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Statement as of December 31, 2018 of the Medical Mutual of Ohio

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. re@SUNY SECUMHES........vvuveereeecieeieeieeieesseisesssise e sesseesssessnssns | sevesseens 56,675,097 | ....ccccoe.. 28 | 56,675,097 |...ovvrrenrineineineins | v 56,675,097 | ....ccceven. 2.8
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government sponsored agenci€s..........coevvvereevereriesens | oo 147,056,921 | ............. 72 | 147,056,921 | ..ooovvveieeveerieiien | cevreiriins 147,056,921 | ..coovvnve 7.2
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIHES). ... vuvvuirrircereeie it ess st sesnnins | eesenesanees 4,000,000 | ............. 0.2 | oo 4,000,000 | .ooovorererrirerinninnns | e 4,000,000 | ..cccoonen. 0.2
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccoerreeee | correreernenneenensernenes | coreeeeeneens 0.0 [ oo [ ereeeensneiessnennenes | e eeeseeeeees (01 IO 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...............ccceveveveveviieieieeeeis | e 1,709,775
1.43 Revenue and assessment obligations.............cccoeevecrenieeveesieeenees | eveevenns 11,617,274
1.44 Industrial development and similar obligations...............cccceevieivevieiieicns v
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccocveverereeneeiesesiesiesieies | ceveeresisssssesesssssesiens | ceveesensenns 0.0 [ oo e | e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccovevveveveeies | vevvvverennes 754,624 | ............. 0.0 | 754,624 | ..oooeeeeeseeiiees | e 754,624 | ............. 0.0
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ [ e | e 0 [ oo 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccooee | ovvenns 381,287,271 | ........... 18.6 | ........ 381,287,271 | .ooeeeeveereeinninns | ceevinnin 381,287,271 | ........... 18.6
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 Al ONEI ..ottt stess s sssssensns | sssesssssssssessnnssssnssnns | sssessesenes 0.0 [ [ e | e 0 [ oo 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ...ttt sstsnts | eeseens 489,374,826 | ........... 239 | s 489,374,826 | ....ocoovvrerririnns | e 489,374,826
2.2 Unaffiliated non-U.S. securities (including Canada) 44,945,569 ..44,945,569 |.... ..44,945,569
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MULUAI FUNDS..........oocvuiuiiiiie s | eeeseees 49,669,765 | ............. 24 | 49,669,765 | ... | e 49,669,765 | ............. 2.4
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 [ o [ ererressnniessnineenes | e eneenes 0 [ oo 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIIEA. ...ttt ns | entene sttt entenis | eeseseenea 0.0 [ o [ e | e [V IO 0.0
3.32 UNaffili@ted........ccovrvereeiieiieiescscsceeese et | e 199,413,823 | ............. 9.7 | v 199,413,823 | ...ovvocrcrrcrreriienns | s 199,413,823 | ............. 9.7
3.4 Other equity securities:
341 AFfilIAtEM......oocvvrecriricriereiseeeeeeeeesseeensnesssesssenee | oo 191,050,287 | i 6.4 | ....... 131,050,287 | ...oocvvcrrerierircrinnns | e 131,050,287 | .....cce.ne 6.4
342 UNGFIlIALE. ...ttt ensseees | ceeetees e | e 0.0 [ oo [ e | e 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEE. ... veoveoeee ettt | sttt | e 0.0 [ oo [ et | e [V [ 0.0
3.52 UNAffiliAteA.......veereeeirierieieiiesirris sttt sssenes | sessssssssesssnssssessanss | sessesseneas 0.0 [ oo e | s 0 [ oo 0.0

© o N o

Mortgage loans:

4.1
42
43
44
45
4.6

Construction and land development
Agricultural
Single family residential ProPEriES.........c.evrvrirrrerrerinieree s
Multifamily residential properties.
COMMENCIAl IOANS.......oorveiiirieiesiese st ees
Mezzanine real €State I0aNS..........cvuuiueirriniineieieesee e

Real estate investments:

5.1
52

53

Property occupied bY COMPANY........ccccieieiiiiinieeissiesee e ssessssnees
Property held for production of income (including $.......... 0 of
property acquired in satisfaction of debt)............cccocoviviereinisiieeseeie e
Property held for sale (including $......... 0 property acquired in
satisfaction of debt).........ccoeeiiiieecc

CONrACE I0BNS.......ooceieieciceccee bbb
DETIVAHIVES. ...ttt

Receivables for securities

Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments............coccoevvenenennininineinnenns
. Other invested assets
. Total invested assets

.......... 37,454,337 | oo 1.8 | i 3T,454,337 | | e 37,454,337 | 1.8
.......................................... 0.0 | i [ | 0 | 0.0
.............................. 0..0.0
.............................. 0.....0.0
.............................. 0..0.0
.............................. 0.....0.0
......... )9, SN (.0, O
........ 238,368,377 | ........ 11.6 | ........238,368,377 | ..ccccevvrimmrvrrrirnnn | 20000nn..238,368,377 | .......... 116
........ 254,665,541 | ..........12.4 | .......254,665,541 | ... | v 264,665,541 | ......... 124
..... 2,048,043,487 | .......100.0 | .....2,048,043,487 | ......cccoeeevnnenn0 | .........2,048,043,487 | .........100.0
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Statement as of December 31, 2018 of the Medical Mutual of Ohio

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 37,639,466
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 502,680 502,680
3. Current year change in encumbrances:

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

3.2 Totals, Part 3, COIUMN 11 ...ttt 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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt 687,809

8.2 Totals, Part 3, COIUMN ...ttt 687,809
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 37,454,337
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 37,454,337

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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12.
13.

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 273,306,077

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 515,567
2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 12,627,295 13,142,862

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

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, COUMN 13.......ouiieieeeeie sttt es ettt bttt b sttt s s s et en st bt s s e s st sse st (28,092,610)

5.2 Totals, Part 3, COIUMN ..ottt sttt a s bbbt b et ettt s s bt seasan st anea (28,092,610)
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 519,253
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 4,210,041
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 ...t

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

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

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cecrrrrrrrrirrenrrnrerreninsessesssesss st sessesssssessesssssssssessssssssssssessesens 254,665,541
Deduct total NONAAMIEA BMOUNLS. ..ottt

Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns 254,665,541

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, December 31 of prior year... 1,417,955,735
Cost of bonds and stocks acquired, Part 3, Column 7 268,774,481
ACCTUAN OF GISCOUNT........evoveviereeseesesi s8R RS 774,073
Unrealized valuation increase (decrease):
41 Part1, Column 12..............
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13. 1,315,962
44  Part4, Column 11 (8,158,208) (6,842,246)
Total gain (loss) on disposals, Part 4, Column 19........cc.cocvvvrinrnrernernennes 6,810,514
Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 162,419,268
DedUCt AMOTHZALION OF PIEMIUM........uiviiveieeicieeteic ettt st s st s bbb s s s s s b bt b bbb s b e b st b b et bbb s b b st s e et s e st st n et en s rae 4,354,251
Total foreign exchange change in book/adjusted carrying value:

8.1 Part1, Column 15..............

8.2 Part2, Section 1, Column 19.

8.3 Part 2, Section 2, Column 16.

8.4 Part4, Column 15 0
Deduct current year's other-than-temporary impairment recognized:
91 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14. 2,889,871
94  Part4, Column 13 551,983 3,441,854
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, LiNg SR(2).........coeurierierriiineireineneseeeeiseieessesseseeseseesseeees 298,048
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 1,517,555,232
Deduct total NONAAMIEA BMOUNLS. ..ot

Statement value at end of current period (LiNe 11 MINUS LINE 12)........cuiuiuiiiiiiisieiestete ettt bbbttt 1,517,555,232
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Statement as of December 31, 2018 of the Medical Mutual of Ohio

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........ovuvevmerervces | crvrvvveverincrinnns 90,542,941 | coovvvvivrircrinne 89,259,237 | ..oovrvrrrirciinne 90,789,581 | ..oovvvrcrrrrrernne 90,042,174
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other Countries......coovveiriris | covrerienreisriensenns 4,000,000 | .oooivrereienne, 3,999,980 | .o 4,000,000 | ..ovoreriirinians 4,000,000
4. TotalS...oierrseessssses | v 94,542,941 | .o 93,259,217 | o 94,789,581 | oo 94,042,174
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 1,709,775 | oo 1,705,572 | oo 1,882,304 | oo 1,650,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... 506,848,246 497,072,781 508,767,818 | ..o 501,225,717
Industrial and Miscellaneous, 8. United States 489,374,826 479,550,497 496,885,055 484,621,000
SVO Identified Funds, Bank Loans 9. Canada .7,830,189 .7,812,505 7,855,716 | oo 7,800,000
and Hybrid Securities (Unaffiliated) 10. Other Countries ...37,115,380 ...36,595,556 ...37,135,645 ...37,105,000
11. Totals......ccoocoe. 534,320,395 523,958,558 541,876,416 529,526,000
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......ccmeemmmensssnnass | covvirericienns 1,137,421,357 | oo, 1,115,996,128 | ...coovvve, 1,147,316,119 | oo, 1,126,443,891
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..........cocvverercreres | woervrnerenerinenes 240,285,113 | oo 240,285,113 | oo 235,721,711
Industrial and Miscellaneous (Unaffiliated) 21, €anada......ccovriereieeieieiens | e 442,094 | oo 442,094 | ..o 508,617
22. Other CoUNtHES. ....cvverrerrerris | corerressessessenneans 8,356,381 | .o 8,356,381 | .o 7,674,340
23, TOtalS....ooeveeeireerreserriesnenenes | cveennnineineenes 249,083,588 | ......cocornininn: 249,083,588 | ......cocorrerienn: 243,904,668
Parent, Subsidiaries and Affiliates 24, Totals.....coorieiicciceiiieen | e 131,050,287 | oo 131,050,287 | oo 168,125,104
25. Total Common Stocks......... | coccovvrrnciicnnn 380,133,875 | ..o 380,133,875 | ..o 412,029,772
26. Total StOCKS...ueerussrsssssmsnsnans | covveririiicncnies 380,133,875 | ..o 380,133,875 | ..o 412,029,772
27. Total Bonds and Stocks...... | ..ccccccveveene. 1,517,655,232 | ....ovvvvenees 1,496,130,003 | .....ovvvvvnees 1,559,345,891
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

......................... 8.0
......................... 0.0
......................... 0.0

......................... 6.9
......................... 0.0
......................... 0.0

37,413,806

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

4.7

Totals

......................... 0.2

......................... 0.4

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




Statement as of December 31, 2018 of the Medical Mutual of Ohio

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)

90IS

XXX..

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)
6. Industrial and Miscellaneous (unaffiliated)
6.1 NAIC1... ..27,816,008 |...........188,776,581 .124,334,842 |.. . L XXX.. ..340,927,431 cerneenn.356,084,211 ..340,927,431
............. 19,503,018 | ...........105,968,047 | .............67,921,899 reenneen XXX vereenen. 193,392,964 cereenenn 164,167,392 reennn 193,392,964
.......... XXX
.......... XXX
.......... XXX

............. 47,319,026

.......... XXX

........... 534,320,395

SVO Identified Funds
NAIC1...

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Bank Loans
NAIC 1
NAIC 2
NAIC 3
NAIC 4
NAIC5...
NAIC 6

Totals

XXX




Statement as of December 31, 2018 of the Medical Mutual of Ohio

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)
1. Total Bonds Current Year
11 NAIC T (d)......109,871,616 |........... 506,067,111 |........... 313,585,508 944,028,393 . 944,028,393
19,503,018 | ........... 105,968,047 |............. 67,921,899 193,392,964 . 193,392,964

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

12. Total Bonds Prior Year

........... 111,524,050 |...........421,000,503 |...........3569,290,892 |.............11,643,598
9,219,104 |.... .80,471,439 |. 74,476,849 | ..

................. 104,471

........... XXX | e XK [ 00000000...903,563,514 | 846 | .....903,563,514 | oo
164,167,392 ..164,167,392 |..

11,643,598 | .. ...104,471
OO % OO 0.0

12.8 Line 12.7 as a % of Col. 9.

L0IS

13. Total Publicly Traded Bonds
.................................................................................................. 109,871,616 |...........506,067,111 |...........313,585,508

............. 14,090,245 | ................413,913

............. 19,503,018 |...........105,968,047 |.............67,921,899
13,7 TOAIS. .o snntennes | creesennees 129,374,634 |........... 612,035,158 |........... 381,507,407 |....ccco.... 14,090,245 | .....covvnve 413,913
13.8 Line 13.7 as a % of Col. 7..... . ...53.8 | ... .12
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11.........occvvevevecr | covevevvverereeen 114 | 538 | o335 | 1.2
14, Total Privately Placed Bonds

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

......................... 0.0 crnrnernrnnneend0:0 | 0.0

(@) Includes $ 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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




Statement as of December 31, 2018 of the Medical Mutual of Ohio

SCHEDULE D - PART 1A - SECTION 2

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

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

U.S. Governments
1.1 Issuer Obligations ..11,998,327 |. 18,676,357 |............26,000,412 |.
1.2 Residential Mortgage-Backed Securities... 7,781,119 |. 18,737,449 | ... 6,582,359 |.
1.3 Commercial Mortgage-Backed SECUMIES..........ccoveriierriieriieniees [ JETR RN e .
1.4 Other Loan-Backed and Structured SECUMtIES. ...........cccvieieirierierieies | oo s SR .
............ 19,779,446 |............37,413,806 |...........32,582,771

.56,675,096 |.
.33,867,845 |.

.39,223,757
.34,724,902

.56,675,096
.33,867,845

............ 73,948,659

............ 90,542,941

09,9, SO PO 90,542,941

All Other Governments
2.1 Issuer Obligations 3,000,000 |. .1,000,000 |...
2.2 Residential Mortgage-Backed SECUMIES. ..........coviuerririirieeneinieiiees v RN
2.3 Commercial Mortgage-Backed Securities
2.4 Other Loan-Backed and Structured Securities

4,000,000 4,000,000 4,000,000 |.

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
3.5 Totals

........................... 0 [ XXX

80IS

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

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

J,709,775 | o {01 O (O 0 2 3,821,596 A 1,709,775 | oo

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

5.1 1SSUET OBlGALIONS. .......oocverecveciicieieeeie e | creeierans 16,474,542 | ............ 88,034,915 |............ 54,164,738 | ..o | e | e ) 0.0, SO B 158,674,195 | .ooocvvevcrrene. 14.0 | ... 160,731,952 | oooveveerereirnn. 151 [ 158,674,195 | ...ocvveveererrerieierinns

5.2 Residential Mortgage-Backed SECUMtiES............cc.evurevereireeieiieieienns [ v 42,801,620 |.......... 137,553,500 |............ 81,392,263 |............ 13,323,327 | .o 413,913 | .......... )., SO DU 275,484,623 | ...covvvevrrin 242 |..... 236,034,554 | ...coooeveeieinn 224 | 275,484,623

. 51,578,534 |... 21,110,894 |. rerneen XXX 72,689,428 | ... 4. 68,942,542 | ... 5. 72,689,428 |.

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations

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




60IS

Statement as of December 31, 2018 of the Medical Mutual of Ohio

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
.......... XXX | e XK [ e e XX i [ e XX i [ e XXX s | e | cevveeneinennnsneneens0 | e 0000 [ |00 | e | e
.......... XXX vveneenens e XX e e XX e | v e XX [ XK [ | vrenssesnissssseen0 [ iviininnnnn000 | |00 [ [
.......... XXXvvenrenens [ e XX e e XXX | e XX [ XK [0 |0 |00 | 0 | 0.0 |0 |0
10. Bank Loans
10.1 BanK LOANS = ISSUBA.......coovuiiiiriircirieieieisessieseisnse s | ereseenisssssssesnsssesens | erersssssinssssessnsssesnsnes | siesneesssnmessssssesennnes | sosmnssesnssssesssnsesssnses | sressesssnsessssssesnmenes | sensesines 9,9, GO IO [0 R 0.0 [ XXX vivrinees [ v XXXvtrireiriee et | e
10.2 Bank LOANS = ACQUITE........cueuririreiiiiiririireisieieieisieesissseisssssesessnessesees | eosreenssssessnsssssssnsnernns | ersrsnssssnsssssnsssnnnns | eosrsmsessnmsssssssesnnnes | eonrnssssssssssnssersssnses | srssesnsnssessnssesssssees | sesssersnes XXX vvrinis | v [ I 0.0 [ 0.0, SO P XXX
103 TOAIS...vvceereei et snssssessnsenssssessenssnsnssens | snessssensssssnsensanenssQ | coviiseissssesnesssaseans [V (O I [V 0 |, DY T IO O 0.0 | . S XXX
1. Total Bonds Current Year
111 1SSUET OBlGALONS. ......vvveiececiei et entnes | eeseennnees 78,791,895 | .......... 404,165,675 | .......... 272,421,891 | oo L1 (VN [ )., SO B 755,379,461 | ..oovvreeeienn 66.4 |........... ) .0 SO I ) 0.0 SR U 755,379,461 | oo 0
11.2 Residential Mortgage-Backed SECUMtES...........covuvuerrieneineeninieiiees | v 50,582,739 |......... 156,290,949 |............ 87,974,622 | ............ 14,090,245 |.....coovvenvn 413913 | ......... ) 0.0, SO B 309,352,468 | .....ovvverriienns 272 | )., SO I ) 0,0 I U 309,352,468 | ....oovveerrrieieenns 0
11.3 Commercial Mortgage-Backed Securities 0 0 ) 0.0 CNN EN 72,689,428 | ....coeveveverernnnn 6.4 ... ) 0. NN IR D.9.0 T 72,689,428 | ....cooveveveever 0
11.4 Other Loan-Backed and Structured Securities.............cooevvereecvneieiens | cevecvvessveininnenend0 [ o (0 {0 (01 (0] I 9,90 GO R [0 0.0 [ XXX vveivirees [ v D%, 0 SO IR {1 0
11.5 SVO Identified FUNDS........cccovvereirereinireiiesineneneieeneneieesnnsisenenne | cenernee XK [ v )0, SO R )., GO IR )., SO U D 0,9 SO U (01 (0 0.0 [ )., SO IO D 0,0 SO IR (V1 0
11.6 BANK LOANS.......cvuivieeiiicieicieceineieessiseiseiessessseiesessssssessenensensnes | snssnssessensnissssenens0 | oo [V {0 I [V 0 | i D, S [ (O 0.0 i 0., S D0, S [P {01 I 0
117 TOtAIS oo nssseenessnenens | e 129,374,634 | i, 612,035,158 |.......... 381,507,407 |............ 14,090,245 |.....coovevuvn 413,913 | 0. 1,137,421,357 | oo 100.0 | .o )9, SO IO ) .9, SO IR 1,137,421,357 | oo 0
11.8 Line 11.7.35@ % 0f COl. 7....ovoviviiinninirnisininsssnsssssensnsssenennnnne | cenenesnnseneneee 114 | i 53.8 | i 335 [ e 1.2 | 0.0 | i 0.0 | v 100.0 [ .o )., SR I D0, ST [P 0,0 S ISR 100.0 | cvinicene 0.0
12. Total Bonds Prior Year
12.1 1SSUET OBlGALIONS. ......voveiececieie et ensnes | seseeenins 74,621,077 |.......... 351,921,022 | .......... 301,486,809 | ....oovvrveieireeierireies [ e | e )00, SR A ) .0, SO I ) 0,0 S R 728,028,908 | .....ovvevrrrirnenns 68.2 | ..oooeee 728,028,908
12.2 Residential Mortgage-Backed SECUMtIES...........cvurverrrrrierenreinirieiiees | v 46,122,077 | .......... 142,303,417 | ..o 70,585,893 |............ 11,643,598 | ..cooovrrerenne 104,471 | .......... ) 9.9, SO R )., C I ) 0,0 T R 270,759,456 | ...vovererirenns 254 | .. 270,759,456
12.3 Commercial Mortgage-Backed SECUNHES...........ccoevreerrrieenirieriieees [ vveevieeseeeinieens [ veveinneennn 1,247,503 | i, 61,695,039 | ...cvovieieeeeeeis e | e ) 0.0 GO IR ). 0.0, GO D )%, 0. SO IR 68,942,542 | ...oooveriend 6.5 [ 68,942,542
12.4 Other Loan-Backed and Structured SECUMHES............criurireeuniniiiienes [ | cereeneinseeeensnsennees | enernssennsinssesennssnsens | seenseenssessessenssessennes | seeneenseenesssnssensensses | reneernes XK Kurmeureennns | revveenens )%, 0. GO D 9. S
12.5 SVO Identified FUNDS........ccovverrerrerininrrenrinrneneieesnnneseessnnneseensenes | seneenee XK rririnnn [ erreeeee XX e | e e XK | e XK | e XX [ e [ e ) 0.0, C IR XXX
12.6 Bank LoAns........ccccovviieirnieeriensieeniessssennsessnssesssssessnssssens | ssnnnnee XKeeirniennns | eovrreeee XXX | eveeeeeee XK e | v XXX e | e e XXX s [ eeecee XXX e [ 0.9, ST PR XXX
12.7 TOtAIS...oceeceeeeeeeeeee e enssseseessessssssenesssssnsnnees | oeneen 120,743,154 | ........501,471,942 | ......... 433,767,741 | .......... 11,643,598 | ....ccceeee 104,471 | 0 [ ) 0., SO IO ) 0.9 R
12.8 Line 12.7a52 % 0f COL 9...vvveevieieiceieieeissccssssessssenssnssienens | svsniesssniensennnee ] 13 | i e 870 | 0.6 | i 1 | iiiiiiinn0.0 | 0.0 [ 2.0, S P XXX v
13. Total Publicly Traded Bonds
13.1 1SSUET OBlGAtIONS. ......vvveieirciceiieicrieees e | cereieniees 78,791,895 | .......... 404,165,675 | .......... 272,421,891 | .o e | e X s [ s 755,379,461 | .ccvvvvvrennn 064 | i 728,028,908 | .....ccoovevreenen88.2 | i 755,379,461
13.2 Residential Mortgage-Backed Securities... 50,582,739 |..........156,290,949 | ... 87,974,622 |. ...309,352,468 ...270,759,456 ...309,352,468 |.
13.3 Commercial Mortgage-Backed SECUMLIES. .........c.errvrirnrirrieisrinnireinis | eoreeressnsenseeessseesennens 51,578,534 |... 21,110,894 |. .72,689,428 72,689,428 |.
13.4 Other Loan-Backed and Structured SECUMLIES. .........curvrerrrerrrrieinnnns [ eoreinnineisinninsinniens | reevesressnsinsessnssnnennes | sevseeesssssssessnsssessessnns | oessessnnssssssssessssssesns | sneessssessnssnnssessnssennss | sesseeress XK eermrrnnennes | woneereemesnssnsenssenens 0 [ e 0.0 [0 [ 0.0 | 0
13.5 SVO Identified FUNDS........ccocovveererrenrernrirrininrnnnsisenenneeennnneseesnnns | seeneenese XX eininrennen | eveneee e XXX e | e XXX e XK [ e e XXX i e | v 0 [ cevrrrrrreereeenend 0.0 [0 [ 0.0 | 0
13.8 BANK LOANS.......couieceririieceneieieisciseeessseseseeessessesteesssessssssessessensnns | srsesssssssssssenssssssssenss | sesssssensasssssssssnssnssnss | nossassssssessensanssessensans | onesesssnsssssssensanssnsns | srseessssensansnnssnnsensenes | aneneenee XX unernansanes | sessessessmsanssnensnsenens [0 R o | [ [FOUOIOD 0 ¢ CUR ITRIOTD 0. ST [P 0
137 TOtAIS. oot nresssesensessensnnnees | oenenn: 129,374,634 | ...........612,035,158 | ..........381,507,407 | ............14,090,245 | .....cccccc... 413,913 | L0 [ 1,137,421,357 | ...cccoevvener100.0 | .......1,067,730,906 | ....................100.0 | ....... 1,137,421,357
13.8 Line 13.7.85@ % Of COl. 7..oveomeeeiiecreeiseiseese et seieiseesseieieeens | oeeessessssinesnenns A | 53.8 | e 335 | e 12 00 | 0.0 | s 100.0 [ ooovereee e XXX e [ XXX s [ XXX | e 100.0
13.9 Line 13.7 as @ % of Line 11.7, Col. 7, Section 11.......cocveirinnniinnnninns | coverinninsinsninnnns 14 | s 53.8 | i 335 | e 12 |00 |00 | 100.0 [oovneee e XXX s e XX s [ XXX | e 100.0
14, Total Privately Placed Bonds
14.1 IsSUEr OblIgations..........ccevreveieireiieirieieeseeese s
14.2 Residential Mortgage-Backed Securities...

