDMAN SACHS GROUP INC.......ccovvemrmerimerienieneseesesssesssessenssssessssanes | woeees 2| ... 1FE 498,610 |.....99.651 | .................498,255 | ....... 500,000 499,849 A70 [ oo | e | 202,000 | e 2.090 04/20/2016. | 04/25/2019.
40573L  AS 5 |[HALFMOON PARENT INC. ....1,000,000 998,721 51 | e e | 375 [ 4.390 09/06/2018. | 10/15/2028.
44932H AH 6 |IBM CREDIT LLC... ....1,000,000 992,756 1,316 [ v | e | 000:3.000 | e 3.190 03/14/2018. | 02/06/2023.
46625H HZ 6 | JPMORGAN CHASE & CO......... rerrneenn: 269,700 [...102.912 | .................257,280 | ....... 250,000 261,534 (4,684) [ ..o | e | 4625 | 2.590 03/22/2017. | 05/10/2021.
46625H  JJ 0 | JPMORGAN CHASE & CO.....coovvirriiieiririsisirnsiessssssiessssisssessssssssssssssnsses | neviene | oo | eeeverenins | voeees 1FE| e 150,723 |....97.813 | .o 146,720 | oo 150,000 150,507 (107) [ overerrervnrrerens | cevrerreersnseirennne [ 00003375 [ 3.290 11/29/2016. | 05/01/2023.
46625H QJ 2 | JPMORGAN CHASE & CO.....courvmiririrrireerseissriesiesseesssssssssessessssesseninns | voeees 2| ... 1FE 499,625 |.....98.588 | .................492,945 | ... 500,000 499,832 75 | o | v | 0000 2,550 [ onee 2.560 02/25/2016. | 03/01/2021.
494550 BC 9 |KINDER MORGAN ENER PART........ccoormrimmrinrinnninnsieerinssseessssissessssssnssenns | venves | oo | eeviveecrned [ e 2FE | .. 257,045 [..104.373 | ................ 234,839 | ....... 225,000 233,862 (3,849) [ ..o | e | 20,5800 | i 3.880 04/12/2012. | 03/01/2021.
49456B  AF 8 |KINDER MORGAN INC/DELAWA, 748,005 264 | oo | e | 0008300 [ 4.340 11/24/2014. | 06/01/2025.
559080 AK 2 |MAGELLAN MIDSTREAM PARTN 499,523 54 | oo e | 00005000 [ i 5.010 02/22/2016. | 03/01/2026.
565849 AL 0 | MARATHON OIL CORP.......osturririrrerieririnnisninerieneseesssisssssessesssenssenes. | wovnees | o | ceverevee 1| vein2FE | riinei...498,855 |.....93.810 | .................469,055 | ....... 500,000 | ... 499,211 106 | v [ [0 3.850 |, 3.870 06/01/2015. | 06/01/2025.
579780 AH 0 |MCCORMICK & CO.....coovvvurrierirrirrererenernerierisssessessssssessesssssssssssssssenssnses | oneees | oo | ovveeenees 1| weenn2FE | e 1,081,450 |...100.930 | ..............1,009,300 | ..oovvernvee. 1,000,000 | ..ccoovvrenne 1,022,380 (9,313) [ oo | eevveerrerirnerneinns | 200:3.900 | e 2.880 |Jdocree | v 17,983 02/07/2012. | 07/15/2021.
61744Y AP 3 [MORGAN STANLEY. ....1,000,000 963,847 LT [ | e | 3772 | 4.210 | ddees | o 16,450 08/09/2018. | 01/24/2029.
641062 AD 6 |NESTLE HOLDINGS INC 999,829 9 | e e [0 3.350 [ 3.350 |MS..coo. | v 9,026 09/17/2018. | 09/24/2023.
64952W  CX 9 |NEW YORKLIFE GLOBAL FDG.........osvereereirerierirneerssnissiserseesisssssenssssessee | evvenee | o [eovserneens | veed TFE | v 937,410 {.....95.646 | .................956,460 | .............. 1,000,000 938,919 1,509 [ ovveiveineineins | eeerveeinenneiseinns | 002.3.000 | e 3.800 |Jdecree | o 14,250 09/25/2018. | 01/10/2028.
66989H AD 0 |NOVARTIS CAPITAL CORP.. ..102.168 | .................510,840 | ....... 500,000 516,111 [ oo | e (12,001) [ ovvvreerrenircirens | cerrvrrverneseeiennee [ 4400 [ 1.900 |AO...cc. | coovrvrrns 4,094 03/19/2015. | 04/24/2020.
678858 BT 7 | OKLAHOMA G&E CO. ..100.902 | ..............1,009,020 | ...cccooneee. 1,000,000 998,167 57 | e | e | 0000 3.800 [ enece 3.820 |FA..oo| v 14,144 08/14/2018. | 08/15/2028.
693304 AT 4 |PECO ENERGY CO.....coeivrivrirnririnrnireinsisssnnsissssnessssssesessssssssssssssssssnne | veveens | oo | evsvenensd [ o IFE | 000,971,900 | ... 97.649 973,289 1,389 | oo | e [ 003150 | i 3.590 |AO...... | wovrrrrernd 6,650 08/08/2018. | 10/15/2025.
74456Q BW 5 |PUBLIC SERVICE ELECTRIC ...100.491 998,332 102 | oo [ [2003.250 |, 3280 |MS......| covvreene 10,292 09/05/2018. | 09/01/2023.
89236T FN 0 |[TOYOTAMOTOR CREDIT CORP.............. ...100.166 998,142 102 | oo [ [0 3.450 | 3.490 09/17/2018. | 09/20/2023.
904764  BG 1 |UNILEVER CAPITAL CORP........cccvvvumirrerimrinerieninsenesinsssenienesseesssssenssnens | voveeen | oo | conrrenees 1| et IFE | iii0000..992,780 | ... 99.364 993,162 382 | e | e | 00003.250 | 3.390 09/04/2018. | 03/07/2024.
92826C  AC 6 |VISAINC......osiierirereririnerrsninsnsensssssenssssssssnsssssessssssssssssssssessesssesssnsins | aviees | oo [ eonseveen T | et TFE | 002,980,900 | ... 98.745 983,852 2,952 | o e | 000022800 [ oane 3.230 03/21/2018. | 12/14/2022.
931142 CU 5 |WALMART INC 101.005 | ..............1,010,060 | .............. 1,000,000 | ..cocvennee 1,022,098 | ...oovvvviiviriens | v (14,159) [ vvvveervnireirens | cevrvriverneveeiennns [ 0003625 [ i 2130 06/28/2012. | 07/08/2020.
931427 AH 1 |WALGREENS BOOTS ALLIANCE...........cocvrerieerrinernerieriseessseissnsenssenseeens | eovseen | oo | cvverenenes 1| i 2FE | 519,185 | .o 98.478 | ...ovov.n.n 492,395 | ... 500,000 511,988 (1,903) [ .ooverncerreinerns | eevrveerneriseenernns | 200:3.800 | e 3.330 01/12/2015. | 11/18/2024.
949746 RE 3 |WELLS FARGO & COMPANY.... 101198 | v 252,997 | ... 250,000 262,868 [V 111) ORI PPN UOPORC 11 3.360 03/24/2017. | 01/16/2024.
94974B  FY 1 |WELLS FARGO & COMPANY.......cccovmrrmmrirerinrinrrinnrnenieniseesnnsssssessenienens | convee | oo | verivernnee | e IFE | . 256,701 |, 97.653 . 250,000 255,601 (643) | eveoeerireriens [ e [ 4100 [ 3.750 . 03/28/2017. | 06/03/2026.
950000 2A 0 |WELLS FARGO & COMPANY........coomrrimrreirerinnirnensenesseesssssssssessessseessssinns | sevieee | oo [ eovnereen2 | con TFE | viiiiii...949,100 | ... 96.007 | ..cccoeerrrrnn. 960,070 | oo 1,000,000 949,960 860 [ ..o | e | 1003584 | 4.230 |MN......| .. 3,883 | e 17,920 | 10/18/2018. | 05/22/2028.
976656 CD 8 |WISC ELEC POWER.......cccoivmririiirirerrineirersnineienssisesnisenssssssenssssssssessssnenns | veveens | oo | eovseenees [ IFE ] 11,032,870 | ... 99.391 | oovrrreennnn993,910 | e 1,000,000 | ..cocvennee 1,009,680 (3,766) [ oo [ vrererrnrinervniniies [ 000 2.950 | 2.540 [MS......| 08,686 | e 29,500 | 05/17/2012. | 09/15/2021.
983919  AG 6 | XILINXINC...cooiverirrrrinrrierieriseersrisereniesisseesssssssssessenssseessssssssssesssesseness | vonneen | oo | conerenenes 1| et IFE | 497,385 | ..o 99.776 498,880 | ....... 500,000 499,887 543 | oo v | 00002125 [ 2.230 |MS...... 03/05/2014. | 03/15/2019.
25243Y AU 3 | DIAGEO CAPITAL PLC......cccomrviriveniiersnirciernsisssnsiseissnesensssenssssssssensessenns. | eovenee | D [Tt IFE | ... 480,185 | ... 97.009 485,045 480,957 TT2 [ v | e | 2002625 | s 3.580 |AO...... 10/19/2018. | 04/29/2023.
404280 AK 5 |HSBC HOLDINGS PLC .1,055,191 (23419) [ s | e | 20051000 ] e 2,570 |AO...... 12/05/2012. | 04/05/2021.
65557C AL 7 |NORDEA BANK AB (5,825) [ .ovverneerrrineins | cevneerneninseineiins | 0002375 | s 1.780 |AO...... 04/21/2016. | 04/04/2019.
82620K AK 9 |SIEMENS FINANCIERINGSMAT 935,700 3770 [ oo e [ 00.2.000 [ 3490 |MS..... 09/11/2018. | 09/15/2023.
90261X HE 5 |UBSAG STAMFORD CT. . 497,970 | ....... 500,000 500,924 (1,468) [ ... | cevveererirneireinns | 2002375 | e 2.070 |FA....... 03/19/2015. | 08/14/2019.
91311Q  AE 5 |UNITED UTILITIES PLC....c.iiiiiiiiiniiiiiniissisnissssnsssssesssessesensssssssssssenssnsssesenss | seveees D ....112,590 |...100.138 100,138 100,000 100,195 (2,313) [ oo | e | 005375 [ 3.000 |FA....... 03/27/2013. | 02/01/2019.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ 44,242,412 XXX 43,554,775 ..44,079,000 ...43,768,706 ...(77,864) 0 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
12654P AA 6 |CREDIT SUISSE MORTGAGE TRUST 18-RPLI AT.....cooivviriiereieinsineirenns | vevees 2| .. 1M 971,152 |...101.112 971,084 (109) [ evvrrvrerrrrreerens | cevrererernnrseeeninee [ s 3.850 |...... 3.730 |MON.. 10/02/2018. | 09/25/2057.
22541Q  4C 3 | CREDIT SUISSE FIRST BOSTON 03 29 BAT.......ccciviirmeriereneereniseissensenes | s 2] ... 1FM 4715 | ..... 99.793 | oo 723 | i 4732 | 4,732 28 | o [ s [ s 5.000 |...... 4.960 | MON.. 01/31/2011. | 10/01/2030.
30711X C2 8 | CONNECTICUT AVENUE SECURITIES 18-C02 2M.......coovvurrerrerreierierinenns | evenne 2| 1 667,629 |..... 99.868 867,629 | ... | e | e | s | o 3.156 |...... 2.970 | MON.. 03/06/2018. | 08/25/2030.
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30711X JS 4 |CONNECTICUT AVENUE SECURITIES 17 CO3 1M......ccooererrrrinireirerisninens | vvenne . 2] ... 2AM 294,764 |...100.077 | .oovrrvrernnn 294,991 | ....... 294,764 | ... 294,764 | oo | errinerienineinenns | e | e | aeee 3.456 |...... 3.020 |MON... 05/02/2017. | 10/25/2029.
30711X NS 9 |CONNECTICUT AVENUE SECURITIES 17-C05 1M.... 2| ... 2AM 233,099 |..... 99.853 | ..o 232,756 | ... 233,099 | ... 233,099 [ .o e | e | e | 3.056 MON... . 07/18/2017. | 01/25/2030.
30711X QS 6 |CONNECTICUT AVENUE SECURITIES 17 C06 1M . 497,978 |..... 99.901 497,978 100 3.256 MON... .13,757 | 08/15/2017. | 02/25/2030.
30711X X2 5 |CONNECTICUT AVENUE SECURITIES 18 C05 1M.... 2| 1 960,715 |..... 99.641 960,715 [ ..o v | e | e | s 3.226 MON... 11,314 | 07/26/2018. | 01/25/2031.
59166B AA 9 |METLIFE SECURITIZATION TRUST 17-1A A 2| . 1FM 833,116 |..... 98.375 832,867 (1,550) [ cooovernrererierins | vevrveireriesineens | cveees 3.000 MON... .24,737 | 11/01/2017. | 04/25/2055.
64828F CQ 3 |NEW RESIDENTIAL MORTGAGE LOAN 18-4A A1S - 2] ... 1FM 911,689 |..... 99.473 911,689 ..r.3.256 MON... 10/11/2018. | 01/25/2048.
64829V AA 4 |NEW RESIDENTIAL MORTGAGE LOAN 18-RPL1 A SOOI PO . 2| ... 1FM 926,590 |..... 99.485 926,700 508 | cvvervrriererirenins | cevereriesieniseenin | ceeees 3.500 MON... 06/07/2018. | 12/25/2057.
79548K XP 8 | SALOMON BROTHERS MORTGAGE 97 HUD2 AWAC ISR PO . 2| 1FM 8,035 |..... 81.256 | .ooovvvvereennnn 7,932 | 9,762 | 7,909 (301) MON... | .... 10/24/2002. | 07/25/2024.
81746D AU 4 | SEQUOIA MORTGAGE TRUST 17-5 A19......ciiiiiiniiiciiniiieennicnsiseivesienies | cvvis . 2| ... 1FM 438,927 438,903 (T47) [ v e [ s 3.500 MON... v 15,300 | 07/12/2017. | 08/25/2047.
81746H BT 7 |SEQUOIA MORTGAGE TRUST 17-CH1 A20...... ceeveereeenenes [ s . 2| 1FE 775,180 |.....99.012 | ccovrieereren 763,170 | oo 770,785 | ... 775,180 (872) | vevererernrinriiens [ v [ e 3.500 MON... | ..o 2,248 | ... 26,978 | 09/20/2017. | 08/25/2047.
81746Q AU 5 | SEQUOIA MORTGAGE TRUST 18-2 A19.....ctrumrrrerirereeiseisseiseniessnesssnins | eoeees . 2| ... 1FM 942,403 |....97.908 | .................923,120 | .ovvoriiirnens 942,844 | ... 942,403 24 | oo | e [ e 3.500 MON... .30,250 | 01/16/2018. | 02/25/2048.
81746X AU 0 | SEQUOIA MORTGAGE TRUST 17-3 A19.....couivirriririiieiieriererssesssiseiiens | oveens . 2| ... 1FM 388,416 |.....97.103 | .................383,943 | ....... 395,397 | ... 388,416 800 [ ..o [ e [ e 3.500 MON... v 13,838 | 03/13/2017. | 04/25/2047.
81747G AU 6 | SEQUOIA MORTGAGE TRUST 18-5 A19......cvumirmerirrercnirieeseersenienssneessnins | eeveees . 2| ... 1FM 927,133 |....98.497 | ...............942,968 | ...t 957,350 | ... 927,685 1,873 | o | e | e 3.500 MON... | corereree2,792 | e 22,338 | 04/25/2018. | 05/25/2048.
86358R  XZ 5 |STRUCTURED ASSET SECURITIES 02 AL1 A3 SOOI DOV . 2| .. 5AM 4,664 . ..5,307 | ....... 4,752 158 [ s v [ s 3.450 MON... ..183 | 04/24/2002. | 02/25/2032.
86359A ME 0 |STRUCTURED ASSET SECURITIES 03 ALT A....ccovvvvvrmreerieriereeeieeiesinns | eveene . 2| . 1AM 23,623 | ..... . . . 23,720 | coovverreiererreniens s | e [ s | av 3.356 MON... 02/06/2003. | 04/25/2031.
89173F  AA 8 | TOWD POINT MORTGAGE TRUST 17-1 Al...oiiiiriieiineieeiseiseisesiseseseenns | cevenns . 2| ... 1FM 649,509 649,287 (343) | ceverrererineieens [ s [ 2.750 MON... 02/07/2017. | 10/25/2056.
89175V AA 1 | TOWD POINT MORTGAGE TRUST 18-2 Al...c..vvvireierreirereriseessrssissisnssnns | covenns . 2| ... 1FM 913,257 913,346 350 | v | e | e 3.250 MON... 17,370 | 05/29/2018. | 03/25/2058.
89176E AA 8 | TOWD POINT MORTGAGE TRUST 18-1 Al....couiireeriineerenieenersesssssssennns | cvvenns . 2| ... 1FM 862,651 862,651 7.2 IURRRIRN DRI DO 3.000 MON... ceerenen21,680 | 02/06/2018. | 01/25/2058.
89176V AA 0 | TOWD POINT MORTGAGE TRUST 18-5 Al.....coiiiriiinrinriisrisnissesnsssssisnnssnsens | coveees .. 2| ... 1FM 948,709 948,854 785 | i i | 3.250 MON... | oo 2,624 | i 7,872 | 09/21/2018. | 07/25/2058.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities . (SRR IR 13,183,954 XXX | s 13,093,324 | ..o 13,237,575 | v 13,184,363 [ ..o 0 1,286 0 0 XXX XXX | s 29,250 | ... 286,482 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
03063N  AA 5 |AMERICOLD LLC TRUST 10 ARTA Al....civiuiiiiririieinrinsrienireniseesssisssiens | cevees [P I 4| ... TFM | e 250,956 250,956 | ... 250,956 [ ...ovverrirrirriiinis | e | e | e | e 3.847 MON... 12/09/2010. | 01/14/2029.
05607E  AA 3 |BXTRUST 17-IMC A.. s | e [P I 4| ... FM | s 1,000,000 1,000,000 ...1,000,000 3.558 MON... 10/13/2017. | 10/15/2032.
065404 BB 0 |BANK 18-BNTO AB.......oiiiiriiricieiiisissis e ssssssssessnssees | sevenes . 2| . 1FM 1,802,490 1,750,000 | .. ..1,798,276 (4,214) | o e s 3.688 MON... 01/26/2018. | 02/15/2061.
08161C AE 1 |BENCHMARK MORTGAGE TRUST 18-B2 A5 . I . 2| ... 1FM 2,059,990 |...102.084 | .............. 2,041,680 | ..ocoornven. 2,000,000 | ... 2,055,396 (4,594) [ ..o | e | s 3.881 MON... 02/09/2018. | 02/15/2051.
12433W  AC 5 |BXTRUST 18-EXCL B....oouveirricieeeierce s essesssssssninnes | evveens . 2| ... 1FM 994,300 |{....99.211 | .oieiieen992,110 | e 1,000,000 | ... 994,491 191 [ s e [ 3.833 MON... 10/02/2018. | 09/15/2037.
125150 AR 5 |CD COMMERCIAL MORTGAGE TRUST 17-CD4 A4... ST OO . 2| . 1FM 514,996 |.....99.280 | .................496,405 | ....... 500,000 | ... 512,750 (1,398) [ oo | v | s 3.514 MON... 04/28/2017. | 05/10/2050.
125460 AG 2 | COSMOPOLITAN HOTEL TRUST 17-CSMO B . I [ I 4| ... M| s 1,000,000 1,000,000 ...1,000,000 3.908 MON... 12/01/2017. | 11/15/2036.
12624P AE 5 | COMM MORTGAGE TRUST 12 CR3 A3 IR I 2| ... 1FM 1,768,238 1,715,369 | .. ...1,735,265 (6,108) 0n2.822 MON... 12/07/2012. | 10/15/2045.
17324D  AQ 7 |CITIGROUP COMMERCIAL MORT 15 P1 Al..covviririereerieiserieenineesssessnins | eveens . 2| ... 1FM 177,795 LATT796 | 177,795 LI TSRO IPPIPRRRIOR IOV 1.648 MON... 08/06/2015. | 09/15/2048.
23305X AS 0 |DBUBS MORTGAGE TRUST 11 LC2A A1FL FESTRURRRUOTRIN BN . 2| . 1FM 285,671 |...100.716 285,671 | ... 285,671 3.868 MON... 06/17/2011. | 07/12/2044.
36249K AA 8 |GS MORTGAGE SECURITIES TRUST 10 C1 A1 IR 2| ... 1FM 126,584 |...100.306 123,275 122,899 | ... 123,277 (828) ..rn.3.679 MON... 08/04/2010. | 08/10/2043.
46639E  AE 1 | JP MORGAN CHASE COMMERCIAL 12 LCY AB........ovvirrrerineireriseineenenins | ceiee . 2| ... 1FM 1,514,763 | ..... 98.260 ..1,473,900 11,500,000 | .cooovvvvnee 1,504,760 (1,593) [ cooneererinerrneris | ceerneiseeiseriseens | e 2.840 MON... 08/31/2015. | 12/15/2047.
46649V AG 6 | JP MORGAN CHASE COMMERCIAL MOR 18-LAQ B......ccovrvrvvrmrrverivnnirens [rvvree [ | vervnennd | v 1FM ..1,000,000 |...100.228 ..1,002,280 .1,000,000 | ....coovenee 1,000,000 [ ..ovouveerieerieriins | e | e | e | 3.808 MON... 06/27/2018. | 06/15/2032.
86212V AD 6 |STORE MASTER FUNDING LLC 18-1A A1.. ..996,298 |...102.533 ..1,021,806 996,305 [ ..vvvverereriererrenes | ererereniseeenieninns | rerneeiennninnniens | seesesessenenennns | e 3.960 MON... 10/12/2018. | 10/20/2048.
87266X AA 1 | TPG REAL ESTATE FINANCE 18-FL1 A . B 971,942 971,942 3.257 MON... 02/05/2018. | 02/15/2035.
92903P  AA 7 |VORNADO DP LLC 10 VNO ATt sessssssssnsseneenes 307,301 307,301 [(CIS) ) IR [VTPTRTRRN IO 2.969 MON... 08/10/2010. | 09/13/2028.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securitie 14,771,324 14,714,185 (18,642) 0 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00248P AP 1 |AVOCE CLOLTD 14-TAATR ...otiiirtrierineeieeiseeiesssssssessssisssssssssssssensnns | onenen | oo | veverneenns 2| 1FE| cooei 1,928,347 |..... 99.949 | .............1,927,363 | ..............1,928,347 | ............. 1,928,347 [ .ocooieirrinererines | rererneennninsinenis | veveneesssissiens | e | e 3.947 |...... 3.410 |JAJO.. 03/16/2017. | 07/15/2026.
014480 AF 8 | ALESCO PREFERRED FUNDING LTD 6A PPNH.......cccccrviuriiirinireincirerniinnes | vveres 2| .. 1FE 15,805 | ..... 38.470 15,805 ...11.400 | MJSD. 03/11/2005. | 03/23/2035.
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01449A AD 6 |ALESCO PREFERRED FUNDING LTD 7A PPNT.....ovoviiierinrererieireriensenens | cevenne . 2| . 1AM 91,726 |....54.339 | .o 190,636 | oo 350,636 | .. 91,726 | oo | overieniesinenninnes | everieniseenenns | eenerinssnennnines | enernnneinee | sevnnennneenne | MISDL | ot [ e 04/05/2005. | 07/23/2035.
01749B  AB 5 |ALLEGRO CLO LTD 17-2A B.....vvrririieiiieiieieienissiesssississnss s .1,000,000 | ..ccorerrne 1,000,000 | .ooovvreririreirerinnins | e | e | e | o 4.273 12/12/2017. | 01/17/2031.
12479R  AE 7 |CAPITAL AUTOMOTIVE REIT 17-1A A2 . 491,614 2 orrn4.180 03/30/2017. | 04/15/2047.
12549) BC 4 |CIFC FUNDING LTD 14-TABR2.......ccoriiiiinriieiierineisseeisssssse s essssssians ] . ...1,000,000 |.....95.060 | .................950,607 | ..............1,000,000 | .......c..... 1,000,000 [ .ooveouevnrinerieries | cererreerinniinnieeiis | e | e | s 4.180 01/11/2018. | 01/18/2031.
13057B  AD 2 | CALIFORNIA REPUBLIC AUTO RECEI 16-1 Ad........ovooiverirrerienineencensnines | e . 2| 1FE 403,526 402,496 (1,010) [ oo | e | e 2.240 10/23/2017. | 10/15/2021.
14041IN  FS 5 |CAPITAL ONE MULTI-ASSET EXECUT 18-A2 A2 . - 2| 1FE 500,000 500,000 .....2.858 05/09/2018. | 03/16/2026.
14313Y AD 0 | CARMAX AUTO OWNER TRUST 16 1 Ad....ccovviiiiireieiniierssissieniersnsnsienes | veveees . 2| 1FE 749,956 749,988 12 | s [ [ 1.880 01/26/2016. | 06/15/2021.
17180W  AA 3 | CIFC FUNDING LTD 18-2A Al...coiiiiriiereeiseiseiiesssesiesssssessssssssssesssenssesenas | voeees . 2| ... 1FE 2,000,000 2,000,000 | .eoouiveerirerirrerens | e | e | e | e 3.815 04/24/2018. | 04/20/2031.
19626N  AE 3 | COLONY STARWOOD HOMES 16-2A C.......ovevvrreireiicrineirerinsissieniesisnnns | covenes . 2| 1FE 741,203 TA1,203 [ oo e | e | e | 4.658 10/20/2016. | 12/17/2033.
210717 AA 2 | CONSUMERS SECURITIZATION FUND 14 A Al.....cooviivminirerinrcnnessinens [ vrenes [P I 4 ... TFE| i 95,169 95,171 [ oo [ v | e | e | e 1.334 07/14/2014. | 11/01/2020.
210717  AB 0 | CONSUMERS SECURITIZATION FUND 14 A A2......ccovvumiimerneeineinsrisseinens | woeees [P I 4 ... 1FE| oo 499,990 500,000 [ .ooovvrnrererireerinnis | erreeerierineeseens | oreesenseseneens | eeeesiesenessnnines | eeenne 2.962 07/14/2014. | 11/01/2025.
25755T AG 5 |DOMINOS PIZZA MASTER ISSUER LL 17-1A A2......oovvvirieriieierineineiirenes | ceveene . 2] ... 2AM 493,750 ...493,750 | ... 493,750 | ..vooerceirinniies | e | e | s | 3.082 v 15,217 | 06/12/2017. | 07/25/2047.
25755T AJ 9 |DOMINOS PIZZA MASTER ISSUER LL 18-1A A2........ovvvmerinrireerinirneiserienes | ceveens . 2| .. 2AM 497,500 |.....98.656 | ...............490,819 | ...coovvvrnnnns 497,500 | ... 497,500 | ..vvveereerrrieries | rerierineeneninnns | v | e | e 4.116 |....4.110 |JAJO.. | ..c......3,754 | ... 10,295 | 04/18/2018. | 07/25/2048.
28415P  AA 2 |ELARAHGV TIMESHARE ISSUER 16-AA... [ESTTRRROREN BTN . 2| . 1FE 229,430 |.....98.575 | .................226,164 | ....... 229,434 | ... 229,431 (137) | cevereerirniiens e [ 2.730 06/22/2016. | 04/25/2028.
28415P  AB 0 |ELARAHGV TIMESHARE ISSUER 16-AB... [ESTSRRIRR BRI . 2| ... 2AM 229,404 |.....98.580 | .................226,176 | ....... 229,434 | ... 229,405 (153) | cevereererinerirens [ eveerenisreserienns [ e 3.220 06/22/2016. | 04/25/2028.
28416D AA 8 |ELARAHGV TIMESHARE ISSUER 17-A A.....ccoooiiiriineineiieeiseinnerississsinennns | ceiees . 2| 1FE 355,653 |.....98.802 | ..cccoverrnnn 351,424 | i 355,685 | ... 355,653 (184) | oveveereeiseieens [ v [ e 2.690 10/17/2017. | 03/25/2030.
34417Q  AA 6 |FOCUS BRANDS FUNDING LLC 18-1 A2....cvviirvireirernrinsirnnieisnnessnsnsessines | vevenns | oo | eererineinn2 | vvene 2AM ...1,000,000 |...100.781 ..1,007,810 1,000,000 | ...ocee0ree0 1,000,000 [ coooviriririirniinnies v | v [ e | 5.184 10/19/2018. | 10/30/2048.
34528Q EN 0 | FORD CREDIT FLOORPLAN MASTER 16 1 A I I N (Y2 I 1FE]| .. ..1,249,655 |..... 99.809 ..1,247,625 1,250,000 | .. [ [SOORT URRIO P 1.760 02/09/2016. | 02/15/2021.
34532R  AA 4 |FORD CREDIT AUTO OWNER TRUST/F 18-1 A....oovvvirrieivireiernssieirenssinees | even . 2| 1FE 999,649 1,000,000 | ... 999,690 A1 | e | e | 3.190 01/23/2018. | 07/15/2031.
348663 AC 9 | FORT SHERIDAN ABS CDO LTD 05 1A PPN2.......ccovvuurrenirirerierineerneeisesnnns | vereees . 2| 1FE 54,719 239,662 | .. 54,719 03/17/2005. | 11/05/2041.
36320T AL 7 | GALAXY CLOLTD 16-22A ATR....otiumiiiiiirineirneiseisesiesisessssissssesssesssesenas | sevenns . 2| 1FE 1,000,000 1,000,000 | ..coovvrenne 1,000,000 [ ..ocevueveriericiines | cerereeernnrinsineiis | eereeeersseisninns | e | e 3.778 . 07/02/2018. | 07/16/2028.
363200 AC 4 | GALAXY CLO LTD 18-27A A...ovuriiiriiriririntiiesiinesiesiesissssisssssssesssesesssssnns | cvveees . 2| 1FE 1,500,000 1,500,000 | ...coovveeee 1,500,000 [ ..oeouveerieerienies | vererreernninninenis | e | e | 3.649 |.....3.560 |[FMAN. | ...........6,994 | ......... 30,015 | 04/03/2018. | 05/16/2031.
437303 AA 8 |HOME PARTNERS OF AMERICA TRUST 16-2 A......oovvorvvvrerirernernnnrnerinenins | vevenee | oo | eevneinndh | s 1FE ..406,276 | ... ceernernnnennen 809,868 | oo 409,422 | ... 409,388 2,165 3.657 .12,804 | 08/25/2016. | 10/17/2033.
43730T AE 3 |HOME PARTNERS OF AMERICA TRUST 17-1C.... T IO | 1FE| .. ..500,000 500,000 | ... 500,000 [ .ovvervrerrierrnrines [ veerereniseirennns [ [ [ 4.057 e 17,652 | 06/14/2017.| 07/17/2034.
43815H AC 1 |HONDA AUTO RECEIVABLES OWNER T 18-3 A3.......ccoomirimrerenrinirserserienes | woreees [P I 2| 1FE| oo 1,499,794 1,500,000 | ....c.ceeeee 1,499,826 32 | s [ s [ e 2.950 |......2.950 |MON...| ...........1,229 | .......... 13,890 |08/21/2018. | 08/22/2022.
46185H AC 6 |INVITATION HOMES TRUST 18-SFR2B....... [ESTRRRRRRIOROT BTN || 1FE ...1,000,000 1,000,000 21,000,000 [ oo | e | e [ [ 3.588 .19,806 | 04/20/2018. | 06/17/2037.
46187V AC 3 |INVITATION HOMES TRUST 18-SFR3 B....... et | s || 1FE]| .. ...1,000,000 |...100.151 1,000,000 | .. ...1,000,000 3.657 .15,850 | 06/15/2018. | 07/17/2037.
50543L AA 0 |LABRADOR AVIATION FINANCE LTD 16-TA Al....oooiiririreierineeneeiesesenins | eeeees [ I 4 ... 1FE| oo 863,130 |...101.920 ...880,208 | ... 866,992 2,787 4.300 .37,849 | 12/08/2016. | 01/15/2042.
55818H AU 2 | MADISON PARK FUNDING LTD 12-10A AR e 2| . 1FE 500,000 |..... 99.968 ....500,000 | ... 500,000 4211 .17,348 | 10/21/2016. | 01/20/2029.
654780 AE 9 |NISSAN AUTO RECEIVABLES OWNER 16 A Ad........ccovvvrvererieenrerirneinneinns | cevees . 2| ... 1FE 499,877 |..... 98.531 | ..ovrvrerrnn 492,660 | ... 500,000 | ... 499,966 B4 | s [ s [ 1.590 02/02/2016. | 07/15/2022.
68267C AC 2 | ONEMAIN DIRECT AUTO RECEIVABLE 17-2A C.....oovvovririririeinrincieirenniienes | vver 2| . 1FE 999,788 |..... 98.992 1,000,000 | ... 999,853 61 2.820 12/06/2017. | 07/15/2024.
68267L  AA 6 | ONEMAIN FINANCIAL ISSUANCE TRU 17-1A AT ...cooovvrierrninins 2| . 1FE 999,888 |..... 98.449 .1,000,000 | ... 999,939 38 0002370 08/29/2017. | 09/14/2032.
68268F AA 8 | ONEMAIN FINANCIAL ISSUANCE TR 16 2A A 128,808 |...100.235 129,133 ...128,830 | ... 128,827 (350) | ceveveeermerrneirees [ erreeremineinerienes [ e 4.100 03/16/2016. | 03/20/2028.
68268L AA 5 | ONEMAIN FINANCIAL ISSUANCE TR 15 3A A 499,913 |..... 99.833 499,165 | ....... 500,000 | ... 499,963 15 | e [ [ 3.630 09/24/2015. | 11/20/2028.
74333) AA 9 |PROGRESS RESIDENTIAL TRUST 17-SFR1 A, .498,393 |..... 96.952 483,208 498,399 | ... 498,393 o 2.768 .13,801 | 07/13/2017. | 08/17/2034.
74333) AD 3 |PROGRESS RESIDENTIAL TRUST 17-SFR1 B... o] . ..499,985 |..... 96.866 484,330 ....500,000 | ... 499,985 | ... | e | e | s [ 3.017 .15,085 | 07/13/2017. | 08/17/2034.
82652X AA 4 |SIERRA RECEIVABLES FUNDING CO 16 1A A.. [ESTUTRTRINN B . 2| 1FE 110,293 |..... 99.480 109,739 | oo 110,313 | ... 110,293 (79) 3.080 03/15/2016. | 03/21/2033.
82652Y AA 2 |SIERRA RECEIVABLES FUNDING CO 16-3A A R I 2| 1FE 296,367 |..... 98.946 .293,296 296,420 | ... 296,367 (162) 2430 10/12/2016. | 10/20/2033.
87330L AG 6 | TABERNA PREFERRED FUNDING LTD 05 1A PPN....c.ovviviimrinirinernniinines | vevees . 2| ... 1AM 67,260 |..... 40.726 | .................125,057 | ....... 307,064 | .. 67,260 03/08/2005. | 07/05/2035.
88432V AE 4 |WIND RIVER CLOLTD 18-1 B....oouieurererieieireessessessenssesessessssssessenssesens | evenns . 2| 1FE 1,000,000 |..... 97.389 1,000,000 | ..ovreeree 1,000,000 [ cooovorrercernninenns [ everrenienernennees | eoverrenienenenns [ e | ceen 4.437 06/22/2018. | 07/15/2030.
89237K AE 3 |TOYOTA AUTO RECEIVABLES OWNER 16 A A4 ceevrernnni [ s . 2| 1FE 1,999,967 |..... 98.945 .2,000,000 10 | e e | 1.470 02/23/2016. | 09/15/2021.
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SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