143
14.4
14.5
14.6
14.7
14.8
14.9

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

SVO Identified Funds
Bank Loans....
Totals

Line 14.7asa % 0f COL. 7....covvvreeevicieieereeine
Line 14.7 as a % of Line 11.7, Col. 7, Section 11
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Sl14



SLIS

Statement as of December 31, 2018 of the Medical Mutual of Ohio

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN..........ovururrieerirrereriineereereiseeseessssseesssssssseesessesssssssssessassessssssessessnes | sesssssosssssssssessasssssessessesssssnssessassnsnns 48,491,700 | 1ooveeeeeereeeireieee ettt nnenns | sereeee sttt ettt 48,491,700 | ..ot
2. Cost of cash equivalents acquired 40,564,618 40,564,618
3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration rECEIVEA ON QISPOSAIS............rurruierereireireeireiseeseessstsseessesss et sseess et ss et ess st s st s st s s sessessans | sesseesessessaebseeses s st s e s s s b ee b et s s s st st st e i 0 OO OO OO OO DUUE OO U OSSOSO
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).........cccceueiirrierieriesieesesesessesieisees | et 89,056,318 | ..o 0 | oo 89,056,318 | ..o 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11).....ciiiiiiieiiiieiiiets sttt sss e steaessssessssserens | sresessssesessssesesssssssssssssesessssessssnsesessnsens 89,056,318 | ..ovoviceeieiee e 0 | oo 89,056,318 | ..vviieeictce e 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccccoeovevrevereennnn.




Statement as of December 31, 2018 of the Medical Mutual of Ohio

SCHEDULE A - PART 1
NED December 31 of Current Year

Showing all Real Estate OW
6 7

103

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 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 - Health Care Delivery
2060 East Ninth Street - Corporate Headquarters - BUilding............ccccovvveinivereiinncns | corveienns Cleveland 09/18/2017. | 08/03/2017. 33,273,958 | ..ovvveeriereierinninenns | e 32,358,803 687,809 | ..o | e | e (687,809) | ..vvvververerrieierinines 2,808,485
2060 East Ninth Street - Corporate Headquarters - Land . | Cleveland 09/18/2017. | 08/03/2017. 5,095,534 5,095,534 | ..o | e | e | e | e 0 [ oo e | e
0199999. Properties Occupied by the Reporting Entity - Health Care DeliVEry...........cooiiiiiiis i ssssssisnnss | sensssioas 38,369,492 | ..o v 37,454,337 | i 687,809 | ..ooovvncnninnn0 i [ (687,809)] ... . 2,808,485 0
0399999. Total - Properties Occupied by the Reporting Entity.........coovovoeiininseieiieiiins oo 38,369,492 | ..oovivvirieieen0 | 37,454,337 | ......... 687,809 |..oooerrrieeeen0 |0 | (687,809) | ..o 0 2,808,485 0
0899999, TOAIS.........vveevreiraiseieseeeseeesee s es s ss s ss bbbt s e ee S8seeEs RS AR E et | cisniiiens 38,369,492 | ....coovvvrrrnriiinieren0 | s 37,454,337 | ......... 687,809 | ....oveevrerrireriieen0 [0 [, [ 01 [ 0 2,808,485 0
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Statement as of December 31, 2018 of the Medical Mutual of Ohio

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
4 5

1 Location 6 7 8 9
2 3
Date Actual Cost at Amount of Book/Adjusted Carrying Additional Investment Made
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Value Less Encumbrances After Acquisition

Acquired by Purchase
2060 East Ninth Street - Corporate Headquarters - Building Cleveland.........ooiiiiiiisscenis | OH...... | 09/18/2017. | Donald Green as Receiver for MMCO, LLC.........oiiiiiiiin s sssensssesnsenssssssnsenss | onssnssnssesssnsssesensensssssnsonss | consnsssnsssssesssnsensensnssensenss | core 32,358,803 ....502,680
0199999, TOtal = ACGUINEA DY PUICRESE. .. ...ttt ees sttt b8 f R £E8 £k £ e8EeEE LR 1 HEE R L b8 £Ef oL E L8 £EE L EEEE£EE £ E 8L 8 £EE 8L E£Ef£0E £ E 8L 88 £EE oL 8 EEE o0 EoeEo£E  feE1eEEoEE L L oL £ EE4EE s EELEE 4L A f L L f 4L E R L b 4L £Ef LR E 4L E L b L bbb bbbttt nninnes | snsenssssennnsssnennnsennnnensd | eoveensnnensnenssnsensnsssnsenensQ | voves 32,358,803 ....502,680
0399999, TOAIS.........ouuvuieiiriiiiietieeiei et ee S4Les e s RS SeEeRebeeded et s e Laeed e nnensnins | evesnsnnnennennnsnnnnnn0) | 0 [ 32,358,803 ....502,680
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Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E03, E04, E05, E06



Statement as of December 31, 2018 of the Medical Mutual of Ohio

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

03

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
000000 00 O |Foundation Medical Partners IIl, LP..........cccccoovecuereecs | v Rowayton............c..... Foundation Medical Managers IIl, LLC........c.cccocvvvnee [ rvininns 07/14/2008| ......... 1T e 2,624,956 | .............. 767,095 | oo 767,095 | it 2,507 | oo | eeeeeeeeieeeieieees | e [ e [ eeerereeeeeneeienens | e | e 8.534
000000 00 O |Flare Capital Partners I, LP.. . | Rowayton... Flare Capital Managers I, LLC...........cocovvivnerninininenne . 12/20/12013| .. ..5,810,063 ..6,484,887 | .. JEUSSTRISTURRSIRIRY STORIRORRRITIRY FUVIRORTRIRRRURIY DRSSP IO 3,345,258 | ....... 5.714
000000 00 O |JumpStart Next Fund, LLC... . | +eeseee | Cleveland... JNF Management, LLC . .. |01/15/2015 ........1 | ...........1,000,000 | .. 791,999 | .. 34,760) | .. . co | e [ [ [ | 8.000
000000 00 O |MCM Capital Partners lll, LP..........cooeevrmrverrvinirenins | v Cleveland..........cc..... MCM Capital Partners Ill, LLC........ccccocrvvvrerrermernniinin [ coverviinns 09/25/2015| ......... 1] e 1,029,612 | oo 889,666 | ............ 889,666 | ....... (109,360) | .vvovvvvvreererrees | erververneiierrnenes [ vrrerenissinnens | vervenns 7,714 919,137 | ....... 3.100
000000 00 O |Strategic Value Investors, LP... . | Beachwood. Strategic Value Bank Partners, LLC 1112412015 .. ..3,894,263 3,894,263 | ..o (274,267) [ covoeereeeeieces [ eerrieeeieineinens | vevrereieineinninnes | sereeeennenninneens | ceeeneensisnesennnennes | sneeneseneennesnenienns | ceeee 3.000
000000 00 O |Citymark Capital Fund I, LP. . | Cleveland... Citymark Capital GP, LLC .. |09/23/2016 .. rrereen 3,742,979 | 3,742,979 | o 575 |.. . o | e [ [ . 81,955 | ....... 5.000
000000 00 O |Mutual Capital Partners Fund IlI-Q, LP.........ccocovvvvines [ worrrnnns Westlake............c...... Mutual Capital Partners Fund I1l, LLC.........cocoovvvmevrns | crvvereenne 03/03/2017| ..o | viireereeei200,000 | cooovrniene 156,537 | ccvvrernes 156,537 | ......... (21,748) [ oo [ e | e [ v [ e 800,000 | ....... 2.420
000000 00 O |Strategic Value Private Investors, LP . | Beachwood. Strategic Value Private Investors... 11/08/2017| .. 822,965 822,965 | .......... A1,341 | e [ e [ e | ereeeeeeeeiees | e 17,625 | ........ 1,149,056 | ....... 2.500
000000 00 O |Leerink Transformation Fund I, LP... . | Boston, Leerink Transformation Partners.... o .. | 06/06/2017| .. . ..2,029,208 | ........... 1,562,658 | ......... 1,562,658 | ....... (119,160) | .. e - JEUORRRRO O 2,970,792 | ....... 1.600
000000 00 O |Ancora Merlin Institutional, LP...........ccccoueernevennernnnnns [ woreren Cleveland............c..... OH..... ANCOTA AQVISOTS.......vvvverrerereieeriesiesesensssissensnnes | seeseeinns 10/01/2017] ... 13 | v 13,100,000 | ......... 12,490,786 | ....... 12,490,786 | ....... (642,300 | +.vvvrerncerreririee [ errerrnenienineins | eernereniseinnns | e | e | e | s 6.175
000000 00 O |Citymark Capital US Apartment Fund Il, LP.........ccccoows | covvrnnns Cleveland.................. OH..... Citymark Capital GP Il LLC......cccoooviriieiniiiinnissinines | cevnnines 05/31/2018| ......... L I 515,567 504,007 | ............ 504,007 | ......... (11,560) [ oo [ | o rereereniereveniees | e | erererera 484,433 | ... 2.060
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated .. et atreree ettt sen st ennenne | eeees 33,931,258 32,107,842 | ....... 32,107,842 | ....... (610,007) 0 (| I 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
000000 00 0 | Medical Mutual Services, LLC......ooeerereece [........ | Strongsville...eec [oH.... | [ [01/01/2000]........... 159,155,841 | ......201,431,597 | ....201,431,597 | ..(26,098,923) | ..ooocorsmcrs |eomemesmeseses | s s | ...100.000
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated ettt es eveiet et et r ettt n et enaetenanaeaas ........09,155,841 | ... 201,431,597 | ..... 201,431,597 | ..(26,098,923) 0 (V] [P 0 | o0 | [0 0 XXX
Surplus Debentures - Unaffiliated
000000 00 0 |COSE Health and Wellness TrUSt.....ccererrsrrcc [....... [Cleveland.......oooooe [oH..... 19,450,000 19,450,000 e I P e
2399999. Total - Surplus Debentures - Unaffiliated ..9,450,000 ..9,450,000 9,450,000 0 0 ([ 0 | ciinrrnnnenn0 o | i 0 XXX
Any Other Class of Assets - Unaffiliated
I [ | BOSION..cocrsrcr [MA..... [Fidelity INVESIMENS.......cocrocsrersesesrsesrsrce [ [07/01/2004]........... | 10012215525 | ... 11,676,102 | .0 11,676,102 | ...(1,383,680) | ovoreccrsrcr | s | s ...100.000
4299999. Total - Any Other Class of Asset - Unaffiliated . e e 12,215525 | e 11,676,102 | ....... 11,676,102 | ....(1,383,680) 0 (U] 0 [ o0 [0 [ 0 XXX
4499999. Subtotal - Unaffiliated. ....55,596,783 | ......... 53,233,944 | ....... 53,233,944 | ....(1,993,687) 0 [\ 0 9,750,631 XXX
4599999. Subtotal - Affiliated.. 59,155,841 | ......201,431,597 | ..... 201,431,597 | ..(26,098,923) 0 (] 0 .0 XXX
4899999, TOMAIS........vveveeeeeeeeseseeeeeeeseseseeeseessssessssesesesssesessssssessssessseessesesesesesseses s eeses e s eses s e s s s ses s ee st es e e es e eeeae Sieetsieesieeeseees e e e e et e et et en e ss st eeesen s ensaeninnes | ervins 114,752,624 | ....... 254,665,541 | ..... 254,665,541 | ..(28,092,610) 0 (1 I 0 { ooreerirnrirenn0 | 025,339 | 9,750,631 XXX
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Statement as of December 31, 2018 of the Medical Mutual of Ohio

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
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

000000 00 0 [Flare Capital Partners I, LP........c.coiiiiieiiiinieieseseeieeecsseseeee s sssessensenes Rowayton Flare Capital Managers I, LLC........c.ccoiirrireecccseeeseee s 12/20/2013. R [OOSR PPN 2,225,000 5.714

000000 00 0 [JumpStart NEXt FUNG, LLC ..ot ClBVEIANG. ... JNF Management, LLC 01/15/2015. I OO OO 250,000 8.000

000000 00 O |MCM Capital Partners Ill, LP . | Cleveland... .| MCM Capital Partners [, LLC...........ourverrverrrirnniisneresnseesssesseesssssesseseeenns 09/25/2015. I OO PO 309,596 3.100

000000 00 O |Citymark Capital Fund I, LP. .| Cleveland... . | Citymark Capital GP, LLC.................. 09/23/2016. 1 [ | e 1,404,578 5.000

000000 00 O |Mutual Capital Partners Fund Ill-Q, LP........cc.ccccoovuvuniiiniianins Westlal Mutual Capital Partners Fund Ill, LLC.... 03/03/2017. I OO OO 100,000 2.420

000000 00 O |Strategic Value Private INVESOrS, LP..........coeiiiiiiiciriseisesieeceisesee e Beachwood . | Strategic Value Private Investors... ... | 11/08/2017. I TR O 618,944 2.500

000000 00 0 |Leerink Transformation Fund I, LP.................... Boston . | Leerink Transformation Partners... . | 06/06/2017. L O UNUUURTUTI BV 752,451 | oo | e 1.600

000000 00 O |Citymark Capital US Apartment Fund II, LP Cleveland........ccoiiiiiniens Citymark Capital GP II, LLC......... 05/31/2018. | ...oooeverne L 515,567 | oo 2.060
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COMMON SOCKS = UNGIFIAEEA. ... ... ittt sttt e st ease | f1etsneaeseeseeseeseseesee et seseeseEeEseEee8eEeEaeEee8 o2 s eE2Eee8eE 8o EeEAeEee8eE e EeeEeE 8o EAeE et eeheEseE e e eeEeEsee et eesen et et antenses et snsantensnsntasnes | fastessessssnsansassecs 515,567 | ....... 5,660,569 | ......... 0 XXX
Surplus Debentures - Unaffiliated

000000 00 0 |COSE Health and WlINESS TrUSL..ooererreresremesesesreesesrmeseresemesresereseesesesese [ Cleveland...........oooeesessssese [oH.......... [ COSE Health and Wellness TrUSt.......ccererrrersesrmmesemesrre R e e 4,950,000
2399999. Total - SUIPIUS DEDENUIES = UNGFAIIALEA. .........ce ettt es ettt esseeses et ees et stansees | oekesessetssssssessessesassassetseeseseeses et enteeteEseeaeEeeseeseeseteeteeseeaeseesessetse  fetessessessssassessesssessassessntantessnt st snsansessntanes 0f.... 4,950,000 | .oooveverrerrcerereceen 0 XXX
Any Other Class of Assets - Unaffiliated

I [ Boston [WA..... R Nz e 2,016,726 | corecsrsrsrsrsssesees | s 100.000
4299999. Total - Any Other Class 0f ASSEtS - UNGMIIAIEA. .........uuiiiiiiiiiiiii bk bbbkt 0].. 2,016,726 XXX
4499999, SUDTOIAL = UNAFAIIIEA. ... ettt 180888 £ 8 £EE£EEe0EE1E0E 84 44 £LE 18R 8 8HEE LR E L8 HEE 8L E LR 8 EEEEEE£EEEHEEE 4L EE £ LR £EE£EEEHEEE4EE8AEEE 16 £EEfoEEE 1R L 4L EE 4 EE AR £ R 1R LR E AR R0 LR E R LAkt | nnrt s 515,567 | .ovveiiiininns 12,627,295 . XXX
AB99999. TOMAIS........vveeereeeeieaeieseeis et es et bbb s o888 R8RSR LSRR R R AR R R LR EReeEe eeEReLEReeR R oL RS R R LR R LR R R R LR LR SRR R R et R i eeEs | LEieeEieeER e R e LRt E LR E LR E RS AR LSRR R LRt bene | erbseneten e 515,567 | ..oovverrirriinne 12,627,295 | oo 0 XXX




603

Statement as of December 31, 2018 of the Medical Mutual of Ohio

SCHEDULE BA - PART 3
Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| ~ Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and BJ/AC.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Foundation Medical
000000 00 O |Foundation Medical Partners Ill, LP..........cccccoovieiiniinnins Rowayton..........ccoceveee CT.. |Managers Ill, LLC 07/14/2008. | 09/19/2018. | ...ovvervrrrrerenreres | oerverereiiereesin | vriene 0 50,839 0
000000 00 O |Flare Capital Partners |, LP Rowayton..........cccceen. CT.. | Flare Capital Managers |, LLC| 12/20/2013. [ 09/26/2018. | ........ccoeverrerrecnee [ cerreererreeereineens [ ceereene 0 594,964 0
000000 00 O [MCM Capital Partners Ill, LP...... Cleveland .| OH. | MCM Capital Partners Ill, LLC| 09/25/2015. | 12/21/2018. | .....covvvvrrirrernies e | ceveene 0 51,251 0 7,714
000000 00 O |Citymark Capital Fund I, LP.........c.oecevnvcn. Cleveland .| OH. | Citymark Capital GP, LLC..... 09/23/2016. | 10/29/2018. [ ....vorverrercrenrnns [ everrerineenreins [ crireees 0 30,049 0
Strategic Value Private
000000 00 O |[Strategic Value Private Investors, LP Beachwood . | OH. | Investors 11/08/2017. [ 12/10/2018. | ... | e | e 0 69,319 | .......... 69,319 | .o (L I 17,625
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 0] 0 ... 0 0 (V) I 796,422 | ........ 796,422 | .o {1 0 0 25,339
Any Other Class of Assets - Unaffiliated
000000 00 O |Employee Benefit Trust........ BOStON ... | MA. | Fidelity Investments.............. 07/01/2004. | 12/31/2018. | ....cvovveivrnirirnin [ v | s 0 o | s 3,413,619 | ...3413,619 | .o [ s 519,253 | .......... 519,253
4299999. Total - Any Other Class of Assets - Unaffiliated 0 IO IO | I 0 0 [ I 3,413,619 | ...3413,619 | .0 [ e, 519,253 | .......... 519,253
4499999. Subtotal - Unaffiliated.. 0 .0 0 0 0]. 4,210,041 | .....4,210,041 519,253 519,253
4699999, TOAIS........vvrererrcrrreireisereseees et 0 20 0 | 0 0 0| e 4,210,041 | ....4,210,041 | o0 | i 519,253 | .......... 519,253