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

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
89613F AB 4 | TRICON AMERICAN HOMES 17-SFR2 B......ccovvereririnerrenieeiseesssesssessneninne | oveee | oo | veverneenns 4 ... TFE| oo 994,968 |....96.915 | ................969,150 | ..oovevrreces 1,000,000 995,526 7.2 USRI IOVRRRRIR I 3.275 |...... 3.340 |MON... 12/11/2017. | 01/17/2036.
89613T AA 6 | TRICON AMERICAN HOMES 18-SFR1 A.....ccoovvviiirrniinsinnrnsrisnsseerensseisenenes | eonene | oo [ ovrinnenns 4| ... 1FE| oo 994,235 .1,000,000 994,608 K7 £< T [TUUTORORI IOPOPRTORRORPOIRS IOV 3.530 MON... 04/11/2018. | 05/17/2037.
92211M  AC 7 | VANTAGE DATA CENTERS ISSUER L 18-1 A2.. 2| 1FE 991,667 991,667 991,667 8072 MON... 02/09/2018. | 02/16/2043.
92347X AA 4 |VERIZON OWNER TRUST 16-1AA..... 2| . 1FE 492,803 |..... ....492,886 492,881 (239) [ evvrerierrreeiiens | eeverieerseseieniens [ 1.420 MON... 07/12/2016. | 01/20/2021.
92348P  AC 6 |VERIZON OWNER TRUST 17-2A C...ccovvvvrririreeierieisseiessiseeiessssesssssssssens | ceveens 2| 1FE 999,901 |..... 1,000,000 999,947 16 | s [ e [ e 2.380 MON... 06/13/2017. | 12/20/2021.
92349F AC 7 |VERIZON OWNER TRUST 18-1AB.. 2| 1FE 999,916 .1,000,000 | ... 999,943 27 .....3.050 X MON... 03/06/2018. | 09/20/2022.
92917C AL 6 [ VOYA 2013-TABR. ..ottt ensesssserens | erene 2| 1FE 1,000,000 |..... 1,000,000 | ...ccovveeee 1,000,000 [ ..ovvourveerieerienins | e | e | e | 4687 |.... 4.610 | JAJO.. 09/29/2017. | 10/15/2030.
98161V AD 2 | WORLD OMNI AUTO RECEIVABLES TR 18-A Ad.......ccvveiriiirnerierienirseennes | ceveene . 2| ... 1FE 2,249,634 |....99.831 | ..............2,246,198 | ........ 2,250,000 2,249,714 80 | covererereereninens [ e [ e 2.730 |...... 2.730 |MON... 01/30/2018. | 02/15/2024.
01448P  AJ 1 |ALESCO PREFERRED FUNDING Il B......ccovvueiriireiiineieiinsisirsninsrsssneisenenes | covenes D oo | e 1Z | 9,272 [ 10.24.532 | e 15,957 | s 65,044 | ....... 9,272 11.310 | JAJO.. 04/19/2004. | 04/25/2034.
014480 AB 7 |ALESCO PREFERRED FUNDING LTD Vl....ccvvuuirierirrerieinrinsiierienesseesnnines | covees Do | e TAM | i..34,938 [ ... 43.675 | oo .64,960 | oo 148,732 34,938 11.500 [ MJSD. | oo [ e 12/08/2004. | 12/23/2034.
784309  AA 4 | S-JETS LIMITED 17-1 Auioiiiiiiieiseissnississns s ssnisssssnsenes | seenes [o] IR 4 ...100.884 911,111 911,109 [CCL:) ) O [OTRRRN [P 3.967 |...... 3.960 |MON...| oo 1,606 | oo 36,144 | 08/14/2017. | 08/15/2042.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUNIES...........uiiiniiiniiiiiiinisiisis e . 40,175,262 XXX 41124819 | L 40,183,135 | .o 0 3,940 0 0 XXX XXX XXX .......932,580 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ..o snssensnees | ersseens 112,372,952 XXX | 111,278,902 | e 113,019,884 | ........ 111,850,389 | oo (3,086) | ...vevvve (91,280) 0 0 XXX XXX XXX | ......625,292 | ... 2,549,902 XXX XXX
Totals
7799999.  Total - ISSUET OBIGAtIONS. .....v..reesresiesirsereseressrrs sttt snntes | ersnniens 110,911,138 XXX | s 108,895,493 | .......... 103,724,000 | ......... 107,813,740 | oo (3,086) | ......... (778,220) 0 0 XXX XXX XXX XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHES. .........rieueieririiiriniisssiississsssnssssisssisssisnas 54,684,146 XXX | s 53,282,230 | ..o 53,383,473 | oo 54,520,825 | ..oooviiiiiinins [V (199,313) 0 0 XXX XXX XXX XXX XXX
7999999. Total - Commercial Mortgage-Backed SBOUMTIES. ...ttt 17,254,683 XXX ....17,009,928 ..17,013,170 17,191,873 | oo | i (25,537) 0 0 XXX XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUMHES. ..o rrerireireriressriissrseriesiseenas . 40,175,262 XXX s 40,065,318 41,124,819 | .. 40,183,135 3,940 0 0 XXX XXX XXX XXX XXX
8399999, Grand TOtal - BONGS..........c.rurriiriiriireriiiseiesi ettt anies | erenniae 223,025,229 XXX | v 219,252,969 | .......... 215245462 | ........ 219,709,573 | .covvvvrrnes (3,086) | ......... (999,130) 0 0 XXX XXX XXX XXX XXX
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
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nation
and
Current Year's Admini
F Rate per Unrealized Other-Than- Total Foreign | strative
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange Symbol /
ei| Numberof Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/A.C.V. Change in Market Date
CUSIP Identification Description Code [gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) B./A.C.V. Indicator | Acquired

NONE
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 (4 7 8 10 1 12 13 14 15 16
NAIC
Market
Current Year's Indicator
F Rate per Other-Than- and
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Admini
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/AC.V. Exchange Change | strative Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) in B./A.C.V. Symbol (a)| Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)

31337# 10 5 |FEDERAL HOME LOAN BANK - CINCINNATI 6,895.000 689,500 | ....... 100.000 | ...cocceeerrer.689,500 | .viiviiiiinnnn 689,500 40,510 [ oo L | e | eonnneisnnenenennnenn0 | | e A | 01/03/2011.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated). 689,500 XXX 689,500 40,510 0 XXX XXX
9799999. Total - CommOn StOCK............coveevrererereerriirrereienans 689,500 XXX ]................689,500 | ....... 689,500 40,510 0 XXX XXX
9899999. Total Common and Preferred Stock s 689,500 XXX [ e....689,500 | ... 689,500 | ......... 0 40,510 (O o |1 TR (V)] 0 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 §.......... 0.




€3

Annual Statement for the year 2018 ofthe Safe Auto 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.
36179T  Z5 7 | GOVERNMENT NATL MTG ASSOC Il #MA5264.............ccovvvuee 06/25/2018........ SUNTRUST CAPITAL MARKETS........eviimirrieinnieierisseesissssissneenns 510,173 | oo 498,908 998
912828 4N 7 |UNITED STATES TREASURY NOTE.... 05/22/2018........ RBC CAPITAL MARKETS 49,201
912828 Y6 1 |UNITED STATES TREASURY NOTE.... 08/24/2018........ DIRECT ...ttt 2,002,894 .. .2,000,000 .
0599999.  Total - BONAS = U.S. GOVEIMIMENT..........viieiisiiiiiis etttk e6 18 s e o8R0 E 8880t 2,562,268 | ..o 2,548,908 5,064
Bonds - All Other Government
30216B  HB 1 | EXPORT DEVELOPMNT CANADA........cciiiiiiinrinsississsssissssssssssssssssssssasenas |A | 02/02/2018........ | CITIGROUP GLOBAL MARKETS.......coiitiererstisesasssissssssssrsssssessensssesssssssssssansssssssasssessnes 1,998,900 | ..o 2,000,000
1099999. Total - Bonds - All Other GOVEIMMENL..........vuiviiiieirei s sessneenes 1,998,900 | ..o 2,000,000 |....... 0
Bonds - U.S. Political Subdivisions of States
47123 FU 5 | HARTNELL CA CMNTY CLG DIST | | 01/30/2018. 1,043,400 ....1,000,000
2499999. Total - Bonds - U.S. Political SubdiviSions of SEaes.........ueuriiiiiiniieisrissssises s 1,043,400 1,000,000 |....... 0
Bonds - U.S. Special R e and Special A
01179R  NF 6 | ALASKA ST MUNI BOND BANK AUTH.......ccovverreerrririreririrns 01/30/2018........ BANK OF AMERICA.... 1,018,690 21,000,000 | oo 13,333
3137FE BP 4 | FHLMC MULTIFAMILY STRUCTURED P -KO72 AT....oooiiiririiiieiisieesieissieessssiesssisessnsenes 01/23/2018........ BARCLAYS CAPITAL.....ocvuiiiiiiieineisieissiese s 2,549,985 2,500,000 6,775
3138YE 5V 5 | FEDERAL NATIONAL MTG ASSOC #AY1759........coeimriieieiniireirerssiseeesise e 01/17/2018........ CANTOR FITZGERALD LLC 1,022,525 1,002,322 | e 1,169
3140GR QG 2 | FEDERAL NATIONAL MTG ASSOC #BH3154 02/16/2018........ SUNTRUST CAPITAL MARKETS 3,935,464 3,837,722 5117
31410L UV 2 |FEDERAL NATIONAL MTG ASSOC #890796..........ccoovveverrernnnne 01/17/2018........ WELLS FARGO FINANCIAL 1,901,233 2,169
31418C WW 0 | FEDERAL NATIONAL MTG ASSOC #MA3360.........curreimimrnminrererissienssnssnssneenes 05/10/2018........ JP MORGAN SECURITIES INC 500,006 629
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: 10,927,903 29,192
Bonds - Industrial and Mi:
0258M0  EL 9 | AMERICAN EXPRESS CREDIT.......cccovivmiiiiirriineeerinereeseneenes 10/18/2018........ GOLDMAN SACHS................. 954,140 | oo 1,000,000 | oo 15,492
035240 AL 4 |ANHEUSER-BUSCH INBEV WOR... 10/10/2018........ MORGAN STANLEY & CO......ccovrirrieriririniiiesinsiiensesessesssienns 966,720 ....1,000,000 20,889
06051G  HM 4 |BANK OF AMERICA CORP 07/18/2018. BANK OF AMERICA.... 1,000,000 .1,000,000
065404 BB 0 |[BANK 18-BN10 AS......c.covvvrciirriniciciins 01/26/2018........ WELLS FARGO FINANCIAL. ..o 1,802,490 .....1,750,000 2,151
08161C  AE 1 |BENCHMARK MORTGAGE TRUST 18-B2 A5 02/09/2018........ JP MORGAN SECURITIES INC.....coovvrririrrinrieireeirerenieeiresiesisseesieennes 2,059,990 ....2,000,000 5,607
115637  AS 9 | BROWN-FORMAN CORP.........eouiimiiririiiiieiisistie ittt 03/22/12018........ BANK OF AMERICA.... 995,530 1,000,000
12433W  AC 5 |BXTRUST 18-EXCL B 10/02/2018........ BANK OF AMERICA.... 994,300 ....1,000,000
12549)  BC 4 |CIFC FUNDING LTD 14-1ABR2... 01/11/2018. CITIGROUP GLOBAL MARKETS 1,000,000 .1,000,000
12654P  AA 6 | CREDIT SUISSE MORTGAGE TRUST 18-RPL9 A1 10/02/2018........ CREDIT SUISSE FIRST BOSTON.........cooviiirrriririnreies 1,001,407 ....1,000,000 2,139
126650 CV 0 |CVSHEALTH CORP........cccoovvvuerirarnne 03/06/2018........ GOLDMAN SACHS................. 991,040 .1,000,000
14041N  FS 5 | CAPITAL ONE MULTI-ASSET EXECUT 18-A2 A2........cooviviiiiirseicie s ssssiensnses 05/09/2018........ RBC CAPITAL MARKETS 500,000 ....500,000
17180W  AA 3 | CIFC FUNDING LTD 18-2A Aot ssisessesssesessssesssssssesssessssssssssensnes | sevesssessssien 04/24/2018........ CITIGROUP GLOBAL MARKETS........couiiuiirriiriinisisseiiessissssessssesssssssssessesssessssssen 2,000,000 ....2,000,000
19416Q EA 4 | COLGATE-PALMOLIVE CO.....ccoervruirimriciiririreissirerniisceesinsnnes 03/14/2018........ WELLS FARGO FINANCIAL........coiviirerinrirerniineieriserceienerenes 951,560 1,000,000 2,438
24422E  UE 7 |JOHN DEERE CAPITAL CORP... 09/05/2018........ GOLDMAN SACHS................. 997,460 | ..o 1,000,000 | oo 16,963
25755T  AJ 9 | DOMINOS PIZZA MASTER ISSUER LL 18-TA A2l......cooviiiieiiiecineireresiseirersniseeesssesnesesesenns | veeieeeensnens 04/18/2018........ GUGGENHEIM CAPITAL MARKETS.......covviriererneierierrereneenes 500,000 ....500,000
26442C  AQ 7 |DUKE ENERGY CAROLINAS........oooitiiieriittietinsiseeesisissss et 05/31/2018........ MIZUHO SECURITIES 969,870 .1,000,000 5,486
29379V BT 9 |ENTERPRISE PRODUCTS OPER....... 10/03/2018........ CITIGROUP GLOBAL MARKETS........coeiiiiriiiieiinsieie e esessenesssns 997,640 ....1,000,000
30711X  C2 8 |CONNECTICUT AVENUE SECURITIES 18-C02 2M1 03/06/2018........ JP MORGAN SECURITIES INC....ccouvvrrerireririneirerieieiiseiesiesissiesieneees 1,000,000 1,000,000
30711X X2 5 |CONNECTICUT AVENUE SECURITIES 18 C05 1M1........ 07/26/2018........ BANK OF AMERICA.... 1,000,000 | ..o 1,000,000
34417Q  AA 6 |FOCUS BRANDS FUNDING LLC 18-1 A2.......couiiriiiiirieeiiieiisireiesissiessesisesesisenessssseesssssssesenes | sesssererensines 10/19/2018........ BARCLAYS CAPITAL......couiiiviiieiirieieriesiresis s 1,000,000 1,000,000
34532R  AA 4 |FORD CREDIT AUTO OWNER TRUST/F 18-1 A....cvvmiiririiieeniieissieisesssiseess st sssensnes 01/23/2018........ BANK OF AMERICA.... 999,649 1,000,000
36320T AL 7 |GALAXY CLOLTD 16-22A A1R...... 07/02/2018........ MIZUHO SECURITIES. 1,000,000 ....1,000,000
36320U  AC 4 | GALAXY CLOLTD 18-27A Ao 04/03/2018........ GOLDMAN SACHS................. 1,500,000 1,500,000
370334 CD 4 |GENERAL MILLS INC......coovvirvrrrrvrriririrnns 04/03/2018........ GOLDMAN SACHS.........c....... 999,860 ....1,000,000
377372 AH 0 | GLAXOSMITHKLINE CAP INC 08/15/2018. WELLS FARGO FINANCIAL. 977,490 .1,000,000
40573L  AS 5 [HALFMOON PARENT INC.....covvuiirirriiiinnisierissiesesiseisesssissssseenes 09/06/2018........ MORGAN STANLEY & CO 998,670
43815H  AC 1 |HONDA AUTO RECEIVABLES OWNER T 18-3 A3.......oiiiirieineireie e 08/21/2018........ BANK OF AMERICA.... 1,499,794 | (oo 1,500,000
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
44932H AH 6 |IBM CREDITLLC... 03/14/2018........ CITIGROUP GLOBAL MARKETS 991,440 1,000,000 3,333
46185H  AC 6 |INVITATION HOMES TRUST 18-SFR2 B........c.cocvvervrrrrnns 04/20/2018........ JP MORGAN SECURITIES INC....ccouvvvriiieerrieinsisiesissiessesssseensnsnes 1,000,000 .....1,000,000

46187V AC 3 | INVITATION HOMES TRUST 18-SFR3 B.....cccecovvrerrrininnee 06/15/2018........ DEUTSCHE BANK ..ottt 1,000,000 ....1,000,000

46649V AG 6 | JP MORGAN CHASE COMMERCIAL MOR 18-LAQ B 06/27/2018........ JP MORGAN SECURITIES INC....cooovrriiieiiieiirieieiseiesesiseienieiees 1,000,000 1,000,000

61744Y AP 3 [ MORGAN STANLEY. .....cccovviiiiiirieieinireissiseiesiessssseise s 08/09/2018........ CREDIT SUISSE FIRST BOSTON.........ccocotierriirireniinans 962,730 21,000,000 | oo 1,991
641062  AD 6 |NESTLE HOLDINGS INC.....ccoiiuiiuiiiiriiiieiinriciesisseeissiesie st essssiessessssssessesssssenes. | sesesisessesenes 09/17/2018........ BANK OF AMERICA.... 999,820 1,000,000

64828F CQ 3 |NEW RESIDENTIAL MORTGAGE LOAN 18-4A ATS......oiiriiiieisieiissieesssisssessssssssessesssenes 10/11/2018........ CREDIT SUISSE FIRST BOSTON.........cccvtierrmrirerinriinns 1,000,000 | coooooveerririeniees 1,000,000

64829V AA 4 |NEW RESIDENTIAL MORTGAGE LOAN 18-RPL1T AT.....oiiiiiireineierienieeesierseseeieseseisseesiees 06/07/2018........ BANK OF AMERICA.... 993,763 ....1,000,000 3,986
64952W  CX 9 |NEW YORK LIFE GLOBAL FDG 09/25/2018........ WELLS FARGO FINANCIAL........covriiveriiierriseiesissseeseninenes 937,410 1,000,000 6,417
678858 BT 7 |OKLAHOMA G&E CO.... 08/14/2018........ MIZUHO SECURITIES 998,110 ....1,000,000

693304 AT 4 |PECO ENERGY CO. 08/08/2018........ MIZUHO SECURITIES 971,900 1,000,000 | oo 10,063
74456Q BW 5 |PUBLIC SERVICE ELECTRIC........comiiiiiimriiiieiiesiieeieniseiie e ssiessesissessssssssssessesssessssssennss | nevesssesssnsens 09/05/2018........ MITSUBISHI UFJ SECURITIES USA INC 998,230 | .o 1,000,000

81746Q AU 5 | SEQUOIA MORTGAGE TRUST 18-2 A19. 01/16/2018........ WELLS FARGO FINANCIAL 999,531 ....1,000,000 2,333
81747G AU 6 | SEQUOIA MORTGAGE TRUST 18-5 A19 04/25/2018........ WELLS FARGO FINANCIAL 968,438 1,000,000 2,528
86212V AD 6 | STORE MASTER FUNDING LLC 18-TA Al.....oiiiiiiiiiiciseieieiseiessisiesisssesessse s | coeniesiseninns 10/12/2018........ CREDIT SUISSE FIRST BOSTON.... 999,741 ....1,000,000

87266X AA 1 | TPG REAL ESTATE FINANCE 18-FL1A... 02/05/2018........ WELLS FARGO FINANCIAL 1,000,000 1,000,000

88432V AE 4 [WIND RIVER CLOLTD 18-1 B....ooverieiiirnerienicisiieniienienes 06/22/2018........ MORGAN STANLEY & CO. 1,000,000 ....1,000,000

89175V AA 1 | TOWD POINT MORTGAGE TRUST 18-2 A1 05/29/2018. JP MORGAN SECURITIES INC... 996,750 .1,000,000 2,708
89176E  AA 8 | TOWD POINT MORTGAGE TRUST 18-1 A1 02/06/2018........ CITIGROUP GLOBAL MARKETS........cctrimiiiriieriisiesesisisssessse st essssssssssssssssessns 999,356 .....1,000,000 2,250
89176V AA 0 | TOWD POINT MORTGAGE TRUST 18-5 A1 09/21/2018........ BANK OF AMERICA.... 979,179 ....1,000,000 2,438
89236T FN 0 | TOYOTAMOTOR CREDIT CORP............... 09/17/2018........ RBC CAPITAL MARKETS 998,040 1,000,000

89613T AA 6 | TRICON AMERICAN HOMES 18-SFR1 A. 04/11/2018........ DEUTSCHE BANK .....cutiriiiitiesisisises ettt ssseen 994,235 ....1,000,000

904764 BG 1 |UNILEVER CAPITAL CORP 09/04/2018. GOLDMAN SACHS... . 992,780 .1,000,000

92211M  AC 7 |VANTAGE DATA CENTERS ISSUER L 18-1 A2.......... 02/09/2018........ GUGGENHEIM CAPITAL MARKETS.......cocvvimieinrieienrnisirsnienns 1,000,000 .....1,000,000

92349F  AC 7 |VERIZON OWNER TRUST 18-1AB...... 03/06/2018........ BANK OF AMERICA.... 999,916 ....1,000,000

92826C  AC 6 |VISAINC.....cooiiiirriiciieiesciee e 03/21/2018........ BANK OF AMERICA.... 980,900 1,000,000 | ..o 7,700
950000  2A 0 |WELLS FARGO & COMPANY 10/18/2018........ CITIGROUP GLOBAL MARKETS........coouiiuiimriiriienisisseisessissssessssesssssssssessesssesessssen 949,100 21,000,000 | oo 14,933
98161V AD 2 | WORLD OMNI AUTO RECEIVABLES TR 18-A A4. 01/30/2018. WELLS FARGO FINANCIAL 2,249,634 .2,250,000

25243Y AU 3 | DIAGEO CAPITAL PLC. D 10/19/2018........ CITIGROUP GLOBAL MARKETS........cceiumiiiiriierinsiesesssisssessse st ssssssessesssssessssssssans 480,185 ....500,000 6,344
82620K  AK 9 | SIEMENS FINANCIERINGSMAT ..ottt sssens st [ D 09/11/2018........ SUNTRUST CAPITAL MARKETS 931,930 ....1,000,000 9,889
3899999. Total - Bonds - Industrial and Miscellaneous.. 60,030,728

8399997. Total - BONS - Part 3. 76,563,199

8399998. Total - Bonds - Summary Item from Part 5...........ccocoeiiiinseissceeeeieas 1,991,960

8399999, TOAl = BOMGS. ......evuoeeereretisiessseeissess e erss e see st ees st eb 888828828888k 0 80108888t E80e | LE1eEs LR eeE LR LR AL RS R bbb 78,555,159