Statement as of December 31, 2018 of the Medical Mutual of Ohio

SCHEDULE D - PART 1

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

0l3

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 Obligati
912828 2R 0 |U.S. TREASURY NOTES.......ccccovimrrrirnrerierneieississisnsssnssssessssssssessssssnenes | venens | oo | eovsrinenine [evnnrnnened | v 1,494,258 [ .. 96.777 | .covven... 1,451,655 | .............1,500,000 | ...ooonne 1,494,920 527 | oo | cevreerieniiseninsnis | 000002250 [ 1onee 2.294 09/27/2017. | 08/15/2027.
912828 4N 7 |U.S. TREASURY NOTES... ...101.535 s 1,000,596 (29) [ oo | e | 202875 | i 2.868 06/25/2018. | 05/15/2028.
912828 4P 2 |U.S. TREASURY NOTES... ..100.320 | ..............1,003,200 | ..............1,000,000 | ............. 1,000,582 (121) [ v e [ 0002625 [ 2.600 06/27/2018. | 05/15/2021.
912828 4R 8 | U.S. TREASURY NOTES... ..101.723 8,033,793 (2,457) [ covvvveerreinnnne [ e [ 0002875 [ 2.803 06/27/2018. | 05/31/2025.
912828 5D 8 |U.S. TREASURY NOTES... ...101.625 995,970 149 | oo [ [0 2.875 | 2.967 10/24/2018. | 09/30/2023.
912828 B5 8 |U.S. TREASURY NOTES... 999,731 122 [ e [0 2125 | 2.138 01/12/2018. | 01/31/2021.
912828 B6 6 |U.S. TREASURY NOTES... 989,443 537 | cvveereerveeiennn | eevvensiieniiensissens | 0002750 [ e 2.974 09/19/2018. | 02/15/2024.
912828 D2 3 |U.S. TREASURY NOTES... 9,996,307 | .vouvvvererierririires | e 11,088 | oo | e | 000 1.625 |, 1.738 04/29/2014. | 04/30/2019.
912828 F2 1 |U.S. TREASURY NOTES... .1,011,486 (4,054) [ oo | e | 02125 | 1.695 06/22/2017. | 09/30/2021.
912828 F6 2 |U.S. TREASURY NOTES... (994) | ovvoeerrrirneriens [ v [0 1500 [ 1.398 06/23/2017. | 10/31/2019.
912828  G9 5 |U.S. TREASURY NOTES.....cccostrmmrimrrrcriininiiierissinenienssssessssisssnesenssnens | wovenes | oo | cevvenerone | cenveverensd [ v 1,002,656 | .....99.004 | .................990,040 | ..............1,000,000 | ............. 1,001,185 (TATN) [ e | e | 201625 | 1.505 09/28/2017. | 12/31/2019.
912828 J2 7 |U.S. TREASURY NOTES... 995,236 722 [ v | ceveenernsrnserinns | 200:2.000 | e 2.083 05/01/2015. | 02/15/2025.
912828 M5 6 |U.S. TREASURY NOTES... ....1,500,000 | ..ooorenee 1,510,547 (1412) [ s [ 0002250 | 2.140 09/27/2017. | 11/15/2025.
912828 QN 3 |U.S. TREASURY NOTES... 899,670 | ... | e (12,173) [ oo [ e | 203125 | s 1.652 09/21/2015. | 05/15/2021.
912828 RR 3 |U.S. TREASURY NOTES......cccostimrrimrineireineirerissisessisesseessssisssssssssessseess | soneeen | oo | sevveneinns | eenrvennensd [ 000000.3,013,359 |.....98.707 | ..............2,961,210 | ..............3,000,000 | ............. 3,004,142 (1,389) [ oo | ceveeenseinneiseinns | 0000.2.000 | e 1.950 12/22/2011. | 11/15/2021.
912828  TJ 9 |U.S. TREASURY NOTES.......ccocommrirminiernnssinnnnsissnssessssssesssssssessssssnns | vevvene | oo | evvserenins [ evvnreenened [ o 1,235,010 [.....97.020 | .............1,212,750 | ..............1,250,000 | ............. 1,238,750 2,973 | o e | 01625 [ i 1.883 09/27/2017. | 08/15/2022.
912828 VF 4 |U.S. TREASURY NOTES... 2,994,654 3717 | e | verreeineeneninneens | e 1375 [ 1.503 05/30/2013. | 05/31/2020.
912828 VS 6 |U.S. TREASURY NOTES.......ccccommrirrimireinnsssnnsienssssssssssiesssssssssssssssns | vevvene | oo | evvsvrenine [ evvnrennensd [ v 1,028,867 |.....99.969 | .................999,690 | ..............1,000,000 | ............. 1,022,900 (4,685) [ ... | e | 0002500 | e 1.979 09/21/2017. | 08/15/2023.
912828 WJ 5 |U.S. TREASURY NOTES... o] PR 8,950,873 7755 | o | vevveneneeneninnenn | 0000 2,500 [ oeeee 2.610 01/30/2018. | 05/15/2024.
912828  WN 6 |U.S. TREASURY NOTES........cccosimiriiiriniieisiieiiseiesississeessssssssssssensessssenes | sevees e [ 2,006,875 |.....98.891 | ..............1,977,820 | ..............2,000,000 | ............. 2,004,780 (1,918) [ oovereerrineins | eevveeenseiseiiseiens | 2020.2.000 | ocee 1.898 11/28/2017. | 05/31/2021.
912828 X8 8 |U.S. TREASURY NOTES... [V [P0 PO I ..2,026,211 2,022,951 (2474) [ v [ v [ 000002375 [ 2.224 09/27/2017. | 05/15/2027.
912828 XD 7 |U.S. TREASURY NOTES......ccosirirmrrirrerieeserissnsessssssseesssssssssssssssssessassss | wnnees | o0 | overenenins | cveverneens 1. ....999,844 999,885 33 [ e e [0 1875 [ 1.879 09/27/2017. | 05/31/2022.
912828 XG0 |U.S. TREASURY NOTES.......ccccovimrirrirnireieinnieiesissiessssssisssssssssssssesssssnsies | seenns | oo | eevevvenins [ severnnens 1. 813 | 494,065 | ... 500,000 | ... 491,970 36 | e | e | 0002125 [ 2.608 12/26/2018. | 06/30/2022.
912828  XQ 8 |U.S. TREASURY NOTES......ccostririrrieririseniensssssessesisssessssssssessesssssenns | seneees [ [T PR 1] 2,016,250 | ... 98.352 ,967,040 | ..o 2,000,000 | .... 2,011,839 (3,170) [ oo | cevrreerrerirneineinns | 200:2.000 | oeee 1.829 08/08/2017. | 07/31/2022.
912828 Y7 9 |U.S. TREASURY NOTES.......cooiiiimiiniiininiisiinissssnsssisensssssseensssssnsssssenssnsssees | seveees [P IO YO 1] s 1,002,149 |...101.750 ..1,017,500 ....1,000,000 1,002,053 (96) [ .oooveevicnicnnins | e | 202875 | 2.841 08/29/2018. | 07/31/2025.
0199999. U.S. Government - Issuer Obligation 56,666,967 XXX .56,391,086 56,620,000 ..56,675,097 (8,484) 0 0 XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
383756 2G5 | GNMAREMIC TRUST 2012-102 DN......cvvvrmrirmrimrireiiseiseiieeiessesssisessienes [ I RO . . 1,469,973 [ ..o | e (14) | e [ [0 1500 |, 1.509 08/27/2012. | 09/20/2040.
38378E JV 6 | GNMA REMIC TRUST 2012-65 MJ........ [P I ceernnennen 1,571, . ..1,490, 517, 1,549,141 [ e | e (505) | v v [20002.500 | 1.731 08/15/2012. | 07/20/2039.
383756  DJ 7 |GNMAREMIC TRUST 2012-73 NK......ovoriiinririieeicisesissiseessesisseissssssiss [ I . 561,194 | oo | eoverirneeiened(530) | v v [12.3.000 | ... 1.286 08/09/2012. | 08/20/2040.
38379W  5E 8 | GNMA REMIC TRUST 2016-62 LA.. . . . X . ,656, . ,691, 3,794,130 | v | e (16,416) [ o | v | 0000 3.000 | e 2.049 07/25/2016. | 09/20/2045.
38379X KD 1 | GNMA REMIC TRUST 2016-83 AP........ccosvvumrrnerrerineerseninnsinersnenssessssssssninnns | oveeee | oo | eevveerinnne [ evovnecne] | 5,702,472 [....99.159 | ... 5,425,621 | i 5,471,637 | 005,629,031 | oo [ eeerereed(24,527) [ o | e | 20.3.000 | e 2.011 07/28/2016. | 10/20/2045.
38379X Q9 4 [GNMAREMIC TRUST 2016-90 MA........corivrirerrnriernnissienisisnsssiensssssesesnnns | vovenee | oo [evvnevinns [ cvevnnien T | ciinne.8,486,380 1.....99.002 | ..............8,056,756 | ..............8,137,973 | ....cc..co.. 8,369,523 | ....ovvververrriinns | e B1AT2) [ | v | 2000 3.000 e 2.015 08/09/2016. | 10/20/2045.
38380F 4M 5 | GNMA REMIC TRUST 2017-099 JG.......cvvorvvereerrrinerierierineessnisenssenisensnenn | nevenne | oo | seviverinene [evornecnn | ciiien.8,783,646 [.....97.853 | ..............8,627,414 | .............8,816,708 | ............ 8,789,929 | ...ovvvverrerncrinns [ 3,092 [ | e | 00002500 [ e 2.595 08/22/2017. | 06/20/2047.
38380H PP 1 [GNMA REMIC TRUST 2017-149 CA.....c.oiiiiiiirinnsnisnssissnsnissnsnssssenssnessnins |ovenns [ oo | oennnnennes | eevnnennn ] | ciie00.3,693,202 |.....96.986 | ..o 3,656,155 [ oo 3,769,776 | 103,704,923 | v | e 11721 [ | [0000:2.500 [ 3.017 01/25/2018. | 02/20/2046.
0299999. U.S. Government - Residential Mortgage-Backed Securities .. . 0 0 XXX XXX XXX
0599999. Total - U.S. GOVEIMMENE.......oivriieuiiserserissssssssesssisssrssssssssss s 90,789,581 .89,259,237 ...(76,835) 0 0 XXX XXX XXX
All Other Gover ts - Issuer Obligations
46513C  TF 3 | STATE OF ISRAEL.....cvuiiiiiecierineeteiseisessesssessesssssesssssssssssesssssessnsanes | ceeees (O] ST PR L [ 3,000,000 |...100.000 | ....cocevneer 3,000,000 | ..ovrernvne 3,000,000 | ..ovvvrnees 3,000,000 | .eeuevrnerirerireerens [ e [ e | e | e 3.738 |...... 2487 | Do | s 9,549 | ..covvnne 86,846 | 03/31/2016. | 04/01/2019.
46513X  FV 7 | STATE OF ISRAEL......cooiiiriiieieiieriesiieeiseseesssssee s ssssssssesssesssesinns | seenees (o] I L L [P 1,000,000 |..... 99.998 | ..ot 999,980 | ..ovvvrvnee 1,000,000 | ..cooovvrenne 1,000,000 [ .ooceouvvreerieiies | verereeirinnineieeiis | eereeeersseinsinens | reeeresinsesenienes | e 3.838 |...... 3471 | D | s 3,198 | oo 29,949 | 05/01/2017. | 05/01/2022.
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0699999. All Other Governments - ISSUET OBlIGAtIONS. ........cuuureririsirsiers it | cnssesesenes 4,000,000 XXX | s 3,999,980 | .o 4,000,000 | ..o 4,000,000 | oo 0 0 0 0 XXX XXX XXX | s 12,747 | ..., 116,795 XXX XXX
1099999.  Total - All Other GOVEIMMENES. ......evuuivrisieerssssstesessssssses s s sttt en s ssesentennsnns | anssensnsans 4,000,000 XXX | s 3,999,980 | ...oorireres 4,000,000 | ..o 4,000,000 | ..o 0 0 0 0 XXX XXX XXX | e 12,747 | ... 116,795 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
662523 WY 1 |BOROUGH OF NORTH SLOPE ALASKA........cccosiviminiiininiinsensisissississnsnissees | serenns | ae | cornrenenes 1 l ...... 1FE| i 1,882,304 |...103.368 | ... 1,705,572 | cooovvvinane 1,650,000 | ..o 1,709,775 [ v [ v (38,835) [ ..o [ enenniieisnnisenieninee [ 5126 |...... 2.642 [JD.cooes [ e 235 | .. 126,869 | 04/25/2014. | 06/30/2020.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations............cccoviriisiieiisisiseienes 1,882,304 XXX .1,705,572 1,650,000 (38,635) 0 0 XXX XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions. 1,882,304 XXX ..1,705,572 .1,650,000 .(38,635) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
3133EC  RD 8 |FEDERAL FARM CREDIT BANKS, ...1,000,000 |..... 99.533 1,000,000 | ..veeeree 1,000,000 | coooverrercerriirenns [ everierienirneninens | e [ e | oo 1.450 |...... 1.450 |JD....... 06/07/2013. | 06/06/2019.
3133EC  RH 9 |FEDERAL FARM CREDIT BANKS ..2,019,160 |..... 98.851 1,977,020 | ..... .2,000,000 | .. (2,222) [ coovvevveriereseens [ oo [ 2450 |...... 2.325 | JD....... 12/16/2014. | 06/06/2023.
3133EC YV 0 |FEDERAL FARM CREDIT BANKS........ccccovivirirrinnrnereninenienessisnsnenenens | rovenen | oo | ceveenniene | eereveneeed | v ,008,990 |...100.050 | .....ccovveeee 1,000,500 | ....ccccvveeee 1,000,000 | ..ccovvveeee 1,002,362 (1,352) 2625 |... 2.481 |MS...... 11/05/2013. | 09/09/2020.
3133EF 3E 5 |FEDERAL FARM CREDIT BANKS ..4,992,500 |..... 97.057 ..4,852,850 5,000,000 ...4,995,266 1,043 | oo | e | e 2.050 |...... 2.073 |AO...... 04/19/2016. | 04/18/2023.
3133EF  4A 2 |FEDERAL FARM CREDIT BANKS 2. . .10,000,000 |..... 97.714 ..9,771,400 ...10,000,000 | .. 110,000,000 | .ooouveerverienirenes [ e [ | e | e 1.920 |..... 1.920 |AO...... 04/12/2016. | 04/19/2022.
3133EF  T9 8 | FEDERAL FARM CREDIT BANKS........ccocvumirerirrereerinieriesssssssenessesssssssenes | eeneee | o [ vovereneees y I L [ 4,811,000 |..... 97.083 | .ovvvrrnene 4,854,150 | ..ovvvernvn. 5,000,000 | .....cc...... 4,819,769 8,769 | oo [ e [ e 2.620 |...... 3.263 |MS...... 08/29/2018. | 03/28/2025.
3133EF X8 5 |FEDERAL FARM CREDIT BANKS ..1,007,040 |..... 97.218 1,000,000 ...1,003,625 (1,279) [ oo | e | s 1.530 |...... 1.396 |AO...... 04/18/2016. | 10/05/2021.
3133EG D2 8 |FEDERAL FARM CREDIT BANKS ..4,874,900 |..... 96.431 .4,821,550 | ..... .5,000,000 | .. ..4,917,219 20,498 | oo | e | e 1.700 |...... 2.152 |MN...... 11/29/2016. | 11/01/2022.
3133EG EE 1 |FEDERAL FARM CREDIT BANKS 3,965,200 |..... 96.581 | ..ovvvrncne 3,863,240 | ..oocvvnnvne 4,000,000 | ..ooovvnnees 3,972,713 5784 | o [ e [ 1.980 |...... 2.142 | JD....... 09/12/2017. | 06/13/2023.
3133EG  H9 9 |FEDERAL FARM CREDIT BANKS, 2,943,000 |..... 95.411 ..2,862,330 | ..... .3,000,000 | .... 2,956,983 6,722 | oo | e | e 2.140 |...... 2.403 |MN...... 11/22/2016. | 11/21/2024.
3133EG L2 9 |FEDERAL FARM CREDIT BANKS........cccosvemmrinmnrerinreneennnsisenssssnensssesennnne | vevenne | or | eevmnerenn ] [T | i 4,946,200 |..... 97.937 ..4,896,850 | ..... .5,000,000 | ...oorvvne 4,958,971 6,310 | ovvreeieriieiinns | ererrverieniseisnenes | ereen 2.550 |...... 2.701 | JD....... o 12/12/2016. | 12/02/2024.
3133EG XA 8 |FEDERAL FARM CREDIT BANKS.......ccccovvimriimmrierierinsinssissssssssesisnissnsnnns | oeveree | or | evveninni2 [eviverine | i 9,977,000 |..... 96.343 | oovvvirnens 9,634,300 | ..o 10,000,000 | ..ccoevene. 9,984,897 3,605 | .o [ s [ 1.730 | ... 1.769 | ..o | o00rrr.85,058 | oo 173,000 | 10/14/2016. | 01/04/2023.
3133EG ZA 6 |FEDERAL FARM CREDIT BANKS ..1,994,300 |..... 96.010 ..1,920,200 | ..... .2,000,000 | .oovvvenee 1,995,996 789 [ oeveeeercererins [ v [ e 1.860 |...... 1.904 | AO...... .37,200 | 10/28/2016. | 10/20/2023.
3133EH N2 5 |FEDERAL FARM CREDIT BANKS . ..2,981,790 |..... 97.474 .2,924,220 | ..... .3,000,000 | .... 2,984,921 2,916 2200 |...... 2.310 |MN...... veree.066,000 | 12/04/2017. | 11/01/2023.
3133EH W9 0 | FEDERAL FARM CREDIT BANKS........ccccoviviirirrinninerinrenienissisnnnesenens | rovene | oo | oevvenninn | cvrevenees | i 4,815,850 |..... 98.374 | oo 4,918,700 | ...cccovvenee 5,000,000 | ...ocvornnes 4,821,272 5,422 | oo [ e [ 3.020 |...... 3.542 |JD..ccco. | v 12,583 | e 75,500 |09/21/2018. | 12/01/2026.
3133E) G4 5 |FEDERAL FARM CREDIT BANKS ...1,001,000 |...100.058 ..1,000,580 1,000,000 | ..ccoovvrenne 1,000,803 (R170 ) [T ORI DR 3.130 12/06/2018. | 10/12/2021.
31331 AW 3 |FEDERAL FARM CREDIT BANKS . . ..2,013,320 |...100.023 ..2,000,460 2,000,000 | .... 2,000,030 (KN ATAT RN NN IO 4.150 01/29/2010. | 01/07/2019.
3134G3 UM 3 | FEDERAL HOME LOAN MORTGAGE CORP.........coeverrerrinerierienireeessenissenns | eorneen | e [ vverivenirs | veverneens L (- 1,000,000 |.....99.565 | ................995,650 | .....cccooeuee 1,000,000 | ..coovvrenne 1,000,000 [ .ooeoueearrmcrierins | vererreereninsrnenins | e | e | e 2.000 01/05/2012. | 07/30/2019.
3134G3 M4 9 |FEDERAL HOME LOAN MORTGAGE CORP........ccccovirieririirersriniererinsisennns | vevees 1,000,000 1,000,000 21,000,000 [ oo | e | e [ [ 1.500 09/12/2012. | 09/26/2019.
3134G4 4D 7 |FEDERAL HOME LOAN MORTGAGE CORP........ccoovvririmriiririinnninnrierienees | crvees 2,379,125 2,500,000 2,461,011 [ | e 19,980 | ovouvervieriiens [ evereninriseiinnns [ 1.500 09/29/2014. | 11/20/2020.
3137EA CA 5 |FEDERAL HOME LOAN MORTGAGE CORP... 1,000,000 999,962 X U ORI PR 3.750 10/23/2009. | 03/27/2019.
3137TEA DB 2 |FEDERAL HOME LOAN MORTGAGE CORP .1,000,000 | ... 998,084 601 0002375 01/12/2012. | 01/13/2022.
3137EA DM 8 | FEDERAL HOME LOAN MORTGAGE CORP... 5,000,000 | ............. 4,972,443 35,948 | oo [ | e 1.250 04/22/2014. | 10/02/2019.
3137EA DR 7 |FEDERAL HOME LOAN MORTGAGE CORP........ccccvumierrriiiriiisissirnsierisnis . ..4,922,800 | ..... .5,000,000 53,546 1.375 08/16/2013. | 05/01/2020.
3130A0 XD 7 |FEDERAL HOME LOAN BANKS..........cccomurimirirerierinieissnineresienenenssssisnines | oenvee | oo | vevivernnee [ evvneienn | ie0000.5,397,030 | ... 99.593 ..5,378,022 5,400,000 436 002375 04/09/2014. | 03/12/2021.
3130A3 GE 8 |FEDERAL HOME LOAN BANKS..........cocomrinerierineinenrsnsissisesiessssenssssisensnns | evees | oo | eevvernnee [ eeovnenenn | 8,113,200 | 99.426 | ..............7,954,080 | ..... .8,000,000 | oveereee8,097,714 [ oo | e (15,035) [ 1ovvvrrerrererins [ crverineerneniseines [ aeenae 2.750 12/20/2017. | 12/13/2024.
3130A4 CH 3 |FEDERAL HOME LOAN BANKS.........cocovvrirmrinninrierinirnerersnisssensssssnssssssnns | eovene | oo [rvvrineoren [ oveveneeT | 1,509,870 ... 97.201 . .1,500,000 (955) | ceveverevrrrinriiens [ e [ e 2.375 04/16/2015. | 03/14/2025.
3130A6 AP 2 |FEDERAL HOME LOAN BANKS..........ooceeirrnerierineineernseiserienissssenssssesennes | evves | oo | vevvernnee [ eevnenenn | . 3,648,265 | ... 98.566 ..3,449,810 .3,500,000 (6,844) 2.250 09/29/2015. | 09/09/2022.
3130A7 CV 5 |FEDERAL HOME LOAN BANKS.........ccccviirermirnriniirernineernniseeenississnsnsssnnns | eovenes | oo [rvvrineine [ oveveneT | i 1,989,600 | ... 97.676 .2,000,000 2,135 | o | e | e 1.375 05/20/2016. | 02/18/2021.
3130A8  5X 7 |FEDERAL HOME LOAN BANKS.........coccmirimirierierineeisnineriesiesenensssnissnnns | vnves | oo | vevvernnee [ evvnenen [ v 1,014,010 | 94.123 1,000,000 (1,354) [ oo | v | e 2.125 09/21/2016. | 06/12/2026.
3130A8 HK 2 |FEDERAL HOME LOAN BANKS..........cocommrimerierineineersnsissisesissesenssssissnsnns | oeeees | oo | wevvennnee [ eevvnenennd [ 1,007,500 | ... 95.004 .1,000,000 (920) w1750 07/25/2016. | 06/14/2024.
3130A8 XY 4 |FEDERAL HOME LOAN BANKS.........coviieririieirenieisirsiersssseeensssissssesssinns | wovenes . ...2,003,000 |..... 91.758 2,000,000 (282) | cevevverreinrienns [ e [ 1.875 08/30/2016. | 09/11/2026.
3130AA  HE 1 |FEDERAL HOME LOAN BANKS........ccoovivirireemininerinerissiseesssnissisensessneens | eovenen | oo | ovvenenninne | evvvnnenened | v 6,145,200 |..... 99.077 6,000,000 | ..vvrrerrs8,116,796 | oo | e (22,239) [ .oocvererereernerins [ e [ e 2.500 09/20/2017. | 12/08/2023.
3130AA  Z6 8 |FEDERAL HOME LOAN BANKS........ccoovmiriimiiernrincierinsieseesienssiseiessssienns | eeveees 2. 1,002,080 |..... 99.160 1,000,000 (1,559) | coovvevvrriereninee [ v [ s 2.740 11/29/2017. | 03/28/2024.
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3130AC DQ 4 |FEDERAL HOME LOAN BANKS.........cooorirmriniirerinrinnieriserseissiersnisseenssisnns | veveens | oo | eevereverens [ evereneine L1 [ 984,950 |..... 93.902 | oo 939,020 | .cooovcvvree 1,000,000 986,656 1,355 | cooeeevrinerienis | verreinerieninenn | e 2.375 |...... 2.547 |MS...... 09/26/2017. | 09/10/2027.
3130AD RH 7 |FEDERAL HOME LOAN BANKS........cccoocmirvirirerinninrernsisnensisenssnssssensnssenies | vveees | oo | eovmninnens [ronnennene ] | v 3,929,200 |...100.043 4,000,000 | ...ccoonnee. 3,935,090 5,890 | ..vverierieriins [ e [ e 2.875 05/15/2018. | 03/14/2025.
3130AF ML 8 | FEDERAL HOME LOAN BANKS. 500,615 |...100.061 . 500,000 500,598 (17) o0 3.150 12/26/2018. | 12/28/2022.
313370 E3 8 |FEDERAL HOME LOAN BANKS.........coocuriririiierniirenniersnnsnerssiseeenssnnnnns | veveens | oo | eeververens [evernneene ] | i 500,000 |...101.191 | ....cce0eern. 505,955 | oo 500,000 500,000 | ..ocovoiieriiiiiniies e | e | e | s 3.375 07/19/2010. | 06/12/2020.
313370 US 5 | FEDERAL HOME LOAN BANKS. ...100.529 2,000,000 2,025,214 | oo | i (14,859) [ ..o [ e [ e 2.875 09/29/2014. | 09/11/2020.
313371 4H 6 | FEDERAL HOME LOAN BANKS. ..100.414 .1,000,000 999,784 172 ......3.000 09/16/2010. | 03/18/2020.
313378  JP 7 |FEDERAL HOME LOAN BANKS.......cccovvrermrinrirerinninninninersnseienssssssessssnnsnns | veeens | oo | eovnrinenine oo | 2,574,166 | ... 99.388 2,480,000 2,523,802 | .ovvrvireririeeirenns | e (15,768) [ ..o [ crverinriiveriirinns [ v 2.375 09/29/2015. | 09/10/2021.
313381 YT 6 | FEDERAL HOME LOAN BANKS. 1,978,830 |..... 98.749 2,100,000 2,077,486 20,000 | cooveerrerirerienns [ | e 1420 10/25/2013. | 02/06/2020.
3135G0 K3 6 | FEDERAL NATIONAL MORTGAGE ASSOC.........ccovinirmrieriveniirernsisseinsiseinnes | veveeen | oo | eorerveene [rvvrereen] | i 1,538,200 |..... 95.250 1,500,000 | ....covueeee 1,529,562 (3,745) [ oo [ v s 2.125 09/14/2016. | 04/24/2026.
3135G0 K6 9 | FEDERAL NATIONAL MORTGAGE ASSOC........cccomruerieenrrinrrnerimriieninnns | wevivee | oo [ eovnreenns [ rovvneeen T | e 996,580 |..... 97.103 1,000,000 998,207 TAT [ e | v [ e 1.250 10/21/2016. | 05/06/2021.
3135G0 Q2 2 |FEDERAL NATIONAL MORTGAGE ASSOC. ..1,002,000 |..... 93.045 1,000,000 ...1,001,579 (L) U USRI PPN 1.875 09/27/2016. | 09/24/2026.
3135G0  ZR 7 |FEDERAL NATIONAL MORTGAGE ASSOC. . .10,668,900 |..... 99.652 ...10,000,000 | .. 0,472,118 | oo [ e (78,378) 2.625 06/15/2016. | 09/06/2024.
3136G1  BL 2 | FEDERAL NATIONAL MORTGAGE ASSOC [SSSTURUSPSURTSSTOSORVRN IVPROPIN DU IVORPTORRORRS DRV L [ 1,008,260 1,000,000 | ......cceeee. 1,002,798 [RIVETAT RN NN I 1.625 10/21/2015. | 07/30/2020.
3136G4 NR 0 |FEDERAL NATIONAL MORTGAGE ASSOC.........coviniiiriirrireierissiesesieinnes | veveees ...1,001,200 1,000,000 ...1,000,000 (808) | vvveeveeieriiens [ e [ 1.750 09/11/2017. | 02/16/2021.
442435 4Y 6 |HOUSTON TEXAS UTILITIES SYSTEM.......covremrierieieeerinircesssisersesssnenes | ceveens A e 1FE ...3,003,000 |...101.355 | ... ..3,040,650 | ..... .3,000,000 | .. ...3,001,334 (3B9) | eveveerrrirerrens [ e [ e 3.228 03/13/2014. | 05/15/2022.
46246K  J2 9 |IOWA FINANCE AUTHORITY REVENUE.........c.costomiiiniiiciinnincirssiseissnienes | cries 2| 1FE 1,812,282 [..102.254 | .....cccouuuee 1,789,445 | .....ccoooeue. 1,750,000 | ..oooovvrenee 1,750,000 [ .ooceoueeiiciiciies | e | veveseessseinsiens | reeereenseneienes | e 3.730 09/17/2013.| 08/01/2021.
469487 CN 0 | JACKSONVILLE FLORIDA SPECIAL REVENUE..........cccovvvviiminririirennniinirnnins | e 2| 1FE 2,397,890 |...104.888 2,307,536 | ........ 2,200,000 2,200,000 | oo [ e [ | | oo 4.990 09/13/2013. | 10/01/2021.
613741  EX 1 |MONTGOMERY COUNTY VIRGINIA ECONOMIC DEVELOPMENT........ccoceres | cornene | o [ erverirerens | vevens 1FE| oo 2,667,665 |...100.168 | ... 2,669,478 | ...ocvvvenne 2,665,000 | ..ocovneee. 2,665,619 (822) | cevereereriseinens [ e [ e 2.950 11/05/2013. | 06/01/2020.
880591 ER 9 | TENNESSEE VALLEY AUTHORITY .....ccovimiirrimrirernnieiesinsenessnssssssssssiesssnenes | vevene | oo | evseerenns | voeees TFE| oo 5,093,550 |...100.605 | .............. 5,030,250 | .oovrvrenee 5,000,000 | ...coornens 5,059,986 (9,616) [ ..vovvurverrieris | e | e 2.875 05/21/2015. | 09/15/2024.
914437  RA 8 |UNIVERSITY MASSACHSETTS BUILDING AUTHORITY......cccovmmmmrermnernmnnnnes | eovnene [ [ rveninnnns {1 1FE| o 2,002,000 |..... 99.342 1,986,840 2,000,000 2,000,321 [R1£:))] [T FPORRIRNIT PP 2.108 05/21/2014. ] 11/01/2019.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obl|gat|ons ......... 158,659,032 XXX .........156,017,897 | . 158,595,000 | ......... 158,674,195 | .....coovvevrnne.d 0 20,960 0 0 XXX XXX XXX
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31394R  ZY 8 |FHLMC REMIC SERIES 2769 LBttt | arries 4].. ....20,909 20,633 (V4] [N ISR IO 4.000 09/01/2009. | 03/15/2019.
31394W  FL 7 |FHLMC REMIC SERIES 2773 TB....c.vvvivrirriersereeesississssesssisssssiesssssessensns | ovene 4].. ....26,212 25,977 (22) | cvvvererinrinninnns [ | e 4.000 08/26/2009. | 04/15/2019.
31394W YN 2 | FHLMC REMIC SERIES 2783 AY. 7 I 12,030 (4] [TSTIN ISR IO 4.000 04/23/2009. | 04/15/2019.
31394W  GS 1 |FHLMC REMIC SERIES 2784 HJ.. 4].. 39,922 (2] SRR VRTINS IOV 4.000 07/17/2009. | 04/15/2019.
31394Y  F3 3 [FHLMC REMIC SERIES 2796 LB.. 4].. 262,173 265,494 (B16) | ceveveerrrirriiens [ e [ e 4.500 05/20/2009. | 05/15/2024.
31395 MW 3 |FHLMC REMIC SERIES 2892 DB Al 34,278 (1299915 | 33,910 | 33,939 33,956 [722) [T VIR IOV 4.500 12/19/2008. | 11/15/2019.
31395U RE 3 | FHLMC REMIC SERIES 2977 AY.. 4 533,271 543,594 (565) oor..4.500 02/08/2010. | 05/15/2025.
3137AE LS 2 |FHLMC REMIC SERIES 3910 JC.. 4].. 1,067,426 | ............. 1,077,359 (1,062) [ ..o | e | s 2.000 09/19/2012. | 12/15/2037.
3137AJ  6A 7 |FHLMC REMIC SERIES 3955 BA. 4. 1,213,787 | e 1,261,026 4,297 3.500 12/14/2011. | 02/15/2041.
3137AJ  HW 7 |FHLMC REMIC SERIES 3960 YH 4 982,424 992,496 (861) .....2.000 .19,648 | 09/20/2012. | 08/15/2040.
3137AN  2J 3 | FHLMC REMIC SERIES 4019 EA. e 7,835,644 | ............. 7,844,308 94 | oo [ s [ e 3.500 .22,854 | 11/26/2018. | 10/15/2040.
3137AP  BF 6 |FHLMC REMIC SERIES 4033 ED 41.. 2,062,409 2,088,624 (2,513) [ oo | e | s 2.500 51,560 | 07/22/2014. | 10/15/2036.
3137AS Q8 0 |FHLMC REMIC SERIES 4088 PA.. 4 .1,516,398 4,295 ......3.000 45,492 | 10/24/2012. | 12/15/2040.
3137AV. 2S5 |FHLMC REMIC SERIES 4122 PA.. 4].. 2,741,555 L3 E T ORI ISR DOV 1.500 41,123 | 11/26/2012. | 02/15/2042.
3137AW  6M 2 | FHLMC REMIC SERIES 4125 KP.. 4].. . . .3,424,900 (8,713) [ oo | v | e 2.500 .85,623 | 12/17/2012. | 05/15/2041.
3137AW VA 0 |FHLMC REMIC SERIES 4145 UC. A1 2,638,962 | ... 95.281 ..2,526,271 .2,651,390 435 .....1.500 .39,771 | 03/20/2013. | 12/15/2027.
3137AY  6Z 9 |FHLMC REMIC SERIES 4150 ND........covvvrerieinirnereinnienensssesensssssssnssenssnnns | vevenns | oo | eevvviveins [evvvnnnene | v 3,222,048 | ... 95.790 3,104,347 | ... .3,240,784 | .. 636 | v [ | 1.750 .56,714 | 05/24/2016. | 07/15/2041.
3137AY  SG 7 | FHLMC REMIC SERIES 4165 TD........vvvumerenerrenrerireenerssssssensenssseesssnsssssnens [ eoveeen | oo | cenevnnenne | ovevvvenens? | v 4,044,179 | 95.457 .4,025235 | ... 4,216,804 | ............. 4,046,255 2,076 | covorereeerieninens [ e [ e 1.500 57,981 | 01/24/2018. | 12/15/2042.
3137B0 TR 5 |FHLMC REMIC SERIES 4186 MC..........ccocovviimriciinrinricsieniicsienisnisssiinns | cenves | oo | eevivennndh i1 ] 2,761,985 | 95.338 ..2,749,203 .2,883,638 2,800,373 5,696 | ...ooovrierieiiins | e [ 1.500 43,255 | 07/22/2013. | 03/15/2028.
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3137B1  MQ 2 |FHLMC REMIC SERIES 4198 QD........corervriiirerinriieerirerneineiersniseeesensisnns | covenee | oo [ oerineenns A L [ 2,512,729 |..... 96.473 | oo 2,392,332 | oo 2,479,795 2,503,486 (534) [ vvrereernrirriiens | cevereerssisesieniens [ e 2.000 |...... 1.746 |MON... 05/22/2013.| 01/15/2033.
3137B1 XV 9 |FHLMC REMIC SERIES 4204 HA ..2,010,348 | ..... 97.058 ..1,942,100 | ..... .2,000,968 2,008,448 (449) | evvvvrrnrinens [ e [ 2.500 MON... 09/25/2013. | 05/15/2028.
3137B7 3L 1 |FHLMC REMIC SERIES 4289 WE 2,904,281 |...100.722 ..2,856,079 .2,835,606 | ... 2,878,418 (4,706) ......3.000 MON... 02/20/2014. | 08/15/2031.
3137B7 TL 3 |FHLMC REMIC SERIES 4306 A ..1,606,329 |...101.779 ..1,563,567 1,536,238 | ....ccooeeee 1,584,290 9,437 | oo [ e [ e 3.500 MON... 05/21/2014. | 03/15/2041.
3137B9 FL 4 |FHLMC REMIC SERIES 4314 KA.. ..4,933,916 |..... 99.687 .4,805,836 | ..... 4,820,925 (V272 4 ) SRR ISR DO 3.000 MON... 06/24/2014. | 12/15/2039.
3137BA 3T 7 |FHLMC REMIC SERIES 4329 KA.. 2,483,635 |...100.298 ..2,427,689 2,420,476 (971) ......3.000 MON... 06/25/2014. | 01/15/2040.
3137BB A9 1 |FHLMC REMIC SERIES 4337 BA.. 5474242 | ..... 99.253 ..5,186,969 | ..... 5,226,007 | ....c0.oee...5,455,782 | oo | e (10,893) [ oo [ v [ v 3.000 MON... 05/05/2016. | 02/15/2046.
3137BB N9 7 |FHLMC REMIC SERIES 4358 DA ...3,582,937 |...100.202 ..3,507,957 | ..... .3,500,885 (1,168) [ oo | v | cveees 3.000 MON... 07/23/2014. | 06/15/2040.
3137BN  NQ 3 |FHLMC REMIC SERIES 4566 CE ..3,806,846 |..... 97.943 | ... 3,759,674 | ..... .3,838,635 (292) | cevevverreisrieens [ e [ 2.500 MON... 03/13/2017. | 01/15/2043.
3137BN  Z8 0 | FHLMC REMIC SERIES 4569 A.........ovvurverriririnrieiiesinseneeissiisessessnessenes | eovnees | o | everivenns | cvevereeens L} (- 7,310,088 |..... 97.788 | .ovvvvrene 6,919,191 | oo 7,075,705 | .oveverern 7,280,991 | oo | e (10,816) [ .oovevrerrererins [ crverieeereniinines [ e 2.500 MON... 176,893 | 07/21/2016. | 11/15/2040.
3137BR 6T 7 | FHLMC REMIC SERIES 4608 HA...........coooirireireineieriesiseesseissiseniesineens. | s 6,471,749 |..... 97.658 ..6,149,157 | ..... 16,296,624 | ..o 8441157 | s | e (10,920) [ ..ovvvvereererins [ ervrerineineeinseines [ veinae 2.500 MON... ...157,416 | 09/19/2016. | 06/15/2041.
3137BV  EH 5 |FHLMC REMIC SERIES 4655 HA.........ccovvivirieririiiniineiveniesessesissineiiens | cvvees ..6,171,340 |...101.181 | ... .6,016,717 | ..... 5,946,489 (9,896) [ ..oovvevverrierins | v | s 3.500 MON... ...208,127 | 07/20/2017. | 01/15/2042.
3137BW  YH 1 |FHLMC REMIC SERIES 4674 A.........covoviverinrincernrinerneriessneessensssnsensennes | ovenen | oo | ovvennninne | cvrnnenened | v 5,595,978 |...100.338 | .............. 5,482,959 | ..oocverenne 5,464,489 (I AE:) T TR IRV DR 3.000 MON... 163,935 | 09/26/2017. | 12/15/2042.
3137F1 XN 3 |FHLMC REMIC SERIES 46898 HP..........coocovivviniierniieinsissiesiseissssiensnies | covenes ..5,543,548 |..... 98.887 5,572,399 | ..... .5,635,118 (295) [ evvrrererrnieirens | cerrerierseineeenines [ s 3.000 MON... 12/18/2018. | 05/15/2046.
3137F3 W8 3 |FHLMC REMIC SERIES 4764 WJ........cccovvumiriiriniieeieiiserinesienesssessseisssinens | coveens ..6,621,882 |..... 99.384 | ... ..6,628,736 | ..... 16,669,822 5,008 | ..vveuereererneenns [ e [ e 3.000 MON... 03/27/2018. | 01/15/2045.
3137F4  7J 5 |FHLMC REMIC SERIES 4782 L.......cocvveererriiierseiseesierssisssiessessssssesssssenns | eovenee | oo [onvieniiens | cosvesniens T e 8,232,606 |...102.612 | ....c......... 8,259,228 | ....ccovvenee 8,048,989 221 [ | e [ e 4.000 MON... 12/18/2018. | 09/15/2044.
3137F5 N5 4 |[FHLMC REMIC SERIES 4794 DA.........cocovviriviirernnseernsissiessssissssssessnies | covenns ..1,739,022 |...103.916 7,746,738 | ... 7,454,808 | oo 7,719,898 | oo | i (19,125) [ oo | e [ s 4.500 MON... 06/25/2018. | 08/15/2044.
3137FG  2Q 7 | FHLMC REMIC SERIES 4801........ccomivieermeireereeiesssessesesseesssssssssessenssssenns | eeeees ..7,826,470 |..102.978 | .... ..7,895,465 | ... 7,667,138 | .. (1727 SRR [NV IO 4.000 MON... 10/26/2018. | 01/15/2044.
3137FG BD 6 |FHLMC REMIC SERIES 4811 VB.......ccocovimriviinieierseeenssisssssssssssssssensssnees | sevenns | oo | eovervenins [ eonvernnnne L [ 8,578,519 |..104.170 | .cccovvvrnee. 8,736,932 | .oovrirines 8,387,186 | ... 8,570,737 (7,781) [ oo | e | s 4.000 MON... 83,872 | 09/24/2018. | 08/15/2029.
3138L9 AT 9 | FN AMBIT oottt sssessniens | senenes ...3,080,625 |..... 97.675 | ..ccoeeenn2,930,250 | oo 3,000,000 | ..ovvereeen 3,045,295 | ...oovvieriernirinns | e (13,327) [ oocverererncerrcrinns [ crverineeneririeines [ e 2.530 MON... .76,954 | 04/20/2016. | 03/01/2025.
31415Y LW 7 |FNMA PASS-THRU POOL 993241.......ocvuiririiierniiiensiseissineenssisesesiseiens | coenes 4. 264,906 |...102.397 | .................257,955 | ....... 251,916 261,738 (1,291) [ oo | e | e 4.000 MON... .10,077 | 09/15/2010. | 06/01/2024.
31417Y  GK 7 |FNMA PASS-THRU 15 YEAR.......ccootimiririeriieirinsisesiesenessssisssssessesennens | cennnen | oo | vevesneeens Z ) I L1 [ 497,783 |...102.418 | ..............493473 | ..o 481,822 492,886 (1,488) [ ..o | v | e 4.000 MON... 19,273 | 01/25/2011. | 10/01/2024.
31394B  MD 3 |FNMA REMIC TRUST 2004-89 AQ.........rvrmrirrererenermeriesiseessesssssenseseesens | eeenns 966,198 |...102.007 ...944,360 | ... 954,448 (Y2 [T USRI DR 4.500 MON... 02/24/2010. | 12/25/2024.
31398M Q2 5 |FNMA REMIC TRUST 2010-36 BC......cooovurevrrirerericisireierssieesenssisesessensnnes | seveees - ..8,439,545 |...103.170 | ..............8,490,828 | ..... 8,229,939 | oo 8,440,151 B06 [ ..o [ e [ e 4.000 MON... 12/13/2018. | 04/25/2030.