9999999. Total - Bonds, Preferred and COMMON SIOCKS............c.uiiiureiiiiieieeireieeie ettt eaiee | eesesaess et e ee s bbbttt 78,555,159
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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
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36178U UW 1 | GOVERNMENT NATL MTG ASSOC Il #AB7797... | .. | 12/01/2018. | PAYDOWN... 62461 | ... (263) (263) 11/20/2042.
36179R  7J 2 | GOVERNMENT NATL MTG ASSOC II #MA3597.. | .. | 12/01/2018. | PAYDOWN... 17753 | (803) (803) 0412012046,
36179R XD 6 | GOVERNMENT NATL MTG ASSOC Il #MA3376.. | .. | 12/01/2018. | PAYDOWN... 219775 | ... (886) (886) 01/20/20486.
361795 B8 9 |GOVERNMENT NATL MTG ASSOC Il #MA3663.. | .. | 12/01/2018. | PAYDOWN... 61387 | ... (244) (244) 0512012046,
361798 JS 7 | GOVERNMENT NATL MTG ASSOC Il #MA38T3. | | 12/01/2018. | PAYDOWN.. 297195 | . (647) (647) 0812012046,
36179T 25 7 |GOVERNMENT NATL MTG ASSOC II #MA5264.. | .. | 12/01/2018. | PAYDOWN ..o | | 40016 | 10016 | . 10242 | | | ©) ©) 0612012048,
362060 SY 7 |GOVERNMENT NATL MTG ASSOC #701735...... |.. | 12001/2018. |PAYDOWN. oo | | ottt | 130411 | 4a1981 | 130262 |..... (151) (151) 03/15/2039.
36297 TV 6 | GOVERNMENT NATL MTG ASSOC #713464...... .. | 12/01/2018. | PAYDOWN... 26797 | .. (63) (63) 06/15/2039.
38373A D9 4 |GOVERNMENT NATIONAL MORTGAGE A 0969 |.. | 12/01/2018. | PAYDOWN
PV T3 | 177) 7 ol. 08/20/2039.
912828 2K 5 |UNITED STATES TREASURY NOTE .. | 03/14/2018. | CITIGROUP GLOBAL MARKETS. 2,001,103 |....... (138) (138) R (23,082) (23,082) 07/31/2019.
912828 L3 2 |UNITED STATES TREASURY NOTE .. | 12/04/2018. | BARCLAYS CAPITAL 399,229 | ... 266 266 | oo 399,495 | oo o 9,137) | v (9,137) 08/31/2020.
912828 MF 4 |UNITED STATES TREASURY INFL INDEX .1 03/07/2018. | BANK OF AMERICA..........ccovverrrirerrirenne
NOTES 292,410 250,000 | ........ 244,932 | . 249158 |...... 120 120 { oo | o 289,078 | oo | 43432 | ... 431432 | ... 2,524 | 01115/2020.
912828 PP 9 |UNITED STATES TREASURY INFL INDEX . 103/07/2018. | NOMURA SECURITIES INTL.........ocvnnce.
NOTES 289,258 | ........ 250,000 | ........ 256,119 | ...........253,054 (86) 252968 || 36,289 | ... 36289 | .o 2,042 | 011512021,
912828 U4 0 |UNITED STATES TREASURY NOTE. ...co.rvovve o | 113072018 | VARIOUS v | ] 2,699,939 | ....... 2,700,000 | ...... 2,689,990 | ... 2,695,260 4,730 2,699,990 11/30/2018.
912828 VK 3 | UNITED STATES TREASURY NOTE | OBI30/2018. | VARIOUS. oot | 2,000,000 | ...... 2,000,000 | ...... 1,989,537 1,998,924 L0 3 PR b 0000003 IR PRSI BN SO 27,500 | 06/30/2018.
912828 WR 7 |UNITED STATES TREASURY NOTE .1 12/04/2018. | PARIBAS CORPORATION ..1,000,000 | ....... 1,011,996 1,010,585 (2,749) . 1,007,836 0,431 | 06/30/2021.
0599999. Total - Bonds - U.S. GOVEMMENt....vosvsvscrs vttt st | /696,385 | 9,593,063 | ...... 9,629,785 9,593,494 0 79 0 | 9,603,596 | ..oooror0 | 122,788 | ... 22,788 | ... 132,553 | XXX
Bonds - All Other Government
46513A F8 8 |ISRAEL STATE OF ..ottt [D] 07/01/2018. [MATURITY. .o | o ] 700,000 | ... 700,000 | ... 700,000 | e 700,000 [ | ] IS P 700,000 | v | | s 0 |.....13413 | 07/01/2018,
1099999. Total - Bonds - All Other GOVEIMMENL............ccuvvurrriisisisersiiiniens s | 700,000 | .......... 700,000 | ......... 700,000 | ............. X ) 0 0 0 0 " Xl 0 [\ 0l 13,413 XXX
Bonds - U.S. States, Territories and Possessions
13063C YL 8 |CALIFORNIA ST....ccooiiiiiiiiniiiciieciesissiisiis ..| 07/27/2018. | HILLTOP SECURITIES 582 155 500,000 | ......... 591,550 | oo 573,902 (5,077) 09/01/2030.
20772G  E4 6 |CONNECTICUT ST .. | 03/15/2018. | MATURITY. 250,000 250,000 | ......... 250,000 250,000 0 03/15/2018.
574193 KY 3 [MARYLAND ST - [12110/2018. | M&T SECURITIES INC...c 264,425 250.000 | ... 276738 267,036 (3.369) 08101/2027.
677522 FG 4 |OHIOST | 12110/2018. | UBS WARBURG 204,002 200,000 | ... 206,458 204,619 | ... (803) 09/01/2026.
882723 NB 1 |TEXASST.. | 12/10/2018. | MESIROW FINANCIAL INC...ooccvvoves | s | o 563,685 | ........ 500,000 590,145 (8,537) 10101/2028.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS........c.vvsvvivss vttt | 1,864,267 | ...... 1,700,000 | ...... 1,914,891 | 001,856,365 | o0 | oo 17,786) | e ) — AL P— 0 XXX
Bonds - U.S. Political Subdivisions of States
005482 3K 8 |ADAMS & ARAPAHOE CNTYS COJTS.... - [12107/2018. TKEY BANC CAPITAL MARKETS.. 231,860 200,000 | . 241108 ) (B675) oo | o 234,828 12/01/2030.
073900 ES 7 |BEAUFORT CNTY SC SCH DIST | 07127/2018. | M&T SECURITIES INC..cooovovsvsvsnn | ] 1,120,740 | ...... 1,000,000 | ....... 1,214,540 ] FRS B (L7 | — 1,128,351 03/01/2023.
132285 2Q 9 |CAMBRIDGE MA .. | 01/1812018. | JP MORGAN SECURITIES INC 281,233 250000 | . 286,415 ) (240) o 275957 01/01/2024.
181144 SC 1 |CLARK CNTY WA SCH DIST #37 VAN... | 1200712018, | BOSC INCecovvsvvssvsvsvsssesnsn || 585,985 | ......... 500,000 | ... 608,720 ) (9,254) | v | e 593,645 12101/2029.
235219 KG 6 |DALLASTX | 12/07/2018. | RBC CAPITAL MARKETS...oocvsvvvvns | s | e 282,020 | oo 250,000 | oo 290,790 ) (5,008) ..280,169 02/15/2024.
249164 LJ 1 [DENVER CITY & CNTY CO . [1211112018.| BOSC INC 259,990 250,000 | ... 285,500 ) (7.411) 08/01/2030.
402892 BZ 5 |GUNNISON CO WATERSHED SCH DIST.. .. | 12/03/2018. | PREREFUNDED.. 135,000 | oo, 135,000 | ... 152,603 ) (5,246) 12/01/2025.
438670 2T 7 |HONOLULU CITY & CNTY HI .. | 0111812018, | UBS WARBURG ... | | 1906613 | ....1.625.000 | ....1.077.284 . ) (2.337) 10001/2023.
495033 ED 0 |KING CNTY WA SCH DIST #401 HIG .. 01/18/2018. | JP MORGAN SECURITIES INC.....oovceeea | L 596,200 | ......... 500,000 | ......... 600,380 589340 | ... (700) (700) 12/01/2024.
495098 XJ 9 |KING CNTY WA SCH DIST #405 BEL.... - 01/18/2018. | BLAYLOCK & PARTNERS LP.ovovccs | | s 1,820,894 | ....... 1,550,000 | ... 1,911,972 | oo 1,804,416 | oo | o (2,369) (2,369) 12/01/2023.
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567505 PC 0 |MARICOPACNTY AZHIGH SCHDIST............... | 12/07/2018. | GOLDMAN SACHS....coocvcsvvs . N 1,146,500 | ....... 1,000,000 | ....... 1,209,220 1193434 | e | (26,710) ..(26,710) N 1,166,724 (20,224 ... (20,224) | ......75,556 | 07/01/2024.
599632 KC 9 |MILFORD OH EXEMPT VLG SCH DIST............. | 12/10/2018. | VINING SPARKS.....occcovrrrsorsrr . o 1,235,283 | ....... 1,075,000 | ....... 1,273,768 1,225,370 | oo | o (17,465) ) . 1,207,905 | oo | 00ni27,378 | 00 27,378 | 55,392 | 12/01/2027.
64966H DC 1 |NEW YORKNY - | 12/10/2018. | VARIOUS . . 1,017,478 | ....... 1,000,000 | ....... 1,271,000 | croooere 1,056,470 | oo | o (36,881) | oovrvvrrrinns [ e (RT3 E— cerennnr1,019,589 2111 73,976 | 10/15/2019.
876315 VT 6 | TARRANT ONTY TX.oooooooirnrvrncresncn | 06/01/2018. | MESIROW FINANCIAL INC......ccocvsvve . . 318,735 | oo 300,000 | ......... 346413 | .............313,500 | ... o | e (2,190) (2,190) 311,319 e T A16 [ 13,202 | 07/15/2025.
2499999. Total - Bonds - U.S. Political SUbdivisions 0 SEAtes. ... v | 10,947,531 | ... 9,635,000 | ... 11,669,713 | ......... 11,010,376 | covvveer.n. 0. [REIXK)) — 0 ... [REK)) I— 0. 10,875,313 | .0 [ 1072216 | oo, 72,216 | ..... 388,136 XXX
Bonds - U.S. Special Revenue and Special Assessment
04048R LG 9 |ARIZONABRD OF RGTS ST UNIVSY... ] 12/06/2018. HUTCHINSON SHOCKLEY oo | | 1861594 | ... 1615,000 | ... 1924402 07/01/2028.
040647 EN 5 |ARIZONA ST TRANSPRTN BRD.... .| 12/06/2018. | HUTCHINSON SHOCKLEY....ooccovee | | 588,850 | ... 500,000 | oo 621,085 07/01/2029.
040647 EP 0 |ARIZONA ST TRANSPRTN BRD.... .| 12/06/2018. | HUTCHINSON SHOCKLEY.. 691,881 500,000 | ... 726,467 07/01/2030.
047870 MT 4 |ATLANTA GAWTR & WSTWTR REVENU........... .| 01119/2018. | SIEBERT BRANFORD.....coo.oovvvvmve | | 245672 | ........ 205,000 | .......... 251,619 11/01/2025.
052398 EF 7 [AUSTIN TX ARPT SYS REVENUE.......c..oooomr.nn .| 12/06/2018. | UMB BANK NA 895,816 | ... 800,000 | oo 943 400 11/15/2026.
059231 ZR 4 |BALTIMORE MD REVENUE .. | 12/07/2018. | BOSC INC 676,572 | vovvoo 600,000 | vooo.... 706,890 07/01/2031.
167723 EN 1 |CHICAGO IL TRANSIT AUTH CAPITA... .| 12/03/2018. | PREREFUNDED.. 1 1,000,000 | ... 1,000,000 | ... 1,204,060 06/01/2024.
20774Y J8 1 |CONNECTICUT ST HLTH & EDUCTNLF.......... .| 12/14/2018. | BANK OF AMERICA......cc.cccroocrvvrrrrrrreen . ) 497,345 | ... 500,000 | ... 500,000 07/01/2042.
235036 C6 5 |DALLAS-FORT WORTH TX INTERNATI .. | 12/07/2018. | MORGAN STANLEY & CO... 209,466 200,000 | .......... 230,240 11/01/2029.
249182 CG 9 |DENVER CITY & CNTY CO ARPT REV.. .| .. [ 12/07/2018. | WELLS FARGO FINANCIAL. 750,000 | ........857.025 11115/2022.
30382 DR 6 |FAIRFAX CNTY VAECON DEV AUTHF.............. .| 12118/2018. | FTN FINANCIAL SECURITIESCORP..... | | 4osgean| 945,000 | ... 1,088,300 10/01/2031.
3128H7 X8 0 |FEDERAL HOME LN MTG CORP #E99703.......... | 10/01/2018. | PAYDOWN. ..o B 10466 | o 10,466 | 10,628 10/01/2018.
3128MJ S4 3 |FEDERAL HOME LN MTG CORP #G08538.......... .. [12/01/2018. | PAYDOWN..........oormmrrrrirrrriinnnriinis . . 418,902 | .........418,902 | .......... 422,333 | oo ) 07/01/2043.
3128P8 EW 7 |FEDERAL HOME LN MTG CORP #C91949.......... | . | 12/01/2018. | PAYDOWN... 440,142 | ........440,142 | oo 450,252 | ..ooovoe. 440,662 | ....... (520) 09/01/2037.
3128PP 5E 9 |FEDERAL HOME LN MTG CORP #J10845.......... | .. | 12/01/2018.| PAYDOWN... 27733 ] 8,509 | . 27838 | ... (104) 10/01/2024.
3128PU ND 0 |FEDERAL HOME LN MTG CORP #J14888........... .| 12/01/2018. | PAYDOWN... 120743 | o 420713 | oo 122,207 | oo 120,946 | ... (233) 04/01/2026.
312962 5L 3 | FEDERAL HOME LN MTG CORP #B10851.......... ..| 11/01/2018. | PAYDOWN... 5,943 . . 5949 | ... (6) 11/01/2018.
312964 E9 6 |FEDERAL HOME LN MTG CORP #B11960 | 12101/2018. | PAYDOWN......cocvvvvrsvssvvessmisrsins | | 5,120 5120 | . 5.158 5120 | ... 0 01/01/2019.
31306X 2B 8 |FEDERAL HOME LN MTG CORP #J20770 . [12/01/2018. | PAYDOWN... 170,651 170,651 | oo 179,384 | oo ATAA10 | o (759) 10/01/2027.
31307B 6T 2 |FEDERAL HOME LN MTG CORP #J23582.... .| 12/01/2018. | PAYDOWN... ..104,960 104,960 | . 107,847 105,092 | ...... (132) 05/01/2028.
3132GT PH 4 |FEDERAL HOME LN MTG CORP #Q08224 . [12/01/2018. | PAYDOWN... 185,441 185441 | oo 186,629 185523 | ... (82) 05/01/2042.
31325 AF 0 |FEDERAL HOME LN MTG CORP #V80006........ | .. | 12/01/2018.| PAYDOWN... 197.006 | oo 197,006 | oo 205840 | oo AGT518 | o (512) 04/01/2043.
3133EF RH 2 |FEDERAL FARM CREDIT BANK.... .| 11/30/2018. | MATURITY... 200,000 200,000 | ... 200,070 | oo 200,000 | oo | oo 0 11/30/2018.
3133EG BV 6 |FEDERAL FARM CREDIT BANK .| 12/06/2018. | MATURITY... 200,000 200,000 | oo 200,160 | ............200,063 | ...... (63) (63) 12/06/2018.
3136A5 DW 3 |FANNIE MAE 12 36 BV .| 12/01/2018. | PAYDOWN... N 973 | oo 2TAT3 | 28,689 | . 27281 | (108) (108) 07/25/2039.
3136AF EC 4 |FANNIE MAE 1372NA... ..112/01/2018. | PAYDOWN... 213,275 | 10000213275 | o 214191 | oo, 213,364 | ...... (90) (90) 08/25/2042.
3136AG VN 9 |FANNIE MAE 13 100 PK. ..112/01/2018. | PAYDOWN... 42,630 | .o 42,630 | oo 4495 | o A2,764 | (134) (134) 03/25/2043.
3137A3 RL 5 |FREDDIE MAC 3782 PG .. | 12/01/2018. | PAYDOWN... 132,668 | .........132,668 | ..........135694 | ............133,150 |...... (482) (482) 11/15/2028.
3137A5 X2 5 |FREDDIE MAC 3786 WE ..112/01/2018. | PAYDOWN... 250,644 | .........250,644 | ........254,757 | .............251,248 | ...... (603) (603) 12/15/2028.
3137B8 F5 1 |FREDDIE MAC 4302 PA .. | 12/01/2018. | PAYDOWN... B T R 76,154 | crovvrrrr 76,454 | 1080533 | oo 76437 | (283) (283) 12/15/2043.
3137B8 JF 5 |FREDDIE MAC 4315 KP .| 12/01/2018. | PAYDOWN....oocooocrscseee | | 89116 | o 89,116 | o 91,761 | .. 89,304 | ... (188) (188) 08/15/2041.
3137BD GP 5 |FREDDIE MAC 4392 AC o | 1200172018, | PAYDOWN. oo | 117,130 | oo 117,130 | oo 121,669 | v 117,815 |...... (685) (685) 07/15/2037.
3137FE  BP 4 |FHLMC MULTIFAMILY STRUCTURED P -K072 |.. | 12/01/2018. | PAYDOWN
A e | 65,320 , 8,626 | oo | (82) 82) 11125/2027.
3138A3 DM 6 |FEDERAL NATIONAL MTG ASSOC #AH1907...... ..112/01/2018. | PAYDOWN... 63,387 | ............63,387 ..66,011 | ... 63.647 | ... (260) (260) 03/01/2026.
3138A6 ZQ 6 |FEDERAL NATIONAL MTG ASSOC #AH5250 .1 12/01/2018. | PAYDOWN........covoorieneveneiensivssiiians | 55,486 | coovvvern 55,486 | coovvvvrn 57,784 | ... 55,608 |....... (122 (122) 03/01/2026.
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3138ER  6Q 8 |FEDERAL NATIONAL MTG ASSOC #AL9878...... | .. | 12/01/2018. | PAYDOWN 53,667 54,891 53757 | ... 1) 91) 02/01/2037.
3138MF P76 |FEDERAL NATIONAL MTG ASSOC #AQ0445...... | .. | 12/01/2018. | PAYDOWN... o 52438 65,658 62612 | ... (174) (174) 10/01/2042.
3138MG LE 3 |FEDERAL NATIONAL MTG ASSOC #AQ1224..... | . | 12101/2018. |PAYDOWN. ..o | | qgeqge | 158477 | oo 165,542 | oo 158,604 | ... (428) (428) 11/01/2042.
3138MK 5J 1 |FEDERAL NATIONAL MTG ASSOC #AQ4448...... .. | 12/01/2018. | PAYDOWN. ...oocvcrvcvssrmssmssisssimenees | | agegan | 385500 | ... 404,353 | 386643 | oo | (1,143) (1,143) 11/01/2042.
3138YE 5V 5 | FEDERAL NATIONAL MTG ASSOC #AY1759...... .. [12/01/2018. | PAYDOWN.......oooovrvvirnenvinsssnnsiissssnn |l 136,180 | o 136,180 | v.ooov.... 138,925 | eoovvvvvevveecrsereesesnnes | oo (150) (150) 02/01/2045.
3138YW KA 4 |FEDERAL NATIONAL MTG ASSOC #AZ4T8S...... | .| 12101/2018. [ PAYDOWN.....cooovcsrcmcmimcnces || aogeoe | agreoe| 322363 303,460 834) (1,834) 10/01/2045.
31397N  5G 6 |FANNIE MAE 09 38 AB .. [ 12/01/2018. | PAYDOWN........oosrvvnrisnnissiissssiiianns | L 119476 | o 419476 | o 126,624 120,426 .(1,250) (1,250) 06/25/2024.
31397U XA 2 |FANNIE MAE 1161 MG.. - 12101/2018. | PAYDOWN...coovvvscvvvvvneesssssssnnnnns | b 185136 | ........ 185,136 | oo, 197,314 | oo, LET R I I  IO (1,217) (1,217) 07/25/2026.
31398C D4 7 |FREDDIE MAC 3527 DA [ 12/01/2018. | PAYDOWN... aaaag | o 35724 34661 | ... 213) (213) 04/15/2029.
3140GR QG 2 |FEDERAL NATIONAL MTG ASSOC #BH3154...... .. [ 12/01/2018. | PAYDOWN... 54,507 | coovvvor 54,507 | voovvvern LT3 T30 N D (1) (21) 07/01/2047.
31410L UV 2 |FEDERAL NATIONAL MTG ASSOC #890796....... .. | 12/01/2018. | PAYDOWN... 228610 228610 | oo, 233,825 | oo | e (309) (309) 12/01/2045.
31418A MW 5 |FEDERAL NATIONAL MTG ASSOC #MA1272..... | . | 12/01/2018. | PAYDOWN...c.coooovvvvvmviemmces | | eooga | 62,047 | o 65,266 62226 | ... (179) (179) 12/01/2042.
314188 5D 4 |FEDERAL NATIONAL MTG ASSOC #MA2643..... |. | 12/01/2018. | PAYDOWN......coooovmvmsmvmscnn | | 3aggoo | 336,002 | oo 350,072 336,883 | ... (881) (881) 06/01/2036.
31418C PM 0 |FEDERAL NATIONAL MTG ASSOC #MA3127..... |.. | 12101/2018. | PAYDOWN...cc.cooovvrcvcmmmmmmmsvcssnees | | yezpeg | 167598 | . 172,037 | o 167,815 | ... 217) @17) ) 09/01/2037.
31418C WW 0 |FEDERAL NATIONAL MTG ASSOC #MA3360..... | .. | 12/01/2018. | PAYDOWN 19841 | 19,928 | . 19,841 05/01/2038.
349515 XE 1 |FORT WORTH TX WTR & SWR REVENU........... .| 12/07/2018. | BARCLAYS CAPITAL... 1,045,554 890000 | oo 1100.716 1,067,648 02/15/2026.
353186 7M 5 |FRANKLIN CNTY OH HOSP REVENUE .| 02/07/2018. | BARCLAYS CAPITAL 2,000,000 | ... 2,000,000 | ... 2,000,000 11/15/2041.
37358M CN 9 |GEORGIA ST ROAD & TOLLWAY AUTH...........| .. | 03/13/2018. |LOOP CAPITALMARKETS ... | | 2,080,920 | ... 2,000,000 | ... 2,406,000 06/01/2021.
391577 PB 3 |GTRAZDEV AUTH INFRASTRUCTURE............. .. 08/01/2018. | SECURITY CALLED BY ISSUER at