3136A2 AR 4 |FNMAREMIC TRUST 2011-110 EC....cevuuvrvrieriririeirerisernesiensseessenssensensens | overen | oo | veverneenns 7 I L [ 2,427,363 |..... 96.959 | ...co00nn2,312,003 | .o 2,384,516 | ..oovvernee. 2,422,349 A.272 | o | e | e 2.000 MON... 02/25/2013. | 04/25/2041.
3136A2 MY 6 | FNMA REMIC TRUST 2011-128 QB......coovveeerriiiiineierseiseierissiceesiseisssesies | coenes Al ] 931,650 | 98.857 | ..ccvev.e.....889,051 | ... 899,330 916,766 (2,078) [ oo | e | e 2.500 MON... 07/09/2012. | 03/25/2039.
313978 XM 1 |FNMA REMIC TRUST 2011-40 KA.......vviriririeniinerieniecineissniesienesesseninns | coveens 4].. 2101199 | e A1T,576 | 412,629 418,865 (788) | evevevverrieriiens [ erveererieriseiienns [ e 3.500 MON... 06/15/2011. | 03/25/2026.
3136A0 LP 0 |FNMA REMIC TRUST 2011-70 ND... 4].. ...101.158 . 15,000,000 | ...eerere5,036,726 [ .ooceoncervrinricrnes | eerrererne(19,834) | oo [ [ 3.500 MON... 10/20/2011. | 04/25/2037.
3136A8 ZR 4 |FNMA REMIC TRUST 2012-103 DA.. 4 ...101.355 ..2,609,092 2,574,212 .....3.500 MON... 08/15/2012. | 10/25/2041.
3136AA  JT 3 | FNMA REMIC TRUST 2012-139 CA......cevomrererinrrerrerineersseisnissensenssesssensns [ eoveeen | oo | cevervverne | evevivenens? | vvrirnenn.6,750,668 | ... 95.652 ..6,598,219 16,898,150 | .vveiveerr 8,746,685 [ ..o | verrerreen(8,940) | o [ [ 2.000 MON... 12/20/2016. | 11/25/2042.
3136AA  5A 9 | FNMA REMIC TRUST 2012-149 ND......covvoiriiiiiirisnisissicsiesisnsississiiens | e e 4,151,731 94.969 ..3,942,857 4,151,731 2.000 MON... 10/24/2016. | 06/25/2042.
3136AA 6K 6 | FNMA REMIC TRUST 2012-151 YA....... A1 2,450,990 | . 96.085 ..2,291,655 .2,385,029 (9,100) .....2.000 MON... 04/22/2013. | 01/25/2028.
3136A3 X9 7 |FNMAREMIC TRUST 2012-3 BA.....couiierieirierieeireisseisessessesissesssssissssnees | oeeeens AT 1,294,557 | 97.455 ..1,262,005 1,294,961 (220 USOUTRON IV IV 2.000 MON... 01/18/2012. | 04/25/2040.
3136A5 XR 2 |FNMA REMIC TRUST 2012-30 PB......cccvvvrerrieirrinsinniersnsseiensssisssesseisnsns | cevenns Al e 1414259 L 98.064 1,408,099 462 2.250 MON... 03/19/2012. | 10/25/2040.
3136A4 2C 2 |FNMA REMIC TRUST 2012-34 PB........cccoovvrermrrrerienes A1 1,730,805 | 97.176 1,717,921 76 .....2.000 MON... 03/27/2012. | 01/25/2032.
3136A5 AC 0 |[FNMAREMIC TRUST 2012-40 MG.......cccomiimiiciiniiiiieissiciesiesiesissiins | eveeas A1 3,465,293 | 97.430 3,446,981 | .. (1,128) [ oo [ s 2.500 MON... 05/27/2014. | 04/25/2041.
3136A5 P6 7 |FNMAREMIC TRUST 2012-53 PB A1 1,958,231 | 98.514 11,906,981 | oo 1,945,854 6,054 2.250 MON... 07/16/2012. | 02/25/2041.
3136A7 U3 4 |FNMA REMIC TRUST 2012-84 QG... 4 ..100.518 952,454 | ... 962,765 273 [ e | e [ e 3.000 MON... 04/21/2014. | 09/25/2031.
3136A7 5E 8 |FNMA REMIC TRUST 2012-96 PD.....c.ovvevirvrierneireierinniseiesseissssssesssssssssensns | coveres Al ] 1,591,941 | 96.590 1,571,560 | voverrene 1,589,125 1,656 | vovreervervcirenns [ v | e 2.000 MON... 08/27/2012. | 07/25/2041.
3136AC  ES 6 | FNMA REMIC TRUST 201310 DE.......cecovrvrerrerirerirnenrsneserseniesessensssesensens [ eoneeen | oo | cenevnnenne | ovevivenens? | wvninnn4,699,840 | ... 95.830 N 4,688,851 (541) | cevereererineinnens [ ereereniseisenienes [ e 2.000 MON... 04/21/2016. | 10/25/2041.
3136AH U9 9 |FNMA REMIC TRUST 2013-133 VT....covivirirernrircernnnceninsnesssineseniseiennnnnnes | veveens | oo | eevnrivenedh [ i1 | rii0.3,766,886 | ... 99.440 .3,639,728 | ..... .3,660,225 (7,626) | ..o | e | s 3.000 MON... 01/27/2014. | 05/25/2025.
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3136AC  WN 7 | FNMA REMIC TRUST 2013-20 CA.......vvvrirmerierinecrsnisereniensseessssssssssssens | eonnees | e | oeersnenins | vevereeens L [ 5,751,484 | ..... 97.719 | oo 5,505,031 | ..oovvernne 5,633,532 | ..oovrvrnens 5,741,124 (2,760) [ ..ooernreerieris | v | e 2.500 |...... 2.149 |MON... | .cccouneee 11,737 | e 140,838 | 04/19/2016. | 01/25/2043.
3136AD  MZ 9 |FNMA REMIC TRUST 2013-30 JA......ooirvirrieriinienieississesssieeenssisssenins | veveees ...3,638,290 |..... 88.858 ..3,458,122 3,891,740 | ... 3,543,906 | ..o | v (65,430) [ evvnererrrireerens | cevrveiernniseeeniee [ 1.500 MON... 4,865 10/16/2015. | 04/25/2043.
3136AD EY 1 |FNMA REMIC TRUST 2013-36 AB......c.cvveererererrnirnnes 3,194,566 | ..... 99.951 ..3,107,543 .3,109,067 1,045 ......3.000 MON... 1,773 10/23/2013. | 05/25/2032.
3136AD V4 8 | FNMA REMIC TRUST 2013-41 WG.......covvieriiririiiniissicciecicessississiienns | o .4,204212 | ... 98.915 ..4,146,933 4,192,421 AT [ | e | s 2.500 MON... 06/04/2014. | 11/25/2042.
3136AJ C3 8 |FNMA REMIC TRUST 2014-26 GA... ..4,026,836 |..... 99.682 3,916,725 | ..... .3,929,220 (6,804) [ ..o | e | s 3.000 MON... 03/28/2017. | 09/25/2039.
3136AJ K4 7 |FNMA REMIC TRUST 2014-28 ND. 5,005,392 |...100.239 ..4,903,202 4,891,511 (2,979) ......3.000 MON... 06/24/2014. | 03/25/2040.
3136AQ UM 0 |FNMA REMIC TRUST 2015-92 VA......vviieiieieinrineieniesssssienssisssenssisnsns | covenes ..1,179,551 | ... 99.707 .6,785,322 | ..... 6,805,261 | ............. 7,083,509 | ..o | e (21,021) [ oo | e [ 3.000 MON... 08/25/2016. | 01/25/2029.
3136AR R4 2 | FNMA REMIC TRUST 2016-25 A.....cvovmermreirmerirenerseeseeissessesiesssesssessssenes | eoveees 4,497,796 |..... 99.363 .4,284,381 | ..... 4,311,847 (4,524) [ oo | e | s 3.000 MON... 08/19/2016. | 11/25/2042.
3136AT  JR 6 |FNMA REMIC TRUST 2016-49 PA..........covimiiiiinrineinniinsiieesiesissessssissisnss | seinens ..5,541,839 |..... 99.038 | ... 5,358,744 | ..... 5,410,796 | .. ..5,529,292 (4,320) [ ..o | e | s 3.000 MON... I 05/24/2017. | 09/25/2045.
3136AT  CK 8 | FNMA REMIC TRUST 2016-50 BN.........cccostvuurieririerirnreininninenienissessnisninns | cevvee | oo [ eovevrienens | cvveriens L [ 8,071,405 | ..... 99.052 | ..ovvvvrnvne 7,655,189 | ..ovvernvn. 7,728,455 | ..cooonee. 8,025,130 | .ovevvrierierernriinns | i (10,089) [ .oovevverrvrerins [ crverieeereniininns [ v 3.000 MON... | v 19,321 | ........ 231,854 |09/26/2016. | 02/25/2046.
3136AU  MC 2 | FNMA REMIC TRUST 2016-94 MN......cooiierirererieirereseenessensseessessssssnees | eoeees ..5,563,727 |..... 97.363 .5,475,185 | ..... 5,623,476 ..5,572,367 1,459 | oo | e | e 2.500 MON... ...140,587 | 01/26/2017. | 05/25/2045.
3136AV V9 7 |FNMA REMIC TRUST 2017-22 BE.......cooevrvmrirerirerirsirsiinsiisesiessssssssssssssssnss | svinens ..5,724,864 |..101.538 | ... .5,592,701 | ..... 5,507,988 | .. 15,699,028 | ... | e (10,828) [ ..ocvevvercererins [ v [ e 3.500 MON... v 192,779 | 04/26/2017. | 08/25/2040.
3136AW  EJ 2 |FNMA REMIC TRUST 2017-28 A....cccoomrerrrrrrnerierieneneessnissnsenssesssessssnsnnne | wovenen | oo | ovvenvnnene | cervvnenened | v 5,989,764 |...102.680 | ............. 5,968,439 | ..ocvorn. 5,812,660 | ..ocvvvnee. 5,974,353 | oo | e (QRIVZE) | [ DU DUt 3.500 MON... | woocvrnee 16,953 | ........ 203,442 | 11/27/2017. | 05/25/2045.
3136AY DD 2 |FNMA REMIC TRUST 2017-66 BH........c.ccoouviriciieriiiirisniccieiecessissiiens [ s ..4,053,423 |...101.332 23,973,917 | ... .3,921,680 (2,268) [ ..ooveveeineirriis | e | s 3.500 MON... 10/26/2017. | 05/25/2044.
3136B1 DG 6 |FNMAREMIC TRUST 2018-11B VC......ccoovvurireerririeriieiseriessnessensesesseins | oveens ..4,374,696 |..104.503 | .... 4417757 | ... 4,227,398 | .ooirern 4,359,328 [ oo | e (15,369) [ .ovvvverereercrins [ erverrneereriinines [ cevend 4.000 MON... - 04/27/2018. | 04/25/2029.
3136B1 ML 5 |FNMA REMIC TRUST 2018-22 BA.......oiiuiiiiniinniiensssississssessnsssnsssssssnsssesss | esnes | oo | eevevseenns | senasnenns 1 I 6,319,221 |...103.038 | ..cccovvrenee 6,389,401 | .oovvvenns 6,201,014 [RECTA4] N [N [P 4.000 MON... | .........20,670 | ........ 103,350 | 07/26/2018. | 05/25/2044.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... s | o 276,549,974 XXX | e 270,247977 | ......... 271,530,717 (268,569) 0 0 XXX XXX | .. 672,929 | ... 6,073,377 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 - Commercial Mortgage-Backed Securities
3137BH  XJ 1 [FHLMC REMIC SERIES K-045 A2..........coceviveriireieeieieseseiessisessssenesesssssssens | evniee | oo | eoerierenins [ vnreneenns LN . 10,762,500 |..... 99.705 | .ovviinen 9,970,500 | .....cccene 10,000,000 | ........... 10,546,706 | ....covvevvrererecnns | verereeeen(86,086) | o [ | e 3.023 |...... 2.041 |MON... | ........25,192 | ........ 302,300 |06/14/2016. | 01/25/2025.
3137BM  TX 4 | FHLMC REMIC SERIES K-052 A2.........ccomvumirierierereesneinerssesiessseesssssesnee | sevees .10,776,563 |...100.174 ....10,017,400 ...10,000,000 10,564,188 | ..oovvevverrerienes | ereeereen(B1,516) [ oo | e | s 3.151 |...... 2.202 |MON... 05/06/2016. | 11/25/2025.
30291K AN 0 |FREMF MTG TR 2013--K30 B.....coouiiuiiiiieicireeiseie et ssssissens | eeeins ..7,161,875 |..... 99.983 | ... 6,998,810 7,000,000 | .. 7,078,232 | s | e (25,891) [ s [ e [ 3.557 |...... 3.238 |MON... R 03/12/2015. | 06/25/2045.
30261N  AE 0 |FREMF MTG TR 2013-K25 B......ccovvverrrrerieriieinenisersenisneenisnissineninnnes | evveene | [roverrnens | e TEM | s 7,320,766 |...100.187 | ............. TA13.277 | e 7,100,000 | ..ocvvrnee. 7,218,283 | oo | erereeen(29,221) [ oo | e | s 3.619 |..... 3.148 |MON... | ........21,415 | ... 260,657 |05/04/2015. | 11/25/2045.
30291H AE 7 |FREMF MTG TR 2013-K28 B........ooevecrerieeirceesess e sisssiennes | svieens ..5,001,562 |..... 99.731 ..4,986,550 | ..... .5,000,000 B998,412 | s | e (938) [ e [ [ 3490 |...... 3.509 |MON... ...176,989 | 02/26/2016. | 06/25/2046.
30291 AJ 2 |FREMF MTG TR 2013-K29 B.....ccooeviriiereiieisiieisissiesssesressseissssssesssnsnes | seveees ..7,210,000 |..... 97.797 | ... ..6,845,790 | ..... .7,000,000 | .. 7,109,660 | [ e (26,455) | e [ e | e 3481 |...... 3.080 |MON... v 247,163 | 04/13/2015. | 05/25/2046.
30291M AN 6 | FREMF MTG TR 2013-K31 B......oovvverrierereceiseresriesiessssssssssesssssssessssssens | oenies | oo | cevvveniiens | oo TEM | i 7,185,937 |...100.274 | .............. 7,019,180 | covvvernne 7,000,000 | ..oocvernee 7,099,533 | oo | eereeeennn(22,923) [ oo | e | s 3.630 |...... 3.271 |MON... | ... 21,173 | ... 257,350 |05/21/2015. | 07/25/2046.
30265A AN 4 |FREMF MTG TR 2013-K33 B.......coooiiiriiiiciiciicisisiciessssississiiens | v ..6,928,359 |..... 99.311 ..6,951,770 .7,000,000 | .ooeireenn8,949,713 [ e | e T TT6 | e [ [ 3.500 |...... 3.673 |MON... 06/24/2015. | 08/25/2046.
30291R  AA 3 |FREMF MTG TR 2013-K34 B......ccoovvririeririiinineiesieseeeississisesisssienss | cvvees ..7,165,625 |..... 98.077 ..6,865,390 | ..... .7,000,000 | .ovorreenn 7,093,082 [ oo | e 21,510) | v e [ 3.736 |...... 3.417 | MON... o 02/16/2016. | 09/25/2046.
30292K AN 9 |FREMF MTG TR 2014-KT17 B...ooiveiiiiiiiisiisssiissiissnissssssesssnssssssssnsessssessssssns | aeeeas ..4,045,625 |...100.956 4,038,240 4,000,000 | .oooeeerenid,033,619 | v | eonneneennn(12,008) | oo | | 3.629 |..... 3.304 |MON... | ........12,097 | ...... 123,027 | 02/23/2018. | 11/25/2047.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities.. .73,558,812 XXX 70,806,907 71,100,000 0 0 XXX XXX XXX | ........203,936 | ..... 2,448,395 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGations............vwirrriiinieiersnsesiisisisssssessessssssssnsssnsensnses | eosnenns 508,767,818 XXX ..497,072,781 .501,225,717 0 0 XXX XXX XXX | ... 1,702,315 |....11,961,085 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
03523T BP 2 |ANHEUSER BUSCH INBEV WORLDWIDE........ .|C .954,790 998,154 492 0002500 .25,000 | 07/11/2012. | 07/15/2022.
03524B  AE 6 |ANHEUSER-BUSCH INBEV S.A......ccostiuirierinerreeineiseisesissssensessssisssssnss | oeeeons Cl|.. 602,416 (A26) | ceveoeereeeseinens [ e [ e 3.700 .22,200 | 03/20/2014. | 02/01/2024.
046353  AF 5 |ASTRAZENECA PLC......cooiiiiiiriirieisiseenssissiesissssse s sesesssssssesssens | sevnes Ci.. ,000 | e 1,001,681 (2,319) [ v v [ 1.950 .19,500 | 09/21/2012. | 09/18/2019.
06738E AD 7 |BARCLAYSPLC .|C .1,000,000 999,365 725 10 2.750 .27,500 | 11/03/2014. | 11/08/2019.
10373Q  AJ 9 |BP CAPITAL MARKETS AMER INC.......coosvviiiiiiinrinnienisissicssissiesienins | eveees Cl.. 1,500,000 | ...ocvvenee 1,497,136 31 | s [ s [ e 3.245 12/18/2018. | 05/06/2022.
10373Q  BA 7 |BP CAPITAL MARKETS AMER INC.......cccnivimremerierinenienieesnesiessisessensesenns | eveens Cl|.. .1,000,000 966,888 278 2.520 12/19/2018. | 09/19/2022.
05565Q CP 1 |BP CAPITAL MARKETSPLC .|C 500,000 509,620 (1,697) [ oo | e | e 3.814 .19,070 | 01/13/2015. | 02/10/2024.
278062 AC 8 |EATON CORPPLC Cl.wwnd| .. 2FE] .............2,986,800 |.....97.259 | .............2,917,770 | ..... .3,000,000 2,990,726 2,257 | oo [ e | e 2.750 .82,500 | 03/28/2017. | 11/02/2022.
377372 AH 0 | GLAXOSMITHKLINE CAP INC.......vvuirreririreerseissriesiessseesssssssssessssssnsess | seneees Clooe | i IFE] nee...983,490 |.....98.294 | ...ooivinncene 982,940 | ...ovvvvnee 1,000,000 991,358 1,895 | oo | verreineriissinens | e 2.800 28,000 | 08/20/2014. | 03/18/2023.
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377373 AD 7 | GLAXOSMITHKLINE CAP PLC......cooiririeririiinerieriesesseesssissessessessssensssens | weneees [0 I (. 1FE| v 1,518,815 |..... 98.787 | oo 1,481,805 | ...ocovvnnne 1,500,000 | ..coovrenne 1,507,236 (2,0B8) [ ...oeverererrerins | cevrreineriierineens | e 2.850 |...... 2.701 |MN...... 12/05/2012. | 05/08/2022.
40428H PN 6 |HSBC USAINC......coiiiriiieiiiisiinieissiee s ssesssssessesssssans | sevnes [OF ST IV 1FE| oo 1,499,085 |..... 99.363 ..1,490,445 .1,500,000 187 [ e v [ 2.375 11/05/2014. | 11/13/2019.
478375 AG 3 |JOHNSON CONTROLS INTERNATIONAL........ .|C 2| ... 2FE 4,848,816 |..... 98.541 ..4,685,625 4,755,000 (12,389) .. 3.625 02/13/2018. | 07/02/2024.
641062 AE 4 |NESTLE HOLDINGS INC.....cocovuiiririiiiiiniieiseiieissisessssssiessessesssssssssensssines | eeveees [oF [ 1] e TFE| oo 4,971,550 |...100.448 ..5,022,400 | ..... .5,000,000 946 | ..o [ e [ 3.500 09/26/2018. | 09/24/2025.
65557C  AS 2 |NORDEA BKAB MTN 144A........ccoviirerieriienneinersesiesesseesssisssssessesssenss. | cevees ..1,993,900 |..... 97.498 ..1,949,960 2,000,000 1,206 2.250 05/23/2016. | 05/27/2021.
21688A AG 7 |RABOBANK NEDERLAND NY... I 1,246,388 | ..... 99.032 ..1,237,900 .1,250,000 1,203 [ oo | e | e 1.375 08/02/2016. | 08/09/2019.
771196 BB 7 |ROCHE HOLDINGS INC........cvviiriieiiiieererisiseissisissssessssssisesssssssssesssssssnns | sevenes ...3,029,580 |..... 99.401 ..2,982,030 3,000,000 | .. (4,839) [ ..o | e | s 2.875 06/23/2015. | 09/29/2021.
806854 AH 8 | SCHLUMBERGER INVT SA.......oiuiiiirinerierienirneesseisssiesisessseesssssssssssssenes | voneees 996,600 |...100.476 ..1,004,760 1,000,000 | ... 998,175 KICCT SRR VRN IO 3.650 11/26/2013. | 12/01/2023.
822582 AJ 1 |SHELL INTERNATIONAL FINANCE.. cevnrererneessenennnnes | e | Gl v Tl IFE ] 993,500 |...100.925 | ... ..1,009,250 1,000,000 | ... 999,406 788 [ oo [ e [ e 4.300 03/03/2010. | 09/22/2019.
822582 AM 4 | SHELL INTERNATIONAL FINANCE.. ceevrerernrennsnnnnesnns | coenee | G v |t IFE | s 995,280 |...101.725 | ....cccouuuee 1,017,250 | .cooovvrrenee 1,000,000 | ... 999,300 540 | oo | e | e 4.375 03/18/2010. | 03/25/2020.
822582 BG 6 | SHELL INTERNATIONAL FINANCE.. JSSSTOTRTTRUR BRI 997,880 1,000,000 | ... 999,401 429 [ [ e [ e 2.125 05/06/2015. | 05/11/2020.