100.000 220,000 220,000 | ...... 216,878 08/01/2023.

414018 5F 4 |HARRIS CNTY TX FLOOD CONTROL D.............. .. [ 12/06/2018. | UBS WARBURG........cccooommriinriiinriiinnes 207,332 200,000 | .......... 237,432 10/01/2029.
45470R DN 3 |INDIANA ST FIN AUTH HIGHWAY RE .| 12/06/2018. | STERN BROTHERS & COMPANY......... | | 569,060 | ... 500,000 | ....... 615,055 06/01/2031.
462460 2J 4 |IOWA ST HGR EDU LOAN AUTH .| 12/06/2018. | APEX PRYOR SECURITIES 571410 | o 500,000 | oo 590810 12/01/2030.
46263R MS 1 |IPS MULTI-SCH BLDG CORP IN.... .1 01/19/2018. | US BANCORP PIPER JAFFRAY.. 734435 | . 630,000 | ... 762,049 01/15/2024.
46613S KX 7 |JEAFL ELEC SYS REVENUE .| .. | 12/07/2018. | OPPENHEIMER & CO. INC 1,166,071 | ...... 1,005,000 | ....... 1,165,810 10/01/2030.
466158 CA 4 [JEAFLWTR& SWRREVENUE............ccccoevvvnnne .. [ 12/07/2018. | BANK OF AMERICA..........cccoooimrrivnnnenns . 518,624 | .......... 475,000 | .......... 561,298 10/01/2030.
466155 CD 8 |JEAFL WTR & SWR REVENUE .| 12114/2018. | STIFEL-HANIFEN DIVIS 295,834 | ... 275,000 | .......... 324,962 10/01/2030.
544435 4B 3 |LOS ANGELES CA DEPT OF ARPTS .| 12/06/2018. | JEFFERIES & COMPANY INC. 566,070 500,000 599,165 05/15/2027.
56045R XX 2 |MAINE ST MUNI BOND BANK .| 12/06/2018. | HUTCHINSON SHOCKLEY................... 506.280 500,000 | ... 609,030 11/01/2028.
57583R 55 0 [MASSACHUSETTS ST DEV FIN AGY R. «.r | .. | 12/10/2018. | FIDELITY 234,124 220,000 | vvvvii 263,254 01/01/2021.
59259Y SD 2 |MET TRANSPRTN AUTH NY REVENUE............. .| 12/10/2018. | UBS WARBURG............corccovvvrrrcrrrrrrire, 293 284 200,000 | oo 231798 11/15/2028.
631060 AQ 3 |NARRAGANSETT BAY RI COMMISSION... .| 02/12/2018. | MORGAN STANLEY & CO... 2700000 | ... 2700000 | ... 2,700,000 09/01/2034.
63968A E7 6 |NEBRASKA ST PUBLIC PWR DIST RE .| 01/01/2018. | PREREFUNDED, 720,000 720,000 781711 01/01/2026.
63968A F8 3 |NEBRASKA ST PUBLIC PWR DIST RE ..|01/01/2018. | PREREFUNDED 280,000 280,000 | .......... 303,999 01/01/2026.
64465P B9 8 |NEW HAMPSHIRE ST MUNI BOND BAN... .| 07127/2018. | JEFFERIES & COMPANY INC .o | | 1480401 | ... 1,300,000 | ... 1572.402 08/15/2023.
646065 D9 0 |NEW JERSEY ST EDUCTNL FACS AUT. .. | 10/25/2018. | MESIROW FINANCIAL INC.. 255,078 250.000 | ... 294,495 07/01/2034.
649883 YC 3 |NEW YORK ST MTGE AGY HOMEOWNER .| 12110/2018. | BANK OF AMERICA. 1507,035 | ... 1,500,000 | ... 1,500,000 04/01/2020.
64990H ML 1 [NEW YORK ST DORM AUTH REVENUES........... .. [ 12/10/2018. | STIFEL-HANIFEN DIVI ..548,660 500,000 579,005 05/15/2023.
67760H JS 1 | OHIO ST TURNPIKE COMMISSION... . [12/10/2018. | JP MORGAN SECURITIES INC 220,450 200,000 | oo 239,360 02/15/2030.
677704 YN 2 |OHIO UNIV GEN RECPTS ATHENS... .| 12/10/2018. | FIFTH THIRD SECURITIES INC 272,375 | ... 250,000 | ........ 298,300 12/01/2023.
682001 CU 4 |OMAHA NE PUBLIC PWR DIST ELECR. [ 12/10/2018. | KEY BANC CAPITAL MARKETS.. 561960 | ... 500,000 | ..o 606,830 02/01/2031.
682001 DQ 2 |OMAHA NE PUBLIC PWR DIST ELECR. .1 09/17/2018. | SAMCO CAPITAL MARKET 566,520 | ... 500,000 | ... 505,835 02/01/2028.
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68607D SE 6 | OREGON ST DEPT OF TRANSPRTN HL............. | 07/27/2018. | RBC CAPITAL MARKETS o 1,389,420 | ....... 1,200,000 | ....... 1,449,228 | ......... 1,383,390 | .ooovovcccerrececs | orerses(18,357) | o | e (14,357) | oo | e 1,369,033 i 20,387 | ........ 20,387 | ...... 42,667 | 11/15/2027.
70917R H2 4 |PENNSYLVANIA STHGR EDUCTNL FA.... | 06/08/2018. | RAYMOND JAMES.....oooovsvssvvsvssvene | 1,060,230 | ....... 1,000,000 | ....... 1,171,050 [CI£:7) ) P B 1,045,267 - 14,963 | ......... 14,963 | ....... 24,583 | 06/15/2021.
709221 QS 7 |PENNSYLVANIA ST TURNPIKE COMMI .| 12/03/2018. | PREREFUNDED.. 225000 225000 | oo 254,043 (7,770) 12/01/2024.
709223 2C 4 |PENNSYLVANIA ST TURNPIKE COMML.... - [ 09/17/2018. | VINING SPARKS.....oossverseessvnsiens | 834,308 | ......... 750,000 | ....... 903,855 | ovvrrrsre828500 | oo | erenees(10,813) | oo | e IRLX k)] — 12/01/2024.
709235 RV 9 |PENNSYLVANIA ST UNIV. .102/15/2018. | PREREFUNDED......cccooeccrmmmmrivimmmmsiine | | 1,350,000 | ...... 1,350,000 | ...... 1,579,230 (4,917) 08/15/2021.
773426 BC 4 |ROCKINGHAM CNTY NC LTD OBLG - 12/10/2018. | CITIGROUP GLOBAL MARKETS....ooccoce. | ] 804,083 | ......... 700,000 | ....... 837,760 | ccccrrr803,854 | oo | eoernes(12439) | o | e APXEL) ) —— 04/01/2026.
796253 S9 4 |SAN ANTONIO TX ELEC & GAS REVE .| 12/10/2018. | MIDDLEGATE SECURITIES LTD 251,128 250,000 | ... 290,545 (9,736) 02/01/2028.
812643 EC 4 |SEATTLE WA MUNILIGHT & PWR RE.. .1 12/10/2018. | CITIGROUP GLOBAL MARKETS. 258,008 250000 | oo 285,988 (8,925) 02/01/2026.
83755L  UY 0 |SOUTH DAKOTA ST BLDG AUTH REVE... .. | 12/10/2018. | WELLS FARGO FINANCIAL B R 567490 | ... 500,000 | ... 596,550 (9,269) 06/01/2025.
85230B ED 6 |SAINT CHARLES MO COPS <[ 0712712018 | GMS GROUP INC.oovvesvvesvsessn |, 866,033 | .......... 750,000 | .......... 888,915 | coccorrrere 874,712 | oo (9,230) 04/01/2025.
873545 GV 3 | TACOMA WA SWR REVENUE... - 12/10/2018. | MESIROW FINANCIAL INC.. ] . 663,527 | ........ 575,000 | ......... 696,227 | .ovoors 866,241 | oo | e s(10,689) | o | o (10,689) | .oovccere 12/01/2027.
880558 BP 5 | TENNESSEE ST SCH BOND AUTH . 12/10/2018. | CITIGROUP GLOBAL MARKETS........... R ) 542175 | oo 500,000 | ......... 595,145 | oo (9,473) 05/01/2032.
914437 RA 8 |UNIV OF MASSACHUSETTS MABLDGA............. | .. | 12/10/2018.| SWBC CAPITAL MARKETS GROUP....... ) 248,118 | oo 250,000 | oo 251,335 | ... 250,482 | .. (247) 11/01/2019.
914692 V2 1 |UNIV OF NEW MEXICO NM....occcccccccrvrrrrrrrrrrrres .| 04/26/2018. | RBC CAPITAL MARKETS..............ccorren. R ] 567190 | ... 500,000 | ... 506,695 | ... 567,962 | oo (3,225) 06/01/2026.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES............  covcceriveiinreiiiineniissssisssssssssssssssssssssssssssssns | 43,879,487 | ... 40,845,013 | ... 46,303,856 | ........ 43,594,810 | coovvvveren 0] ...(442,555)] ............. 0 ... (442,555) | coovvvvvd 0 ... 43,657,277 0 222,208 222,208 | ..1,540,340 XXX
Bonds - Industrial and Miscellaneous
00248P AP 1 |AVOCE CLOLTD 14-1AA1R - 10/15/2018. | PAYDOWN........oovvvvmmsssmnnensvsssissssssssnns [ 71,653 | oo 71,653 | oo 71,653 | oo 71,653 | oo | e (01 OO ISV 71,653 | covveeeeieiens | ceverieeiisnenis | e 0 [ 2,247 | 07/15/2026.
03063N  AA 5 |AMERICOLD LLC TRUST 10 ARTAA1.. oo [ [ 12112018 PAYDOWN i | 11,574 | o 11,574 | o ERETCT 7/ — ER T2/ O DO (N IO IO SRR 77 ESTSIIOS SNOTITN IR (o I 2,343 | 01/14/2029.
03523T AN 8 |ANHEUSER-BUSCH INBEV WOR.......cccooceirvecnn .. | 04/23/2018. | SECURITY CALLED BY ISSUER at
104.375 . N — 1,043,750 | ....... 1,000,000 | ....... 1,206,070 4,058,540 | oo | e (8,764) (8,764) | vovvvereecccris | e 1,049,776 01/15/2020.
053635 AA 6 |AVERY POINT CLOLTD 13 2A A..cccvcivinivrcenn | 03/26/2018. | VARIOUS . N 1,949,380 | ....... 1,949,380 | .. 1,935,267 | ........1,948.111 | ..... 524 725 D O 1,948,635 07/17/2025.
07177M  AG 8 |BAXALTAINC | 0672212018, | MATURITY oo | 500,000 | ... 500,000 | ......... 499,695 | ..o 499,950 |....... 50 10 IO O 500,000 06/22/2018.
12479R AE 7 |CAPITAL AUTOMOTIVE REIT 17-1A A2. . 12/15/2018. | PAYDOWN... 5000 | oo 5,000 ...4,.999 4992 | ... 8 8 5,000 . : 04/15/2047.
126188 AD 9 |CNH EQUIPMENT TRUST 13 D A4 - 101/15/2018. | PAYDOWN.....cc.ccormvvervmmmmverrmmmscisnmeees |k otz | o4 447 | o 211399 | 211,440 | ... 7 2 PO | 10/15/2020.
12624P AE 5 |COMM MORTGAGE TRUST 12 CR3 A3. ..| .. 10/01/2018.| PAYDOWN... 34,698 |....... (67) (701 [ DO | 10/15/2045.
12654P AA 6 |CREDIT SUISSE MORTGAGE TRUST 18-RPL9 |.. | 12/01/2018.| PAYDOWN
A i 30213 30,213 | 30255 | o) ) 09/25/2057.
130578 AD 2 |CALIFORNIA REPUBLIC AUTO RECEI 16-1 Ad... | .. | 12/15/2018.| PAYDOWN 98435 | ... (203) (203) 10/15/2021.
17324D AQ 7 |CITIGROUP COMMERCIAL MORT 15 P1 A1....... .. [12/01/2018. | PAYDOWN.........oooovmrmvvriennvvivssnnsriisnne | | 114650 | oo 114650 | o 114649 | oo 114,650 | ovvveeeeeceeeeces | e 0 09/15/2048.
17324U AA 4 |CITI HELD FOR ASSET ISSUANCE 16 PM1 A.... | .. | 03/15/2018. | PAYDOWN... 39,943 |....... 7 7 04/15/2025.
19626N AE 3 |COLONY STARWOOD HOMES 16-2AC.............. .. [ 12/117/2018. | PAYDOWN... 258797 | 258797 | oo 258,797 | coovrrererenn. 1T A A N B 0 12/17/2033.
210717 AA 2 | CONSUMERS SECURITIZATION FUND 14 A A1.|.. | 11/01/2018. | PAYDOWN... 101,479 | ... 101,479 | .......... 101,477 | v, 101,479 | covveeeeceeeeces | e 0 11/01/2020.
22541Q  4C 3 |CREDIT SUISSE FIRST BOSTON 03 29 6AT....... .| 12/01/2018.| PAYDOWN... 21492 | 21492 | 21411 | .. 21438 | ... 54 54 10/01/2030.
23305X AS 0 |DBUBS MORTGAGE TRUST 11 LC2A A1FL........ .| 12/10/2018. | PAYDOWN... 129,095 | .........129,095 | ......... 129,095 | vovvvvvvvvenes 129,095 | ovovvvvrevereerens | eeveveeererssssnen (V18 N IS 129,095 07/12/2044.
25755T AG 5 |DOMINOS PIZZA MASTER ISSUER LL 17-1A A2l |.. | 10/25/2018. | PAYDOWN... 5000 5,000 5,000 |....... 0 5,000 07/25/2047.
25755T AJ 9 |DOMINOS PIZZA MASTER ISSUER LL 18-1A A2l | .. | 10/25/2018. | PAYDOWN... 2500 . 2500 | oo o 0 07/25/2048.
278865 AQ 3 |ECOLABINC ..| 01112/2018.| MATURITY... 250,000 | .........250,000 | ........ 250,365 | oo 250,008 | oo | e ®) ) 01/12/2018.
28415P AA 2 |ELARAHGV TIMESHARE ISSUER 16-AA.......... | 12/25/2018. | PAYDOWN...cccceevrevmscnsessmsimsccmsis || 90,077 | o 90,077 | oo 90,076 | ... 89.939 | ... 138 138 04/25/2028.
28415P AB 0 |ELARAHGV TIMESHARE ISSUER 16-A B . 12/25/2018. | PAYDOWN... 90,077 | 0o 90,077 | o 90,065 | .. 89,912 | ...... 165 165 04/25/2028.
28416D AA 8 |ELARAHGV TIMESHARE ISSUER 17-AA........... | .. | 12/25/2018. | PAYDOWN... 126416 126,404 126,220 196 196 03/25/2030.
29273R  AH 2 |ENERGY TRANSFER PARTNERS.......cccocecccreo .| 07/01/2018. | MATURITY.. 100,000 100,000 | . 15744 | oo 401802 | o (1,402) (1,402) 07/01/2018.
30711X C2 8 |CONNECTICUT AVENUE SECURITIES 18-C02 |.. | 12/25/2018. | PAYDOWN...
M1 332,371 332371 | ... 332371 | e | oo | o (O B k7 Ta T DY I 0 3,654 | 08/25/2030.
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30711X JS 4 |CONNECTICUT AVENUE SECURITIES 17 C03 | .. | 12/25/2018. | PAYDOWN........ocoorrvrirririeiriererieieeieenes
e 119,932 | .......... 119,932 | .......... 119,932 | oo 119,932 | o [ e (0 RN ISR 119,932 | e e | v 0 [ e 1,839 | 10/25/2029.
30711X NS 9 |CONNECTICUT AVENUE SECURITIES 17-C05 | .. | 12/25/2018. | PAYDOWN........cocorrurrrriricireircrieeneenenns
e e 183,016 | .......... 183,016 | .......... 183,016 | .ovoverene. 183,016 | oo [ e {1 R ISR 183,016 | oo [ e | v (1] IO 2,276 | 01/25/2030.
30711X QS 6 |CONNECTICUT AVENUE SECURITIES 17 C06 | .. | 12/25/2018. | PAYDOWN...
W 347,466 | oo 347,466 | oo 347,466 | oo KTV 3 IO D [\ P YL T3 DO Y B 0 | 4,550 | 02/25/2030.
30711X X2 5 |CONNECTICUT AVENUE SECURITIES 18 C05 |.. | 12/25/2018. | PAYDOWN...
wmee L | 39,285 [ 1039,285 | o 39,285 | o | o | e 0 01/25/2031.
34540U AA 7 |FORD MOTOR CREDIT COLLC.......ccoovevrrrrnne .. [01/16/2018. | MATURITY.....ooccvvvvimnnnrissnnvvisssscniiisens | L 900.000 | .........200.000 | oo 202,436 200,032 | ...... (32) (32) 01/16/2018.
36249K AA 8 |GS MORTGAGE SECURITIES TRUST 10 C1 A1. |.. | 12/01/2018. | PAYDOWN... ) 111,633 108,721 (337) (337) 08/10/2043.
36320C AN 0 |GALAXY CLOLTD 13-16A A1R.. .. | 04/05/2018. | VARIOUS...........ccovvvvvsimnirisssnnnsiissssnens | L 4500000 | ......1.500.000 | ... 1,500,000 4,500,000 | oo oo 0 11/16/2025.
36320T AA 1 |GALAXY CLOLTD 16-22A A1 .1 07/16/2018. | SECURITY CALLED BY ISSUER at
100000 e [ 500,000 | ........ 500,000 | ........ 500,000 | ... 500,000 | o | e 0 071612028,
36320T AG 8 |GALAXY CLOLTD 16-22A A2.......coovvevveverriiinns .. | 07/16/2018. | SECURITY CALLED BY ISSUER at
100000 500,000 | ... 500,000 | ........ 500,000 | o 500,000 [ | 0 071612028,
38137D AA 5 | GOLDENTREE LOAN OPPORTUNITIES 13 7A A | .. | 06/09/2018. | VARIOUS...........ccoovvvvvvmmmsmrvvissnnvrcisssnn | 1,734,697 | ....... 1,734,697 | ....... 1,716,731 | oo 1,730,043 |....... 2917 2917 04/25/2025.
437303 AA 8 |HOME PARTNERS OF AMERICA TRUST 16-2 A. | .. [ 12/17/2018. | PAYDOWN.........cooevvvmmvisnnisnsivssiiianns |l 30406 | 39,106 | ..coocvnne. 38,805 38,930 |....... 176 176 10/17/2033.
50543L AA 0 |LABRADOR AVIATION FINANCE LTD 16-1A A1.. | .. | 12/15/2018. | PAYDOWN.........conmmmmrvvrmmmnnvissssssiissanns [ b 62,500 | 62,500 | oo 61,287 62297 | ... 203 203 01/15/2042.
57165L AA 2 |MARRIOTT VACATION CLUB OWNER 10 1A A...| .. | 02/20/2018. | PAYDOWN... 105,930 | ........ 105,930 | .. 105,919 105,925 | ...... 5 5 10/20/2032.
59166B AA 9 |METLIFE SECURITIZATION TRUST 17-1AA....... .. | 12/01/2018. | PAYDOWN... 147187 | oo 147187 | oo 148716 147,338 | ... (151) (151) 04/25/2055.
64828F CQ 3 |NEW RESIDENTIAL MORTGAGE LOAN 18-4A . | 12/25/2018. | PAYDOWN...
L I N KN S 88,311 | o 88,311 | o 88,311 | oo Lo | o ) N 88,311 | oo | o L 343 | 01/25/2048.
64829V AA 4 |NEW RESIDENTIAL MORTGAGE LOAN 18-RPL1|.. | 12/01/2018. | PAYDOWN...
L N K S 67,595 | oo 67,595 | oeeennnd 67,173 | e | e 23 23 | e | s 67,595 | oo [ e | v 0 [ 828 | 12/25/2057.
655044 AK 1 |NOBLE ENERGY INC.....coovvrirerienrinirereiririneene .. 1 05/01/2018. | SECURITY CALLED BY ISSUER at
101.406 262,642 259,000 | ...... 262,238 | oo 260,266 | ... (307) (107 ) [P DR 259,959 | oo e L] — (959) | .......10,926 | 05/01/2021.
68268F AA 8 |ONEMAIN FINANCIAL ISSUANCE TR 16 2A A.... |.. | 12118/2018. | PAYDOWN..oocovsvsvmscnsvssvssvsnesn | 371,470 | . 371170 | o YA R T\ — 370,796 | ... 374 73 I B YRR (VN SRS ISR I 0| 9,323 | 03/20/2028.
743330  AA 9 |PROGRESS RESIDENTIAL TRUST 17-SFR1 A... | .. | 05/01/2018. | PAYDOWN... 744 744 T84 | o 788 | 0 27 R D R (N 6 | 08/17/2034.
79548K  XP 8 | SALOMON BROTHERS MORTGAGE 97 HUD2 . 11170172018, | PAYDOWN........ovvvrrirririrericisirenieinnnns
AWAC 2454 118 118 07/25/2024.
81746D AU 4 |SEQUOIA MORTGAGE TRUST 17-5 A19............. .. [12/01/2018. | PAYDOWN.........oooommmvvissenisissssisiiissnns | 31,069 | c0ooorrrrn31,069 | crorirro 31196 | oo 31,073 [ oo | e, ) @) 08/25/2047.
81746H BT 7 |SEQUOIA MORTGAGE TRUST 17-CH1 A20....... |.. | 12/01/2018. | PAYDOWN... 167440 ) (83) 08125/2047.
817460 AU 5 |SEQUOIA MORTGAGE TRUST 18-2 A19........... . [12101/2018. | PAYDOWN... 57156 3 3 021252048,
81746X AU 0 |SEQUOIA MORTGAGE TRUST 17-3 A19... .| 1210112018, | PAYDOWN... 4 4 04125/2047.
81747G AU 6 |SEQUOIA MORTGAGE TRUST 18-5 A19... .. | 12/01/2018. | PAYDOWN... 25 25 05/25/2048.
82652X AA 4 |SIERRA RECEIVABLES FUNDING CO 16 1A A... | . | 12/20/2018. | PAYDOWN... 9 92 03/21/2033.
82652Y AA 2 |SIERRARECEIVABLES FUNDING CO 16-3A A... | . | 12/20/2018. | PAYDOWN... 188,863 196 19 1012012033,
86212V AD 6 |STORE MASTER FUNDING LLC 18-1AAT........ .| 12/2012018. | PAYDOWN... 3444 7 7 3444 10/20/2048.
86358R XZ 5 |STRUCTURED ASSET SECURITIES 02 AL1A3.. |.. [12/01/2018. | PAYDOWN... 1,497 18 18 1497 | o 02125/2032.
86359A ME 0 |STRUCTURED ASSET SECURITIES 03 AL1A.... | . | 12/01/2018. | PAYDOWN ..o | | 6,670 0 6417 953 04125/2031.
87266X AA 1 |TPG REAL ESTATE FINANCE 18-FL1A.............. .. | 12/15/2018. | PAYDOWN 28,058 O il 28,058 | voovoeeeeeeree | oo, 02/15/2035.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
883556 BE 1 | THERMO FISHER SCIENTIFIC........c.ccoovvviririris .. | 05/04/2018. | SECURITY CALLED BY ISSUER at
100.042 500,210 | .........500,000 | .........507,100 | ............ 501,854 | ....... (581) (L)) [ 501,273 | oo | o (1,273 oo (1,273) | oo 9,310 | 02/01/2019.
89173F AA 8 |TOWD POINT MORTGAGE TRUST 17-1 A1........ .. [12/01/2018. | PAYDOWN.........ooorirrneennnis i 173,838 | 173,838 | o AT4068 | 173,880 | (42) (42) 10/25/2056.
89175V AA 1 | TOWD POINT MORTGAGE TRUST 18-2 Af........ [ 12101/2018. | PAYDOWN....oooccvecrirvvcrrrrnressssssinenenenn o 83765 83765 | 83493 12 12 03/25/2058.
89176E AA 8 |TOWD POINT MORTGAGE TRUST 18-1 A1........ .. [ 12/01/2018. | PAYDOWN... 136,793 | 1o 136,793 | 00002 136,705 | oo | o 6 6 01/25/2058.
89176V AA 0 |TOWD POINT MORTGAGE TRUST 18-5 A1........ .. [ 12/01/2018. | PAYDOWN... 31,117 7 7 07/25/2058.
891906 AA 7 |TOTAL SYSTEM SERVICES IN........ccccovvvirriirnnnee .. | 06/01/2018. | MATURITY... 500,000 | ..........500,000 | ..........499,855 | ..............499,987 |..... 13 13 06/01/2018.
92211M  AC 7 |VANTAGE DATA CENTERS ISSUER L 18-1 A2... | .. | 12/15/2018. | PAYDOWN... 8,333 | 8,333 | 8,333 | e | s | s 0 02/16/2043.
92347X  AA 4 |VERIZON OWNER TRUST 16-1AA.... o[ 1212012018 | PAYDOWN. .ccccoocvvvvvccvmmssvnscssmesinees | | 507114 | ... 507114 | ... 507,028 | ...........506,809 | ...... 305 01/20/2021.
92903P AA 7 |VORNADO DP LLC 10 VNO A1 .. [ 12/10/2018. | PAYDOWN... 166,346 | .......... 166,346 99 09/13/2028.
98160Q AE 2 |WORLD OMNI AUTO RECEIVABLES TR 14 B A4 | .. | 12/15/2018.| PAYDOWN... 500,000 500,000 (1,176) 12/15/2020.
982526 AU 9 |WMWRIGLEY JR CO .. [ 10/21/2018. | MATURITY... 158 10/21/2018.
75625Q AA 7 |RECKITT BENCKISER TSY.... D|09/21/2018. [ MATURITY... o 750000 | 750,000 | 752,588 | oo 750,417 |....... @17 (17 09/21/2018.
784309 AA 4 [S-JETSLIMITED 17-1A 12/15/2018. | PAYDOWN......ooocccorevrrsvenssivnssnienns } 66,667 | ........66,667 | .o 66,667 66569 | ... 98 98 08/15/2042.
92857W AS 9 |VODAFONE GROUPPLC... 06/18/2018. | SECURITY CALLED BY ISSUER at
R PR PO 137,650 | oo 134,000 [ ... 148,378 | oo 141501 [ | (2,396) (2,396) | | 139106 |- s (5.106) | ... (6.106)  .......7.423 | 06110/2019.
3899999. Total - Bonds - Industrial and MISCEIANEOUS...............cccvuvriiiiciiiiiiiiiis i | 16,805,127 | ... 16,753,875 | ..... 16,975,646 | ......... 15,866,668 | ................ (| (9,922) 0 (9,922) (L 16,808,255 |................ 0f... (54,379) | ........ (54,379) | ..... 337,707 XXX
Bonds - Bank Loans
02474R AF 0 |AMERICAN BUILDERS & CONTRACTO TL B...... [ .. [ 12/07/2017. [VARIOUS T T e T 0 10/31/2023.
10330 AU 2 |BOYD GAMING CORP TL B........ccocovvemrrrirariiia .. [ 12/08/2017. | VARIOUS A3 | o e, 0 09/15/2023.
12513V AC 0 |CEC ENTERTAINMENT INC TLB .. [01/02/2018. | PRIOR PERIOD INCOME.......ccoouvvvciivumnn | i i 0 02/12/2021.
12543K AN 4 |CHS/COMMUNITY HEALTH SYS IN TLH.. .. [ 12/11/2017. | VARIOUS 0 01/27/2021.
12769L AB 5 |CAESARS RESORT COLLECTION LLC TL.......... .. [12/11/2017. | VARIOUS 107 107 107 12/23/2024.
13134M  BE 2 |[CALPINE CORP TL B5 .. [ 12/12/2017. | VARIOUS (1) ooeereremreeemrieens | eemveeeeeieeeeiieeens | eoreemsisensiesessesnens | ceveveenssisseses | coveveiesesesenesenns 0 01/15/2024.
15670B AB 8 |CENTURYLINKINC TLB.... .. [12/08/2017. | VARIOUS.........ccoovvvvcvmmmmvismncriiisnniriena | 0 01/31/2025.
20337E AN 1 |COMMSCOPE INC TLB .. [ 01/31/2018. | PRIOR PERIOD INCOME.......oooovvvviveenn | i i 0 12/29/2022.
28470Y AB 3 |ELDORADO RESORTSINC TLB...... .. [01/03/2018. | PRIOR PERIOD INCOME.......ocoovvvvmvunnn | i i i 0 04/17/2024.
36249Y AN 0 |CANYON (GTCR) VALOR COSINC TL B... .. [ 12/07/2017. | VARIOUS 2 i 0 06/16/2023.
42804V AS 0 [HERTZ CORP/THE TLB .. [ 12/07/2017. | VARIOUS Y T O OO OTU BEST TN SO U 0 06/30/2023.
50419M AB 7 |LA QUINTA INTERMEDIATE TLB.. .| 01/17/2018. | PRIOR PERIOD INCOME.......cccoomvvcciveren | o 0 04/14/2021.
51783Q AP 3 [LAS VEGAS SANDSLLC TLB... .| 12/12/2017. | VARIOUS VR I R 0 03/27/2025.
52729K AN 6 |LEVEL 3 FINANCING INC TL B.. .. [ 03/29/2018. | PRIOR PERIOD INCOME........oooovvvvmvannn | i i i 0 02/22/2024.
816194 AV 6 |SELECT MEDICAL CORP TLB. .. [ 01/08/2018. | PRIOR PERIOD INCOME.......cccoovvvimvemnn | i i . 0 03/06/2025.
84762N BK 6 |SPECTRUM BRANDS INC TL B .. [ 12/07/2017. | VARIOUS 2 e e e () ) U DO 0 06/23/2022.
86853T AR 4 |SUPERVALUINCTLB ..| 03/29/2018. | VARIOUS (28) | covveveveveveveveneneees | eeeeeeeeeeeeeeeeeeeeeees | eeveeeesseseesssesssseseeens | e (150) (1) ) TS NSRS ()] 06/08/2024.
88078F BH 0 |TEREXCORP TL. .| 12/11/2017. | VARIOUS 2 i e, 0 01/31/2024.
89364M BM 5 | TRANSDIGMINC TLG.. .. [ 12/111/2017. | VARIOUS 315 | oo | e, 0 08/22/2024.
903203 BT 3 |UPC FINANCING PARTNERSHIP TERM AR 1L... | .. [ 12/12/2017. | VARIOUS.........ccoovvvvmmmsmrvvismmmnriisssnnninaa | i i 0 01/15/2026.
90343T AS 2 |US TELEPACIFIC CORP TL......oosuvvvirrirariiinns .. [ 12/12/2017. | VARIOUS (26) 0 05/02/2023.
C9413P AZ 6 |VALEANT PHARMACEUTICALS INTL TLB......... ..101/11/2018. | PRIOR PERIOD INCOME...........cccccoounuce 0 06/02/2025.
D8545) AG 4 |UNITYMEDIA FINANCE LLC TLD ..112112/2017. | VARIOUS 243 243 243 01/15/2026.
G9368P AY 0 |VIRGIN MEDIABRISTOLLLC TLK... | 121122017 | VARIOUS..........onomnrviimnnnviisssnnniisannnn [ e i o 335 335 335 01/15/2026.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