82620K AU 7 [SIEMENS FIN NV....oooiiiiiiiiiieiieiinieienissisisessisssessesesssesessssssessesssssssens | soveons ...1,498,485 1,500,000 | ...coovreeee 1,498,723 133 | e [ [ 3.400 . 03/07/2017. | 03/16/2027.
90352  AA 1 |UBS GROUP FDG SWITZ AG.......oevurirrrreriirineesessssessesssessssssssssssssssessesens | seneees 999,980 1,000,000 | ... 999,985 KT VORI ORI PR 3491 ... 3491 [MN......| 3,685 | e, 34,910 | 03/16/2017. | 05/23/2023.
904764 AU 1 [UNILEVER CAP CORP........ccooviririiiiiniiiinnisiesssie s sisesssssssssienes | sevnes 984,170 1,000,000 | ... 987,709 TATT | s e | v 2.000 |...... 2177 | dd....... .20,000 | 07/25/2016. | 07/28/2026.
00037B  AF 9 |ABB FINANCIAL USA INC . ] . ...1,000,860 1,000,000 | ............. 1,000,814 [GLG) T STON INSRIRRIR B 3.800 |...... 3.789 |AO...... .19,000 | 05/21/2018. | 04/03/2028.
002824  BA 7 | ABBOTT LABS......coiiiiiniieineiseiiesiies sttt ssssssenins. | seeees e 2FE | 996,810 1,000,000 | ... 998,470 452 [ o [ e [ 2.550 |...... 2.600 |MS...... 03/09/2015. | 03/15/2022.
00724F  AC 5 [ADOBE SYSTEMS INC......coriiviiriririiiinirnriersesseesssissesessseissssssssssssssssessanes. | sonenes . 2| . 1FE 4,950,500 |..... 98.141 ..4,907,050 | ..... .5,000,000 5,088 | ..o [ e [ e 3.250 |...... 3413 |FA...... 03/20/2018. | 02/01/2025.
00751Y  AC 0 |ADVANCE AUTO PARTS INC.....ovvorererierrrinirmeriesisesesssesssisessessssessensssssses | sevenns [P I 1 2FE| s 3,096,060 |...102.351 | .... ..3,070,530 | ..... .3,000,000 | cvveereren 3,083,797 [ oo | e (11,515) [ oo [ e [ e 4500 |...... 4.019 |JD....... . 02/04/2016. | 12/01/2023.
001055 AL 6 |AFLAC INC....cooiiiieiiciiennicseie et sssesssssssssssns | sevenes [ I 1 e 1FE| oo 3,905,070 |...100.332 | .cccvvrrnnen 3,717,301 | oo 3,705,000 | ...cc0rernn3,862,933 | oo | e (33,010) [ ovvnrererrrireerens | enrveeerrseisenieninee [ s 3625 |...... 2.606 |JD...oo. | corrernn5,969 | oo 134,306 | 09/20/2017. | 06/15/2023.
010392  FE 3 | ALABAMA POWER CO......ccoirumrierinerieriieierissssessensssessssssssssensensssesnees. | eovneee | o | vovereneees | e 1FE ...1,047,753 |...101.585 1,050,000 242 | oo | e | s 3.950 |...... 3.976 |JD....... 41,475 | 05/18/2011. | 06/01/2021.
02079K AA 5 |ALPHABET INC IO R (SO I 1FE]| .. ..2,088,347 |...102.010 | ... . 1,900,000 | .. 1,990,667 | ..o | e (CTA0LT4 ) R DU BVt 3.625 |...... 1.577 [MN...... ceere..08,875 | 04/29/2016. | 05/19/2021.
025816 BM 0 | AMERICAN EXPRESS CO.....cooivirimiiieiieniieeiesississsisssiesiesssssessssssssnens | soenes . 2| 1FE 3,010,260 |..... 96.518 | .vvvernene 2,895,540 | ..ocoornven. 3,000,000 | ..ocverneee 3,007,508 (2,031) [ oo | e | e 2.500 |...... 2425 |FA .| 031,250 | e 75,000 |08/21/2017. | 08/01/2022.
0258M0 DP 1 | AMERICAN EXPRESS CREDIT CORP......cccvvuuirirrireeremerisersesineesssssseses | eoeees [P ISR IOV {1 =5 399,756 |..... 99.546 ...400,000 | ... 399,968 50 2.250 08/12/2014. | 08/15/2019.
0258M0 EL 9 |AMERICAN EXPRESS CREDIT CORP. ST ISP . 2| 1FE 987,740 |..... 97.110 | .... .1,000,000 | ... 989,511 1,069 | oo | e | s 3.300 04/27/2017. | 05/03/2027.
02666Q J7 9 | AMERICAN HONDA FINANCE CORP.......cccovvumrrrerireerrrisnniersensesesesssssssens | woeees [P IO IOV TFE| oo 997,360 |...101.483 | .....cccoouue. 1,014,830 | .ccoovvrrnnee 1,000,000 | ... 999,181 280 | oo | e | s 3.800 09/13/2011. | 09/20/2021.
03076C  AF 3 | AMERIPRISE FINANCIAL INC 6,205,775 |...102.862 ..6,033,885 | ..... 5,866,000 | .........8,087,428 | .....ooooiriiiniiiniinns | e (40,541) | o [ [ 4.000 11/06/2018. | 10/15/2023.
031162 BV 1 |AMGEN INC 5,240,400 | ..... 99.696 ..4,984,800 | ..... .5,000,000 (33,404) 3.625 09/14/2017. | 05/22/2024.
032654 AH 8 |ANALOG DEVICES INC................. ..5,010,600 |..... 96.653 ..4,832,650 5,000,000 (1,320) 2.875 04/27/2015. | 06/01/2023.
037833 AK 6 |APPLEINC. 1,678,264 ..1,663,120 .1,720,000 | .. 4,371 w2400 11/22/2013. | 05/03/2023.
037833 BG 4 |APPLE INC 500,500 500,000 | ... 500,336 (G4 [N ISR IR 3.200 05/13/2015. | 05/13/2025.
037833 BU 3 |APPLEINC ...1,997,860 .2,000,000 | ....ccoveuee 1,998,685 295 2.850 02/16/2016. | 02/23/2023.
037833 CM 0 |APPLE INC. ...2,999,850 .3,000,000 | ... 2,999,905 29 0002500 02/02/2017. | 02/09/2022.
037833 DB 3 |APPLE INC 998,880 1,000,000 | ... 999,010 99 | s [ e [ e 2.900 09/05/2017. | 09/12/2027.
038222 AF 2 |APPLIED MATERIALS INC................ ...5,434,700 .5,000,000 (81,601) [ oo [ v [ e 4.300 03/04/2016. | 06/15/2021.
039483 BL 5 |ARCHER DANIELS MIDLAND CO.... 4,605,800 .5,000,000 ..13,661 102500 09/07/2018. | 08/11/2026.
00206R  AX 0 |AT&TINC ..3,263,010 |...102.166 .3,000,000 | .. . | eerreeend(B99T) | e [ [ 4.450 09/18/2014. | 05/15/2021.
00206R AZ 5 |AT&TINC ...100.996 1,485,000 | ....c.c.ee0. 1,537,850 | cooovererrivrrnenes [ s (19,277) 3.875 08/15/2014. | 08/15/2021.
05348E BA 6 | AVALONBAY COMMUNITYS INC MTN BE - Al e 996,540 |..... 96.365 .1,000,000 | ... 997,035 302 ....3.350 05/03/2017. | 05/15/2027.
06406R  AA 5 [ BANK NEW YORK.......coiimiiiiieriieisiseiseisssiessssessssssesssssessessssssesssssssssanses | ovens . 2| 1FE ,860 |..... 98.230 1,000,000 | ... 998,644 A4 | e [ | 2.600 01/31/2017. | 02/07/2022.
06406H  BP 3 | BANK NEW YORK......oooimierieiiriieneiiessinessenssseesensssssssssesssssssssssssssssssessnes | eonene | o [ wvererenens | oevens 1FE 506,100 |...101.669 500,770 (709) | overnerreeinens [ e [ e 4.600 02/10/2010. | 01/15/2020.
06406H DA 4 |BANK NEW YORK......coivmiiiiiiiiiiniieeisicissienesissiessssissesenssesssssssensessssenes | ovene | o | veverereen | eoveee 1FE ..4,873,652 |..... 96.558 | ..............4,507,327 | ..............4,668,000 | ............. 4,666,611 (3,130) [ oo e [ s 3.000 08/25/2016. | 02/24/2025.
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07330M  AA 5 | BB&T CORP....ccouimuriuriieeiesieisenssssse s ssssssesens | weeees . 5,063,106 |....99.113 | .............4,608,755 | ............. 4,650,000 | ..ocvvrnes 4,978,092 | ..oocvorevencernvrinenns | evereered(37,853) [ o [ [ e 3.800 |...... 2.781 |AO...... | v 29,941 | ..o 176,700 | 09/09/2016. | 10/30/2026.
07330N AR 6 | BB&T CORP......ccotiriiiiiriniieiniiseie it ssnsssensanes | evene 1,001,480 1,000,000 2.250 .22,063 | 12/14/2017. | 06/01/2020.
075887 BK 4 |BECTON DICKINSON & CO.. 1,965,015 .1,915,817 .1,950,000 .3.300 64,350 | 04/24/2015. | 03/01/2023.
084670 BC 1 |BERKSHIRE HATHAWAY FINANCIAL CORP.......cooviiirniiriernriciinineiiisesssies | cevees ...1,565,520 ..1,632,595 1,500,000 | .. 523,249 | | (B3 | i [ [ 3.750 08/08/2013. | 08/15/2021.
084670 BS 6 | BERKSHIRE HATHAWAY FINANCIAL CORP........covvierirreieiinirnerinerirenienenns | vorenes . ...2,053,140 ..1,938,480 | ..... .2,000,000 | .... 2,039,519 | oo | ererrerieeed(5,075) [ oo | e | s 3.125 04/01/2016. | 03/15/2026.
09247X AL 5 |BLACKROCK INC . NP A e 6,992,321 |...101.083 ..6,772,561 .6,700,000 ...6,945,837 e 3.500 12/04/2017. | 03/18/2024.
09256B AD 9 |BLACKSTONE HOLDINGS FINANCELL C (ST IO [ ISR Il I 1FE ...5,499,150 |...104.583 | ..............5,229,150 | ..... .5,000,000 | .. ..5,392,611 |. | eerrernd(88,810) | e [ s [ 4.750 10/18/2017. | 02/15/2023.
097023 AW 5 | BOEING CO....cvourvrrirrircereinsrieriesisseessesssssessessssssssssssssssssssssssesssssssssnss. | eonnees |0 | eoverrenes | v 1FE 500,000 |...100.484 | .................502,420 | ....... 500,000 | ... 500,000 [ .oooverrirrireerrnins | vrrerienineeneens | evereriensenes | e | ceed 6.000 03/11/2009. | 03/15/2019.
097023 BQ 7 |BOEING CO.... s | e P (OO Il IO 1FE| .. 1477815 QATTT | v 1,421,655 | e 1,500,000 | ....covueeee 1,485,658 3,039 | i [ [ 1.875 05/16/2016. | 06/15/2023.
097023 BT 1 |BOEING CO...ccocourinrririrrirriiiissiiesiesiesesseisssiessessesessssssssssessesssesssenins. | seenes [P I (i 1FE| oo 2,963,700 |..... 97.050 | ..ccoeeernn2,911,500 | ooviianes 3,000,000 | .... 2,976,715 6,996 | ..o [ s [ e 2.125 02/14/2017. | 03/01/2022.
110122 AT 5 |BRISTOL MYERS SQUIBB CO.......cemreiririiicienireeerinsirennsisceeninessessnereniens. | reevene o | cerereeen | s 1FE 492170 |..... 96.113 | oo 480,565 | oo 500,000 | ... 496,990 799 | o [ | e 2.000 07/27/2012. | 08/01/2022.
12189L  AM 3 |BURLINGTON NORTHN SANTA FE CP PO [ N (TSSO 1FE| .. 512,350 |..... 99.282 | .o 496,410 | ... 500,000 | ... 507,460 (1,767) [ oo | e | s 3.000 cveren. 15,000 | 03/01/2016. | 03/15/2023.
134429 AW 9 | CAMPBELL SOUP CO......covirmrirreierireeneisessssessesssessssssssssssssssessessssssssssins | sevees [P I 1 2FE | 994,900 |...101.497 | .............. 1,014,970 | .cooovvrrnnee 1,000,000 | ... 998,637 555 | coveereerirerirneens | svverserieeseennennn | e 4.250 |.....4.313 |AO...... | w8972 | e 42,500 | 03/31/2011. | 04/15/2021.
134429  AY 5 | CAMPBELL SOUP CO.....coovvmririiiriniieiinineierinsiesnsississsessssssssesessssssesssnens. | onnne [ | vereveeen | v 2FE ..2,858,100 |..... 94.713 2,841,390 | ..... .3,000,000 | ... 2,929,500 | cvorvvereriernirriires | e 18,267 | v [ v [ 2.500 .75,000 | 11/24/2014. | 08/02/2022.
14149Y  AZ 1 |CARDINAL HEALTH INC. | 2FE| .. ..2,494,450 |..... 99.294 | ... .2,482,350 | ..... .2,500,000 | ....vvenee 2,498,980 1,142 | o | e | e 2.400 creren.80,000 | 11/18/2014. | 11/15/2019.
142339 AG 5 | CARLISLE COS INC.....cooiirririiirieriesisseessssississssesssssssesssssssssesssessssssans | sevnes . 2| 2FE 4,925,850 |..... 95.753 | covverreenne 4,787,650 | ..oovvenncn. 5,000,000 | ..oocrvrnes 4,933,576 TT26 | oo | oereneeiseseiieees [ e 3.500 |.....3.752 [JD..ccco. | v 14,583 | .. 182,292 | 03/20/2018. | 12/01/2024.
14912L 4E 8 | CATERPILLAR FINANCIAL SERVICES [SSSTURTUIURITEN BTN JO ISP IOV 1FE ..2,559,276 |...100.463 2,000,000 | .... 2,012,670 | oo | e (102,166) | .vvoovvveevrrirens [ ererveniinineiienns [ 7.150 ...143,000 | 05/28/2013. | 02/15/2019.
14913Q  2A 6 | CATERPILLAR FINANCIAL SERVICES SOOI BTN [P ISR IOV 1FE]| .. 999,160 |..... 98.053 | ... 1,000,000 | ... 999,525 277 [ e | e [ e 1.850 09/05/2017. | 09/04/2020.
15189X AQ 1 |CENTERPOINT ENERGY HOUSTON ELE.... ST OO [ I 1 e 1FE| oo 998,840 |..... 91.885 | oo 918,850 | ..ovvvvrree 1,000,000 | ... 999,091 107 [ o e s 2.400 08/08/2016. | 09/01/2026.
166764 AH 3 |CHEVRON CORP NEW... ...5,034,800 |..... 99.843 4,992,150 | ..... .5,000,000 | ....ovvene 5,020,025 (4,365) [ ..o | e | s 3.191 06/25/2015. | 06/24/2023.
171340 AH 5 |CHURCH & DWIGHT INC......ccvuuiireiiiineiieiieseisesissise s ssnssssnenes . ..2,966,940 |..... 98.348 | ... ..2,950,440 | ..... .3,000,000 | .... 2,982,778 A.272 | i | e | e 2.875 02/18/2015. | 10/01/2022.
17275R AE 2 [CISCO SYS INC.....ovvviririririirnnrnerienissesssissriesienssssssssssssssessenssnsnnses | vonves | oo | vevenerenne ] [t TFE | s 509,305 |...100.212 | ..cocvvvrrrrecs 501,060 | ....... 500,000 | ... 500,143 (1,130) [ oo | e | e 4.950 02/10/2009. | 02/15/2019.
17275R AV 4 |CISCO SYS INC ...6,801,760 |..... 99.927 ..6,495,255 | ... 16,500,000 | ....coenen 6,671,643 | oo | e (A7,344) | oo [ e [ e 3.000 05/04/2016. | 06/15/2022.
17275R AW 2 [CISCO SYSINC . 997,330 |...100.407 | .... ..1,004,070 .1,000,000 | ... 998,173 248 | s [ e [ 3.500 06/10/2015. | 06/15/2025.
189054 AU 3 | CLOROX CO DEL......cccorrerrricrierircerenisennerienienesseessssssssssessesssssssssssssssnens. | evvenee | o [eonerrnen T | e 2FE | s 4,259,422 |..... 99.892 | oo 4,130,534 | ..ocoornvene 4,135,000 | ..oovvernees 4,228,712 | oo | s (14,811) [ v [ e [ e 3.500 11/22/2016. | 12/15/2024.
12572Q AE 5 |CME GROUP INC. ..3,743,369 | ..... 99.669 3,615,000 | ...ccornene 371,312 | s [ v (24,649) [ ..o | e [ 3.000 09/11/2017. | 09/15/2022.
191216 AV 2 |COCA COLA CO 999,130 |...101.273 1,000,000 | ... 999,741 (1 I SPUURRORPOSPOTOORN IUOPORSPORPORPRROPOR DO 3.300 08/03/2011. | 09/01/2021.
191216 BY 5 |COCA COLA CO....covvvrririnrireniseersersssssessensssissesssssssssssesssssssessessssnssenns | sevieee | oo [ eonseevee | et IFE | riiiii0.501,050 | ... 96.958 ....500,000 | ... 500,578 (211) | cevereererineinees [ e [ e 1.550 09/26/2016. | 09/01/2021.
19416Q DY 3 | COLGATE PALMOLIVE CO.....ccvvrvvrirrirereicrinrirerisnineierssisssesssesssssssssessssssesses | eonens | oo [ o1t IFE | ... 985,540 | ..... 97.997 .1,000,000 | ... 995,468 1,500 v 2450 11/03/2011. | 11/15/2021.
19416Q EC 0 | COLGATE PALMOLIVE CO.....ccovvvrriierirerrierirernnseirersnisseesiserssnssssensnssenses | eovene | oo [evrveernT | vt IFE | . 514,500 | ... 96.354 500,000 | ... 509,581 (2,116) [ oo [ v [ 2.100 08/25/2016. | 05/01/2023.
20030N  BJ 9 |COMCAST CORP... 100.240 1,565,000 | .....ccooeeee 1,559,966 870 | oo [ v | e 3.600 02/19/2014. | 03/01/2024.
20030N  BW 0 |COMCAST CORP........cccrvrirrinirmrrierirnrirnsrissinsssenessenisssessssssssssssessssssssssns | eoeees | oo [ eovneveen T | et TFE| 001,998,800 | ... 89.389 .1,000,000 | ... 999,056 105 | oo [ e [ e 2.350 07/12/2016. | 01/15/2027.
205887 BR 2 |CONAGRA BRANDS INC.. .2,037,700 |..... 97.043 2,000,000 | ..o 2,029,737 (7,283) 3.200 11/27/2017. | 01/25/2023.
20826F AA 4 |CONOCOPHILLIPS CO.....ovvvrrvririrrnrirines 999,500 |..... 96.610 .1,000,000 | ... 999,788 L5 I [PTORUROURIRIRN DRSO PPN 2.400 12/21/2012. | 12/15/2022.
219350 AT 2 |CORNINGINC ..3,796,590 |...114.654 .3,000,000 3,567,677 e 1.000 07/19/2016. | 05/15/2024.
231021 AR 7 |CUMMINS INC 1,016,750 |...101.895 1,000,000 | .. 21,008,728 | | e (1TB3) | s [ [ 3.650 02/24/2014. | 10/01/2023.
24422E TV 1 |DEERE JOHN CAP CORP........cccrvverieririrnerrerirneeneeisssisesiessnsesensssesessnns | oeeves | oo | vevrerennee | e TFE | i 997,970 |..... 95.841 1,000,000 | ... 998,484 391 2.150 09/05/2017. | 09/08/2022.
250847 EJ 5 |DETROIT EDISON CO... 998,440 |..... 97.595 .1,000,000 | ... 999,413 160 002,650 06/19/2012. | 06/15/2022.
25468P DM 5 [ DISNEY WALT CO...ocvvvirvrriierinrissinnieinnssiisnssssessessssesssessssssnssesssssssssensenss | eonenee | oo [oonrvneer 1| it TFE | i 922,220 |..... 88.746 1,000,000 | ... 933,902 TT16 | o [ v [ e 1.850 06/22/2017. | 07/30/2026.
260543 CJ 0 |DOW CHEM CO....ccoovvvrrrrrrrrrcrirnns ..5,179,250 |..... 96.493 15,000,000 | .ovcererer5,126,365 [ oo | e (20,827) [ .oovvrerereernerins [ e [ ceinae 3.500 05/25/2016. | 10/01/2024.
26138E  AQ 2 |DR PEPPER SNAPPLE GROUP INC........ ..2,030,814 | ..... 98.332 .2,057,000 3,998 | .o | e [ 2.000 03/21/2013. | 01/15/2020.
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26138E AS 8 |DR PEPPER SNAPPLE GROUP INC......cccommririererieririieniesesneesssissenssssenes | eveens 2| 2FE 2,223,399 | ..... 94.084 | oo 2,054,795 | ..ovvernne 2,184,000 2,217,763 (4,497) [ oo | e | e 3.400 |...... 3.141 |MN...... 09/28/2017. | 11/15/2025.
26442C  AS 3 | DUKE ENERGY CAROLINAS LLC.......covververnrerernninninniseisserssisersnssensenssessnins | overes |0 | vervvnieen 1| il IFE | 01,296,854 | ... 95.735 ..1,244 555 1,300,000 | ...ccovrenee 1,297,445 282 | e [ | 2.950 11/14/2016. | 12/01/2026.
263901 AC 4 |DUKE ENERGY INDIANA INC 101.318 .1,000,000 994,537 3,370 1003750 01/28/2011. | 07/15/2020.
278642 AE 3 |EBAYINC .2,087,436 |..... 96.673 2,125,000 | ...ccooouee. 2,105,927 5,019 [ o e [ 2.600 03/24/2015. | 07/15/2022.
278642 AK 9 |EBAYINC 498,895 | ..... 98.605 500,000 499,567 189 | oo [ e [ e 2.875 07/23/2014. | 08/01/2021.