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

F Current Bond

0 Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
C5400E AD 3 |MACDONALD DETTWILER TLB......ccovvvrireriniins A|01/05/2018. | PRIOR PERIOD INCOME............cccrvvunce 0 10/04/2024.
C6901L  AE 7 [1011778 BC ULC TL B, A | 12/06/2017. | VARIOUS 0 02/16/2024.
72812N  AD 8 |PLAYAHOTELS & RESORTSNV TLB.. . | D] 01/26/2018. | PRIOR PERIOD INCOME 0 04/29/2024.
92260U AB 1 |VENATOR MATERIALS LLC TLB D|01/31/2018. | PRIOR PERIOD INCOME 0 08/08/2024.
L5137L  AF 2 |INTELSAT JACKSON HLDG TL B2. 02/27/2018. | PRIOR PERIOD INCOME.......coovvivmmnna | i o i i i i 0 11/27/2023.
8299999. Total - Bonds - Bank Loans 368 0 0 535 0 535 0 535 O oo (16D o AT | 9,191 XXX
8399997. Total - BONAS - PaIt 4. s s | 83,823,165 | .....79,226,951 | .... 87,193,891 [ P (604,712) | oo 0 | (604,712) | oo (o 83,483,556 | ............... 0 2501448 | XXX
8399998. Total - Bonds - SUMMary Iem from Part 5........ccvovessvvssssesssvnssisnss coisnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssness | 1,998,821 | ...... 2,000,000 | ..... 1,991,960 | ..o 25 P13 I P 1,991,985 | oo | v 6,837 | e 6,837 | ... 2,242 | XXX
8399999. B T 85,821,986 | .....81,226,951 | .....89,185,851 | ........ 82,621,712 | o0 | o (Y] [— 0 | (604,687) 0 85,475,541 0]...295190 | ...... 295,190 | 2,503,690 | XXX
9999999, Total - Bonds, Preferred and Common Stocks R s | 85,821,986 XXX | 89,185,851 | ......... 82,621,712 | oo 0 ... (604,687) | ........ 0 [ (604,687) 0 85,475,541 0...295190 | ... 295,190 |..2,503,690 | XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./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.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Government
912828 Y6 1 |UNITED STATES TREASURY NOTE...... ‘ | 08/08/2018 | BMO CAPITAL MARKETS........ccccovmuinnns 08/14/2018 [ NOMURA SECURITIES INTL.....coocvcries | coviren 2,000,000 | ......... 1,991,960 | ........ 1,998,821 | ........ 1,991,985 25 25 | oo | e | 008,837 | e, 6,837 | ....... 2,242 | ... 1,345
0599999. TOAl - BONAS = U.S. GOVEIMMENE. ...t tettrtsissersessssems st emk1e ek eee s 88888881888kttt nnes | nriia 2,000,000 | ......... 1,991,960 | ......... 1,998,821 .1,991,985 0 25 0 25 | 0 | 0 8,837 | 6,837 | ... 2,242 | ... 1,345
8399998. Total - Bonds.. ..2,000,000 | .. ,991,960 1,998,821 .1,991,985 0 25 0 25
9999999, Total - Bonds, Preferred and COMMON STOCKS............cciiiiiiirs ittt nsienienins | cresieees 1,991,960 | ......... 1,998,821 11,991,985 0 25 0 25
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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

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
JP MORGAN CHASE COLUMBUS, OH 8,938,128 | XXX
FEDERAL HOME LOAN BANK CINCINNATI ,OH 84,755 | XXX
US BANK SAINT PAUL ,MN...oooormiiriimniiiiessisssessesseeessssssesssssssesssssssesssssnss | aeseesnns 126,037 | XXX
PITNEY BOWES NEENAH, WI 201,082 | XXX
NEAM FARMINGTON, CT. . 32 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 9,350,034 | XXX
0399999. Total Cash on Deposit XXX | XXX 0 0 9,350,034 | XXX
0599999. Total Cash XXX | XXX 0 0 9,350,034 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 7,886,845 | 4. April 8,210,853 | 7. July. 27,371,732 | 10. October. 5,322,342
2. February 10,799,867 |5. May. 12,323,587 | 8. August 27,491,140 | 11. November. 8,052,814
3. March 10,682,768 | 6. June 19,071,120 | 9. September. 24,643,203 | 12. December. 9,350,034
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUsIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

All Other Money Market Mutual Funds

31846V 10 4 |FIRST AM PRIME OBLIG-Y......cccoovvvvirriinnnee
69351 15 7 [PNC GOVERNMENT MONEY MARK-IS......

. [12/21/2018.......
. [12/14/2018.......

8699999. Total - All Other Money Market MUtUl FUNGS..........c..vviiriieiiiiciciessse st

8899999. Total - Cash Equivalents

XA
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas... 110,417 107,478
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida .
11, GEOMGi@.u e
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada 249,290 244,228
30.  New Hampshire.
31, New Jersey....
32.
33.
34.
35.  North Dakota. .
36.  Ohio... FOR THE BENEFIT OF ALL POLICYHOLDERS 2,002,721 2,021,320
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina.............ccceevveeereees SC|..
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia 298,887 291,936
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59. Total XXX XXX 2,002,721 2,021,320 658,594 643,642
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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