278642 AL 7 |EBAYINC ..2,028,580 |..... 96.393 .2,000,000 ...2,021,066 (3,563) oer.3.450 11/08/2016. | 08/01/2024.
532457 BP 2 |ELILILLY & CO. . 999,650 |..... 96.820 .1,000,000 999,701 31 [ s e [ 3.100 05/04/2017. | 05/15/2027.
291011 BE 3 |EMERSON ELEC CO......vvuuriiiieiceiniseesesisssiessesssseessesssssessessesssssssns | weeees ..1,365,546 |..... 97.955 1,400,000 4,512 2.625 09/15/2015. | 02/15/2023.
29157T  AA 4 [EMORY UNIVERSITY ..ot rsssesessssissssesssssnns. | coenes . ..1,647,330 |...101.743 | .... . 1,500,000 | ..o 1,512,490 | oo [ s (18,043) [ ..o [ e [ e 5.625 03/19/2010. | 09/01/2019.
30231G  AC 6 | EXXON MOBIL CORP......ccotreriiniririrrirmeinireesiesiesesssessssssesseseesessssssssiees | cvvees 2 1,035,840 |...100.137 | ..ccovvrrnnee 1,001,370 | .covvvrienee 1,000,000 (3,867) [ ..o | v | s 3.176 12/12/2014. | 03/15/2024.
31428X  BF 2 [FEDEX CORP.....ccotuiiiiieiseiieiiesieetse e isesssesssessssissesssssssssssssssisssssnsins | onsnen | oo | vevesneenns 1] i2FE | 3,014,040 | ..... 94.931 2,847,930 | ..... .3,000,000 (1,317) 3.250 03/21/2016. | 04/01/2026.
316773 CP 3 |FIFTH THIRD BANCORP. . 2 5,160,700 |...101.167 | .... ..5,058,350 | ..... 15,000,000 | ...ccceeer.5,105,429 [ oo | e (18,960) [ ...cvvvevererereris [ erveriereireniininns [ e 4.300 12/21/2015. | 01/16/2024.
337158 AF 6 |FIRST TENNESSEE BANK........iouiieeieeirieriniseesesisssiessesssssesessssssensenes | weeees 2 2,497,975 | ..... 99.225 | ..vvverene 2,480,625 | ..ocvornven. 2,500,000 A15 [ s [ e [ 2.950 11/18/2014. | 12/01/2019.
337915 AA 0 |FIRSTMERIT CORP....c.vvuiirriirerinieieineieneniseississssssssiensesssssensssssssenssenes | sevenes | oo | evnnnnens | e 2FE | it 2,075,500 |...100.766 .2,015,320 | ..... .2,000,000 (9,952) [ ..oovovirniiveiins | e | s 4.350 10/15/2015. | 02/04/2023.
337738 AM 0 |FISERVINC 3,025,950 |..... 99.311 | ... ..2,979,330 | ..... .3,000,000 (3,201) [ oo | vevrvrinerieeinenis | s 3.500 05/28/2014. | 10/01/2022.
337738 AQ 1 [FISERV INC.....oooiiiiiieiiciieircsinerernnseienisnssssienesisseesssssssssssenssssssnens | seeees | oo | evenenenes ] [ e 2FE | i 3,002,580 |...100.623 | .............. 3,018,690 | ..ccovvienee 3,000,000 (127) | ceveeeieeseieens v [ s 3.800 |.....3.781 [AO...... | 030,400 | oo, 09/25/2018. | 10/01/2023.
302445 AD 3 |FLIRSYSINC. ..3,821,064 |..... 98.593 ..3,647,941 | ..... .3,700,000 | ...e0reeer3,763,855 [ oo | e (25,858) [ ..ovvvrerrerinins [ v [ e 3.125 10/03/2016. | 06/15/2021.
343498 AB 7 |FLOWERS FOODS INC . ..4,976,650 |..... 95.446 | ... L4,772,300 | ... .5,000,000 | .. 2,083 | oo [ e [ e 3.500 o 10/24/2016. | 10/01/2026.
349590  AG 3 |FORTIVE CORP......coviiiiirnrieierieissiesiersssssiesississssesssssssssssssssssssssessssssssses | neveens | on | eerevenenns 1] 2FE| i 3,791,080 |..... 94.308 | .ooovrrnen 3,772,320 | ooovreenn 4,000,000 | ...coornnne 3,799,289 8,200 | v | e | e 3.150 |.....3.933 [UD..ccoc. | v 5,600 | e 63,000 |08/23/2018. | 06/15/2026.
36164Q MS 4 | GE CAPITAL INTERNATIONAL.......cooeiiiiiieriieeieieieeieissiseesississesessenenens | cevenes . ...1,150,459 1,147,000 | ............. 1,148,333 (689) | veveeverieeriens [ e [ e 2.342 |....2.278 |MN...... .26,863 | 11/02/2015. | 11/15/2020.
369550 AU 2 | GENERAL DYNAMICS CORP... SO O TSP OPTUOPPUPTURTOPPSURPTUPPUURTUPPURPPURR FUSPPOOY VR IRVPOORPOY l IOVPO 1FE| .. 988,800 1,000,000 995,339 1,136 2250 |.....2.377 |MN...... e 22,500 | 11/21/2012. | 11/15/2022.
369622 SM 8 | GENERAL ELECTRIC CAPITAL CORP........ccoruvervrrinrinerierienerneesnssinssnens [ eveeen | oo | evnrivenine | verenn2FE | i 321,879 287,000 296,524 (4,262) [ ..o | e | s 5.300 |......3.653 |FA....| . 5,915 | i 15,211 | 06/08/2012. | 02/11/2021.
36962G 4R 2 | GENERAL ELECTRIC CAPITAL CORP.......covtrreriererimerissriessensssessesssssssnes | woeees 125,496 . ...115,000 | ... 117,830 (1,593) [ cooneererererrerins | eevrvrineriserineens | e 4.375 |.....2.889 |MS...... ..5,031 | 11/25/2013. | 09/16/2020.
3733IN AH 4 | GEORGIA-PACIFIC LLC.....cooivririierniiseierisisienssessssiersssseeessssisssesssssnns. | ovens ..4,992,450 |..... 99.765 | .... ..4,988,250 | ..... .5,000,000 | .....coo.uc. 4,992,966 L[ PRI IPOORPORTORORPPIRS IOV 3.600 |.....3.626 |MS...... ceer..90,000 | 06/27/2018. | 03/01/2025.
375558 AW 3 | GILEAD SCIENCES INC........cccoveurrrrrirnerieriscersnisernerissnssssssenssssssnsssssinness | wonenen | oo | vvveenens ] | e IFE [ i 5,145,550 | ..... 99.833 | oo 4,991,650 | ..ovvernvene 5,000,000 | ..ovvernee. 5,094,322 | ..oooovviirierncrinns | i (17,081) [ 1ooverererneererinns [ e [ e 3.700 |.....3.288 |AO...... | «.........46,250 | ........ 185,000 | 11/24/2015. | 04/01/2024.
38141G  RD 8 | GOLDMAN SACHS GROUP INC.......c.coouiriiiiiririeicriseiereiiseiesisssesesienessees | eevees 3,111,720 98.427 | .ooeiin2,952,810 | i 3,000,000 | ...coornne 3,082,965 | ..o [ e (18,996) [ ...vovvrrericeens | cerereeeriseirereniee [ s 3.625 |.....2.898 [UJ....... v 108,750 | 06/22/2017. | 01/22/2023.
38141G WC 4 | GOLDMAN SACHS GROUP INC.......coomruirirririienmieriesisesessisssseesseneseninns | crveees 498,810 |..... 96.844 | ................484,220 | ....... 500,000 499,226 218 [ s [ e [ 3.000 |.....3.049 [AO..... | 2,708 | oo 15,000 | 01/26/2017. | 04/26/2022.
406216 BD 2 |HALLIBURTON CO...covvvruirmriniinerierieeseesseissssesssessssessssisssssesssesssessssens | eeenns 507,805 |..... 99.262 ....500,000 503,860 (815) | cevermeermeermernens [ eneerenineiserienes [ e 3.500 17,500 | 10/28/2013. | 08/01/2023.
437076 BC 5 |[HOME DEPOT INC. 5,557,400 |...102.249 ...5,390,491 (74,955) | ..o [ e [ e 3.750 87,500 |09/29/2016. | 02/15/2024.
437076 BG 6 |HOME DEPOT INC.... s | seenes 996,320 |..... 98.951 998,120 519 2.625 26,250 |05/28/2015. | 06/01/2022.
437076 BM 3 [HOME DEPOT INC.....ccvviiiririiernrieierisissisesieisssssie s sessessssessessssisnsessees | coenes 1,522,920 |..... 96.864 . 1,500,000 ..1,519,209 (2,451) [ oo | e | s 3.000 145,000 | 06/22/2017. | 04/01/2026.
438516 BL 9 |HONEYWELL INTERNATIONAL INC ..3,457,830 |..... 93.532 ..3,273,620 .3,500,000 ...3,464,676 3,991 | oo | s | e 2.500 .87,500 | 09/26/2017. | 11/01/2026.
446438 RGO [HUNTINGTON NATIONAL BANK.......covvmivmirierirsireisssisessensesissessssisssssnees | eeeens 2,995,260 |..... 99.805 ..2,994,150 | ..... .3,000,000 | .... 2,999,754 967 2.200 .66,000 | 02/26/2014. | 04/01/2019.
446438 RM 7 [HUNTINGTON NATIONAL BANK.......cocoviririirrirniiernniseierisiseessssisnssssensnnes | covenes 1,997,480 |..... 98.937 1,978,740 | ..... .2,000,000 | .ovorrene 1,999,355 510728 [UUUNORPNO ISPROPRIRTORRPRIRPORS BRI 2.400 148,000 | 02/19/2015. | 04/01/2020.
452308 AP 4 [ILLINOIS TOOL WORKS INC.... 2,759,763 |...100.900 ..2,628,445 .2,605,000 | .... 2,667,975 03375 .87,919 | 02/23/2015. | 09/15/2021.
458140  AM 2 [INTEL CORP.....covviiiiinirciieiernnieienissienssssssssnsssssssssenessssssenssssessssssnens | eonenee | oo [evnvneer 1| el IFE | s 1,493,595 |..... 98.497 1,500,000 | ...ocvvenee 1,497,263 B46 | ..o [ e [ 2.700 140,500 | 12/04/2012. | 12/15/2022.
458140  AS 9 [INTEL CORP.......ooivemiricriitienieriseiseris st ssessssssssssnsenes | eveons ..998,510 |...100.873 .1,000,000 998,961 137 3.700 .37,000 | 07/22/2015. | 07/29/2025.
45866F AA 2 |INTERCONTINENTAL EXCHANGE INC... ...101.649 500,000 516,307 (2,613) ......4.000 .20,000 | 02/28/2018. | 10/15/2023.
459200 HE 4 |INTERNATIONAL BUSINESS MACHS........ccooormirirmnneennrnnserennssssssisenssnnes | eoveree oo [ o1 | ot IFE | rin..999,500 | ... 99.645 .1,000,000 999,960 106 | oo [ [ s 1.875 .18,750 | 07/11/2014. | 05/15/2019.
459200 HP 9 |INTERNATIONAL BUSINESS MACHS........cccoovmerimrinernneeserinsernerneesensseenns | vvvves | oo | veviverenne [ it IFE | 1,495,710 | 98.908 1,500,000 | ..cooovrenne 1,497,850 426 [ .o | e [ e 3.375 .50,625 | 08/08/2013. | 08/01/2023.
459200 JR 3 |INTERNATIONAL BUSINESS MACHS..........cccocvmimririnninnicnnicciienineninnins | e | oo | eevvvenenn ] |t IFE ] 100,994,690 | ... 95.802 1,000,000 995,584 489 | oo | e | 3.300 .33,000 | 01/24/2017. | 01/27/2027.
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478160 BS 2 | JOHNSON & JOHNSON.......oiverierriirierieniseeseesssisessesssessessssesessssssnsess | seeenns 1,000,000 |.....97.448 | ................974,480 | .............. 1,000,000 | ..coovrenne 1,000,000 [ ..oceomeverenerieries | rererreereninsinenins | reveneersseinsinens | e | e 1.650 |...... 1.650 |MS...... 02/25/2016. | 03/01/2021.
478160 BT 0 [JOHNSON & JOHNSON......cvirirrrirriernirseierssnissienssensnssssensssssesensssssssnnsss | eonene | oo [vnreeren | ot IFE | . 514,600 | .....96.610 | .................483,050 | ....... 500,000 509,228 (V27 L) SRR ITSRRRRI DY 2.050 07/19/2016. | 03/01/2023.
46625H HS 2 | JPMORGAN CHASE & CO . 1,048,220 ..1,018,090 .1,000,000 ..1,011,921 (7,305) oo 4400 08/20/2013. | 07/22/2020.
46625H  JJ 0 | JPMORGAN CHASE & CO......coouiiiiiiriiiinicssieiesicneississiesississians | e ..2,934,840 ..2,934,390 3,000,000 2,963,786 T4 | oo | v | e 3.375 12/18/2014. | 05/01/2023.
46625H LW 8 | JPMORGAN CHASE & CO.... 1,515,885 ..1,491,405 1,500,000 (3,498) [ ..oovvnrirrieris | e | e 2.750 10/23/2015. | 06/23/2020.
485170 AV 6 |KANSAS CITY SOUTHERN ...3,167,876 ..3,141,064 .3,211,000 6,292 ......3.000 11/17/2016. | 05/15/2023.
49327TM 2K 9 |KEY BANK ..1,995,260 |.....97.582 | ..............1,951,640 | ... .2,000,000 . B43 | e [ e [ 3.300 05/27/2015. | 06/01/2025.
49327M  2S 2 |KEY BANK 1,000,000 999,769 B4 | oo [ s [ e 2.400 06/06/2017. | 06/09/2022.
49326 ED 1 |KEY BANK ..3,068,820 |...103.715 | ..............2,800,305 | ..... .2,700,000 2,814,901 | oo [ e (48,977 [ vvoverernrivceens | e [ s 5.100 06/11/2013. | 03/24/2021.
494368 BH 5 |KIMBERLY CLARK CORP.......cccovvimiiiiriirinerinninenienirenisnssissssssssenssnessnesnnns | voveees | oo | eovverenn ] [ il IFE | .. 984,740 [.....97.699 | .....e00er..976,990 | oo 1,000,000 994,770 1,565 | oo | e | e 2.400 02/06/2012. | 03/01/2022.
494368 BQ 5 |KIMBERLY CLARK CORP........ccccoemririiirirircinnirenernsirennsisessninensessseenensnnes | eonenee | oo [eervneen 1| et IFE | i ....500,000 | ... 495,770 620 | oo [ e | e 2.650 10/22/2015. | 03/01/2025.
500255 AS 3 |KOHLS CORP. 3,961,400 .3,912,520 | ..... 14,000,000 | ....ccooene 3,978,745 ATT5 | v | e | s 3.250 R 03/11/2015. | 02/01/2023.
539830 BG 3 |LOCKHEED MARTIN CORP.......ccovuruerirrirernninerienisesesssessssssensesssssssessnnes. | eevnees | o | wevereenes 1 2FE| s 1,793,636 1,779,114 | v 1,795,000 | ..oooovenne 1,794,185 LIS TR ORI PR 3.100 |....3.112 [Jdooces | 25,659 | .o 55,645 | 12/16/2015. | 01/15/2023.
539830 BH 1 |LOCKHEED MARTIN CORP.......cccovviriiririirrirriernnsnsierissiseeenssssssssssenssssene | verenns | oo | eevveerenns 1] 2FE | o 1,972,720 ..1,984,580 2,000,000 | ...ccooouee. 1,974,392 1,672 | o | e | s 3.550 .35,500 | 06/20/2018. | 01/15/2026.
548661 CQ 8 |LOWES COS INC.....ooooiiiriiiiiiiniesierseseesiesissee s sssssssessssssssenens | cevenes 2| .. 2FE ..1,009,570 1,000,000 999,716 209 | e | e | 4.625 coerenn 46,250 | 04/12/2010. | 04/15/2020.
548661 DP9 |LOWES COS INC.....ovvuriiiiniireiinieieesieeisseissssisssssessessssssssssssssssssssssssssnnes | eonnees | o | wesvenees 1 2FE| .o 998,460 |....91.374 | i 913,740 | .coovveenee 1,000,000 998,688 136 | v [ e [ e 3.100 |.....3.118 [MN..oo| v 4,994 | 31,000 |04/19/2017. | 05/03/2027.
559080 AE 6 | MAGELLAN MIDSTREAM PARTNERS LP.......ccsvnirrrirnrneiernsinsernsisensnsninenss | veveens | oo | eersverenns 1] 2FE | o 1,661,955 ..1,349,631 11,330,000 | .oovereeennn 1,359,024 | oo | i (GYR K70 [ DRI PP 6.550 87,115 | 11/27/2012. | 07/15/2019.
571903 AL 7 |MARRIOTT INTERNATIONAL INC......cocosvierririreriesierissiesisssessessessessesssssssnsns | evvees 2| 2FE 2,010,380 ..1,990,240 | ..... .2,000,000 | .. (1,622) [ ..o | e | s 3.375 67,500 | 11/18/2013. | 10/15/2020.
57636Q AB 0 |MASTERCARD INC.....coooviiirieiiirrierinnieienisisssssssssssssessessssssessesssssssnsssssenss | seveens | oo | seseveenns 1 e TFE| oo 5,176,722 5,066,418 | ...oovvrenee 5,035,000 | ...coornnns 5,143,599 | .oovvrvvirervrierennns | v (18,980) [ ..vvvuvrrvrreerens | vevreeerrseinereninee [ e 3.375 |....2.931 |AO..... | .........42,483 | ....... 169,931 | 05/08/2017. | 04/01/2024.
579780 AJ 6 |MCCORMICK & COINC.......cccorvvemnnne 1,000,000 | ... 995,610 849 [ o [ e [ e 3.500 |.....3.603 [MS...... | .........11,667 | .......... 35,000 |08/14/2013. | 09/01/2023.
58013M EY 6 |MCDONALDS CORP MED TERM NT BE 3,125,460 |.....98.029 | ..............2,940,870 | ..... .3,000,000 | ..ccorerene 3,109,325 | ..o [ e (14,158) [ oo | e [ 3.700 X P 11/10/2017. | 01/30/2026.
585055 BS 4 |MEDTRONIC INC 3,310,652 |....99.605 | .............3,347,724 | ............. 3,361,000 | ..ocvornee. 3,312,065 1412 | | e | s 3.500 |...... 3.765 |MS.....| ccovrrene 34,637 | .o 10/18/2018. | 03/15/2025.
58933Y AA 3 |[MERCK& COINC ..4,195,550 |...102.049 | ..............4,081,960 | ..... 4,000,000 4,069,907 [ | s (37,764 [ oo [ e [ e 3.875 71,472 07/14/2015. | 01/15/2021.
58933 AQ 8 |[MERCK& COINC ...1,002,660 .1,000,000 | .. ...1,001,256 (385) | evvrererrririiens [ e [ 2.350 03/27/2015. | 02/10/2022.
59156R  BH 0 |[METLIFE INC......cccovmrvreriririnirinninnes 1,013,940 |...100.689 | .......coo..c. 1,006,890 | ...coovvvvnnee 1,000,000 | ..coovvrenne 1,008,042 (1,368) [ ..ooevnrererrerins | v | e 3.600 06/03/2014. | 04/10/2024.
594918 AC 8 |MICROSOFT CORP... 1,489,750 |...100.634 1,500,000 L7 J RO VRN DOV 4.200 06/24/2009. | 06/01/2019.
594918 AW 4 |MICROSOFT CORP... 1,293,604 |...102.976 1,300,000 624 3.625 12/03/2013. | 12/15/2023.
594918 BB 9 |MICROSOFT CORP.......cccovvviririrrrinninerieriseesensansisssssssssssssenssssessssenssnses | eonneen | oo | coneernenn | eeen IFE | iiiii0000.997,910 | .o 96.990 1,000,000 199 2.700 02/09/2015. | 02/12/2025.
594918 BQ 6 |MICROSOFT CORP... 2,492,525 |..... 96.146 ..2,403,650 .2,500,000 1,030 ......2.000 08/01/2016. | 08/08/2023.
608190  AJ 3 |MOHAWK INDUSTRIES INC.......ooouririrrimrmiemsriersesiseesessssssessesssseessssens ..3,521,770 |...100.138 ..3,504,830 | ..... .3,500,000 (1,547) [ oo | e | s 3.850 09/07/2018. | 02/01/2023.
61747TW  AF 6 | MORGAN STANLEY.. ...104.265 1,000,000 476 5.750 01/20/2011. | 01/25/2021.
61747Y DW 2 |MORGAN STANLE 1,009,470 .1,000,000 (2,068) 002,650 05/29/2015. | 01/27/2020.
61945C AC 7 |MOSAIC CO NEW . ...3,129,480 3,000,000 13,091,037 [ v | e (G772 | [ IR VPO 4.250 10/18/2016. | 11/15/2023.
620076 BB 4 |MOTOROLA SOLUTIONS INC............. 2,968,500 3,000,000 2,984,976 4,090 | | e | s 3.750 09/17/2014. | 05/15/2022.
637071  AJ 0 |NATIONAL OILWELL VARCO INC.... 1,485,492 .1,500,000 ...1,493,672 1,511 2600 03/25/2013. | 12/01/2022.
637432 NL 5 |NATIONAL RURAL UTILS COOP FIN.....ocovvvereririrerirnrirernnneerersniseerensenssnnnne | veveens | oo | everenened] [t IFE ] il 1,000,000 998,543 267 [ e | e [ e 2.950 01/31/2017. | 02/07/2024.
638612 AK 7 |NATIONWIDE FINANCIAL SERVICES INC ..5,270,207 . 4,710,000 | covoereeen 915,796 [ oo | e (87,300) 5.375 09/19/2014. | 03/25/2021.
654106 AC 7 |NIKEINC 4,350,385 |..... 96.751 ..4,364,438 4,511,000 20,492 1002250 02/16/2017. | 05/01/2023.
654106 AF 0 |NIKE INC ..2,725,560 |..... 91.602 ..2,748,060 | ..... .3,000,000 | .. 2,740,457 | oo | v 14,897 | oo [ [ 2.375 06/22/2018. | 11/01/2026.
666807 BM 3 | NORTHROP GRUMMAN CORP.... 2,864,040 |..... 94.889 ..2,846,670 3,000,000 | ..ovverneen 2,872,162 8,122 | oo [ eeeneeiseineiinees [ e 2.930 07/25/2018. | 01/15/2025.
674599 BY 0 |OCCIDENTAL PETROLEUM CORP.. ..101.728 ..1,017,280 1,000,000 999,945 25 | oo | e | e 4.100 12/13/2010. | 02/01/2021.
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674599 CC 7 |OCCIDENTAL PETROLEUM CORP........ccooveimerimrrneenrineessrsssssensesessesssnsens | eevnees | o | weverenenes 2| 1FE| v 1,015,100 |..... 99.439 | .o 994,390 | .coovvrrrees 1,000,000 | ..coovrenne 1,006,705 (V2014 ) SRR [NV IO 3125 |...... 2.880 |FA....... 01/13/2015. | 02/15/2022.
680223 AJ 3 |OLD REPUBLIC INTERNATIONAL CORP........cccovirrrieririrnnrneiisnseirenssisseenes | vervene | oo | evvneerensd | s 2FE ...3,251,460 |...103.945 ..3,118,350 | ..... .3,000,000 ) SRR ISTONURRRORORON DR 4.875 |....3.662 | AO...... 08/17/2016. | 10/01/2024.
68389X AG 0 |ORACLE CORP ...101.065 ..3,031,950 .3,000,000 ) ......5.000 12/12/2012. | 07/08/2019.
68389X AP 0 |ORACLE CORP........ccocisriirisiiciisiicssississisiissississsssssisssssessssssssssesssnnss | convees | oo | eevvvenenn ] [t IFE ] 001,513,260 | ... 97.326 1,500,000 ) [ e | e [ 2.500 11/28/2012. | 10/15/2022.
68389X AU 9 |ORACLE CORP........cvveireriricrienissiineriessienienssssessesssssssensenssssssssssenssnens | venvees | oo | vevererenne [ IFE | 02,141,200 | ... 99.801 | ..............1,996,020 | ..... .2,000,000 2,096,330 | .ovoerererererirnceinns | e (16,939) [ .ovvvrrercerrerins [ e [ e 3400 |.....2.421 |U....... 04/18/2016. | 07/08/2024.
713448 CG 1 |PEPSICO INC.....ovvirirrrinrrieriesineirseisssseniessssessssesessesssssssessssssssssssssnses | eonneen | oo | ceneevneens 1| et IFE | 419,985 | .. 98.527 450,000 | ... 435,281 3,218 1002750 11/22/2013. | 03/01/2023.
713448 DN 5 |PEPSICO INC......cooviiriririnriirineisinniersniseensnsisssssssensssssseessssssssesssssssssensennss | soveens | oo | evsvinenns [ IFE ] viin00.1,999,640 | ... 91.805 | ..............1,836,100 | ..... .2,000,000 | .ovorrrne 1,999,713 33 [ | e [ 2.375 10/03/2016. | 10/06/2026.
717081  DH 3 |PFIZER INC......oeverivriririerieeieeiseisennnsissssnessensssesssesssssssessesssssssssssenssnens | eonneen | oo | conerenenes 1| e IFE | 000,991,870 | ..o 99.573 1,000,000 995,583 Lo I USROS USRI IR 3.000 |.....3.107 |JD....... 09/18/2014. | 06/15/2023.
69349L AG 3 |PNC BANK 2| 1FE 991,260 |..... 97.175 | ... 1,000,000 996,186 929 [ e [ e [ e 2.700 |......2.806 |MN...... 05/07/2013. | 11/01/2022.
69353R  EF 1 [PNC BANK .....oiviiiiiiciieniecniiee st ssessnienes | cvvees 2| 1FE 3,052,496 |..... 98.984 | ...coounn. 2,825,003 | ........ 2,854,000 2,998,712 | covvevvrierirernreenns | e (23,248) [ ..o [ e [ e 3.300 |.....2.352 |AO...... 08/25/2016. | 10/30/2024.
69353R  EW 4 [PNC BANK .....oiiiiiieiiiecieeieese sttt sseisssssssssssssensssssssssssssnsnss. | eeenne | o [ weenenenens | oeeens 1FE ..3,997,560 |..... 97.607 ..3,904,280 | ..... .4,000,000 ...3,998,833 484 | o [ e [ e 2.150 .163 |AO...... 04/26/2016. | 04/29/2021.
74005P AZ 7 |[PRAXARRINC A e 1FE]| .. ..3,111,840 |...100.084 | ... ..3,002,520 | ..... .3,000,000 | .. 3,047,589 [ | e (17,081) [ oo [ e [ e 3.000 |...... 2.383 |MS...... . 02/10/2015. | 09/01/2021.
74005P  BA 1 [PRAXAIR INC....coooiiiiiiiiieriseeieeieisesissssestessssessesssssssessesssssssssssssnsenssens | conenes | oo | vevesneenns 2| 1FE| coovir 1,493,910 |..... 98.098 | ..ocvvrnvne 1471470 | .o 1,500,000 | ..ooovrenae 1,497,941 626 [ ..o [ e [ e 2450 |...... 2.496 |FA.......| v 13,883 | e 36,750 |02/01/2012. | 02/15/2022.
742718  EQ 8 |PROCTER AND GAMBLE CO......ccoevvimiiriiirirniissieeniesisesssssississsssnssanes | eovseee | o [ eveerennen | oo 1FE 501,750 |..... 97.439 501,011 (345) | cevvrverreineieens [ e [ 1.700 |...... 1.627 [MN...... ..8,500 | 11/02/2016. | 11/03/2021.
743315 AN 3 | PROGRESSIVE CORP OHIO........ccoomirirririeiniiniineriesieseseesssesesssessesssseesns | voeees A e 1FE ..4,585,088 |...101.310 | .............4,451,561 | .............4,394,000 | ............. 4,467,536 | ..o | s (26,380) [ ..vvvvvererncercrins [ e [ e 3.750 |...... 3.088 |FA....... . 64,775 | 04/17/2014. | 08/23/2021.
69362B  AY 8 |PSEG POWER LLC......cooiiiiiriieiienieeiseisssissise s sssessssssssinns | evenas 2| 2FE 514,200 |...101.096 504,091 (1,559) [ covoverereneireenis | e | e 4.150 |...... 3.798 |MS......| cooveeenn8,110 | e 20,750 |09/22/2011. | 09/15/2021.
744448  CC 3 |PUBLIC SERVICE CO COLO......cviriirniriirerinrissirenssisssesisssssssesssssssssenssees | veveens | oo | eereveenns 1 e 1FE| oo 994,600 |...100.701 1,000,000 999,715 B58 [ ..o [ e [ 5125 |..... 5.195 |JD....... 51,250 | 05/28/2009. | 06/01/2019.
744448  CL 3 | PUBLIC SERVICE CO COLO.......coomierriirmerierirneesensssissessesisseessenssssssessnss | seeees 2| 1FE 996,810 1,000,000 | ... 997,866 300 | cveeerrereerirneens | ceeersersenieenennn | s 2.900 |...... 2.937 |MN...... cereern29,000 | 05/05/2015. | 05/15/2025.
74460D  AC 3 |PUBLIC STORAGE.........ccoimiiiriiiiniineissinsisissiesessssiessssssissssssssssssesessnns. | evees | o0 | vevseernes 2| 1FE| oo 1,000,000 |.....93.660 | .................936,600 | .............. 1,000,000 | ...ccoovvnnee 1,000,000 | .ooovvreririreierinnins | errvrerenieisenniens | e | e | e 3.094 |..... 3.094 |MS......| o 9,110 | e 30,682 | 09/13/2017. | 09/15/2027.
74456Q BK 1 |PUBLIC SERVICES ELECTRIC GAS CO . 2| .. 1FE 995,200 1,000,000 997,011 A5T | o [ [ e 3.050 |...... 3.106 |MN...... .30,500 | 11/04/2014. | 11/15/2024.
74456Q BL 9 |PUBLIC SERVICES ELECTRIC GAS CO . 2| 1FE 998,970 1,000,000 | ... 999,310 97 | o [ e [ e 3.000 |...... 3.012 |MN...... cereern30,000 | 05/06/2015. | 05/15/2025.
747525 AT 0 |QUALCOMM INC.....oovvirirririeiiniiiieiieniesisnissssiesssesssesssenssssssssssnsssenssene. | eevenes | o | vevereenes (A TFE| oo 4,190,587 |.....95.220 | ..............3,951,630 | c.oovvurucene 4,150,000 | ..ocvvrnves 4,182,815 (5,771) [ oo | e | e 2.900 |...... 2.736 |MN......| ... 13,707 | e 120,350 | 08/24/2017. | 05/20/2024.
751212 AC 5 |RALPH LAUREN CORP........coccovirieririirinisiinerienissesessssessesssssssssssssssssessns | eonnens | o | eovernenes | v 1FE 990,000 1,000,000 | ... 990,354 354 | o | e | e 3.750 |.....3.915 |MS...... 09/19/2018. | 09/15/2025.
755111 BY 6 |RAYTHEON CO...coovvriiriiniireieriisissiersnsssensssssssenssssssssssensssssssesssssssnonss | vevvene | oo | evvneenennsd | oeies 1FE| .. ..4,115,818 4,171,000 | .ooovvrnnnn 4,120,952 5134 | v [ e [ 3.150 |.....3.374 |JD....... 04/25/2018. | 12/15/2024.
774341 AJ 0 |ROCKWELL COLLINS INC......ccooivemrirerinrrierienereenseisensessenesseesssssessssnsens [ eonneee | o [ eoverenn 1,2 | e 2FE| s 3,906,320 |.....96.301 | ..............3,852,040 | ....cccoonue 4,000,000 | ..ocvvreeen 3,917,679 | oo | e 11,359 | oo [ e [ 3.200 03/12/2018. | 03/15/2024.
749685 AR 4 |RPM INTERNATIONAL INC....coovieriiriiniiersnineiernesennienssssesessssiseseninsnnes | veveene | oo | evnenensd [ s 2FE ..3,527,400 |...101.821 | ..............3,054,630 | ..... .3,000,000 | .ovrerere 3,066,632 | oo | e (81,958) | o [ | e 6.125 11/27/2012. | 10/15/2019.
808513 AD 7 | SCHWAB CHARLES CORP ........coeviririinirnerierineisseisnisesiesiesessnssssnenis | eovnnee | o [ vovererene | e 1FE ...5,544,000 |...102.202 | ..............5,110,100 | ..... 15,000,000 | ovoereern 5,157,112 [ s | o9, T8T) | s [ [ 4.450 11/24/2014. | 07/22/2020.
808513 AL 9 | SCHWAB CHARLES CORP ......ccoovvirireiiieserierissiseesssissensssissesssssssenennns | enneen | o [ eonerinene | e 1FE ..2,675,900 |..... 96.630 2,665,000 | ..ooorerernn2,872,682 | oo | e (1,167) [ s | e | s 3.000 03/01/2016. | 03/10/2025.
808513 AU 9 | SCHWAB CHARLES CORP ...... 1,005,920 |..... 95.834 .1,000,000 3.200 12/07/2017. | 01/25/2028.
824348  AZ 9 | SHERWIN WILLIAMS CO....coumrirrireerriniineriesiesessessssssessessessssesssssssssssens | veeees ...3,643,200 |...101.752 3,000,000 | .oovrrernn 3,043,541 | oo | ereeennn(92,780) [ oo | e | s 7.250 09/14/2011. | 06/15/2019.
828807 CN 5 | SIMON PROPERTY GROUP LP.......ccovviciiiiiiiiniiniiseiienisniississiiessieninne. [ eevnnes | o [ reveiireini | oo 1FE ...1,551,166 |..... 96.936 1,565,000 | .....c..eee 1,558,934 | oo | v 1,381 [ [ [ 2.750 12/19/2012. | 02/01/2023.
828807 DC 8 | SIMON PROPERTY GROUP LP.......cccovrimirerinirieinrrinnrserierenesisnisssennnens. | voveees | oo | conreneni2 | v IFE | 121,007,510 | ..o 95.576 .1,000,000 003375 06/22/2017. | 06/15/2027.
832696 AH 1 |SMUCKER J M CO SR GLBL NT......ovvumirrrrineirerinrinenseniseessenssssssnssensseess | eovseen | oo | coneevnens 1| i 2FE | 3,010,879 | ..o 97.570 3,000,000 | .. (1,572) [ oo | e | e 3.000 05/08/2015. | 03/15/2022.
855244  AJ 8 | STARBUCKS CORP.......cccovvrmrinrinererseiernnississsssessssssessnssssessssssssesssssssssans | seeens | oo | evsvinens [ e 2FE | i 7,167,370 |00 97.543 | ..............6,828,010 | .ccovvrnnee 7,000,000 | ...ccoene 7,073,829 | oo | v (35,898) [ eovvuererrrirerens | eevreierrsninereniee [ s 2.100 05/11/2016. | 02/04/2021.
855244 AP 4 | STARBUCKS CORP........cccostrimrrirerrierienirisernerinsrnensessssesssssssssssessesssessssssns | eonneen | oo | conervnenes 1| e 2FE | i 498,865 | ... 95.536 500,000 498,934 69 .....3.500 04/16/2018. | 03/01/2028.
857477 AN 3 | STATE STREET CORP......cccooviiiiiristivciisnieciienississsissiisesienissssssssessiinens | eoveees | oo | cennienenne | e IFE | 002,998,980 | ... 99.049 | .ovivreennn990,490 | e 1,000,000 999,353 [ ORURRORORN IORTORORROROTO IO 3.300 12/10/2014. | 12/16/2024.
857477 AZ 6 | STATE STREET CORP......ccvvieirirnrrerienisenienissesessnsnssensenesssssssssenssnens | voveeen | oo | conerenenn | veren IFE | 1iii0.2,017,340 | ..o 97.403 ..1,948,060 | ..... .2,000,000 2,012,156 (3,415) 2.653 06/21/2017. | 05/15/2023.
857477 AL 7 | STATE STREET CORP ..2,573,130 |..... 98.263 ..2,603,969 .2,650,000 ..2,611,474 7,951 | oo [ e [ e 3.100 11/22/2013. | 05/15/2023.
863667 AH 4 |STRYKER CORP............... ..4,894,150 |..... 96.678 ..4,833,900 | ..... .5,000,000 ..4,901,370 7,220 | oo [ e [ e 3.375 06/04/2018. | 11/01/2025.
867914  BS 1 | SUNTRUST BANKS INC......ccovvreirririieineiisrrneereniseessnsssssessesssssessssssssns | eonnees | o | eovernene | e 2FE ...2,996,160 |...100.321 ..3,009,630 3,000,000 2,996,489 K72 I TR IOVRRROIR IO 4.000 04/24/2018. | 05/01/2025.
871829  AQ 0 |SYSCO CORP.....coocciiriiciinisriccisciesississssisisssisnssnsssssssssssssnesnnss | covenes | o | veennenenn T | s 1FE 987,220 |..... 96.432 964,320 1,000,000 995,202 1,309 | | e | e 2.600 06/06/2012. | 06/12/2022.
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87612E AV 8 | TARGET CORP......ccconvrinerrrinerieriesinensssissnsessesssensssssssnsssssesssesssssssssssnes | veenes | oo | vevoneeenne [ e IFE | s 997,130 {...101.501 | ..ccovvrrnnee 1,015,010 | .oovervrinnee 1,000,000 999,483 K0 [ ST IVRRRRRIR IO 3.875 |...... 3.910 | JJ....... 07/13/2010. | 07/15/2020.
87612E  AZ 9 | TARGET CORP........c.ccccrvrrrrrns ..1,057,810 |..... 99.924 .1,000,000 (9,864) [ ..ovovevreervnines [ vrereererineisiennens s 2.900 04/01/2016. | 01/15/2022.
87236Y AA 6 |TD AMERITRADE HOLDING CORP. 4,009,626 |...102.107 ..3,563,534 .3,490,000 (105,905) ......5.600 11/18/2014. | 12/01/2019.
882508 AU 8 | TEXAS INSTRUMENTS INC..... ..3,023,640 |..... 99.193 2,975,790 | ..... .3,000,000 (3,897) [ covvveerrirernrines [ v [ 1.650 05/02/2013. | 08/03/2019.
872540 AP 4 |TJX COS INC NEW. 3,371,585 | ..... 97.105 ..3,398,675 | ..... .3,500,000 | .oveererrn 3,423,790 [ oo | e 16,082 | s [ [ 2.500 08/19/2015. | 05/15/2023.
89233P 5T 9 [TOYOTA MOTOR CREDIT CORP. ...2,150,000 |...100.286 ..2,005,720 .2,000,000 ......3.300 04/18/2016. | 01/12/2022.
91159H HC 7 |U S BANCORP. ..1,539,307 |..... 99.373 ..1,540,281 11,650,000 | overreern 1,545,581 [ oo | e 1,286 | e [ [ 3.000 11/20/2013. | 03/15/2022.
91159H HK 9 |U S BANCORP. 3,622,570 3,500,000 | ..oevrerrn3,584,980 | oo | e (13,849) [ oo | e | s 3.600 03/01/2016. | 09/11/2024.
907818 DY 1 |UNION PACIFIC CORP.......oocorreerirerinriresiieeieeiseenns 996,690 1,000,000 997,949 302 3.250 08/07/2014. | 01/15/2025.
907818  EE 4 |UNION PACIFIC CORP........cccoomrrrrrmirrerierisressrinsinesieneseessnssssssesssessnness | eoneeen | oo | cenereveres 1| et IFE | i 999,200 |.....98.677 | .....c.cc......986,770 | ccooorverece 1,000,000 999,756 162 2.250 06/16/2015. | 06/19/2020.
911312 AQ 9 |UNITED PARCEL SERVICE INC... ..1,498,170 |.....97.904 | ..............1,468,560 | .............. 1,500,000 | ..coorvrenee 1,499,120 221 [ e | e [ e 2.450 03/03/2017.| 10/01/2022.
911312 AY 2 |UNITED PARCEL SERVICE INC... 499,820 |.....92.170 | .................460,850 | ....... 500,000 499,856 16 | e [ [ e 2.400 v 12,000 | 10/19/2016. | 11/15/2026.
913017 BR 9 |UNITED TECHNOLOGIES CORP.........revumremrirrrierierirnisensessssssessseseseenns 1,499,965 |...101.351 | ..............1,620,265 | .......c....c. 1,500,000 | ..ooovrenae 1,499,995 B | s [ e [ 4500 |.....4.500 |AO...... | ... 14,250 | .......... 67,500 |03/31/2010. | 04/15/2020.
913017 CR 8 |UNITED TECHNOLOGIES CORP 1,000,000 1,000,000 | ....covveeee 1,000,000 [ ..o | e | e | | 3.125 .31,250 | 05/01/2017. | 05/04/2027.
90331H  MS 9 |US BK NATL ASSN MINNEAPOLISMTN......cvorrermremmrimerrnerierereressessnersessennns | cevees 2| 1FE 996,630 1,000,000 997,844 321 | e | e | s 2.800 .28,000 | 01/22/2015. | 01/27/2025.
90327Q°  CX 5 |USAA CAP CORP MTN BE 144A........ccoomiiriinirinnrieeineensseississesssssssssesssnses | oneens | oo | vevereeenns (. 1FE| oo 999,520 |.....99.039 | .................990,390 | cooovrrrnees 1,000,000 999,843 96 | covvrreeeereeinees | e [ e 2.450 07/14/2015. | 08/01/2020.
90327Q  CY 3 |USAA CAP CORP MTN BE 144A.........cccormirirninrrnrnsnninsinersssseenssissssssnens | vevvene | oo | wevseenensd [ s 1FE| .. 998,910 .1,000,000 999,462 215 [ s [ e [ 2.000 05/23/2016. | 06/01/2021.
918204 AV 0 |V F CORP ..ottt | seneees A e 1FE]| .. ..5,272,300 |...100.821 | ... ..5,041,050 | ..... .5,000,000 | ...ovvvvnen 5,118,267 | .cooovvvcrerevernerrinns | e (46,881) [ ..ovvrrercerenins [ e [ e 3.500 08/13/2015. | 09/01/2021.
92343V BC 7 |VERIZON COMMUNICATIONS INC.......ovuvrirerinrieirnrinsinninersnssseessssissssensssnnns | eovene | oo [ ovrenrens 1] 2FE | cie 1,529,164 |...101.071 | ..cvvrvrrnee 1,414,994 | ... 1,400,000 | ...ccooevenee 1,442,851 | oo | e (14,449) [ .o | e [ s 3.500 08/22/2012. | 11/01/2021.
92343V BR 4 |VERIZON COMMUNICATIONS INC.......ccoevurirmerimrirnerirrerenissnnneriensesessensnne | vevenee | oo | evennrenn T [ e 2FE ...3,358,800 |...106.436 ..3,193,080 | ..... .3,000,000 3,278,770 [ oo | s (53,925) [ ..ovvvrerrererins [ v [ e 5.150 06/19/2017. | 09/15/2023.
92553P  AJ 1 [VIACOM INC NEW.....oooiiiiiriiiiinieiiesiiee it ssses st ssissssssssssssnnss | eveons A e 2FE| .. ..2,027,460 |...100.599 | .... ..2,011,980 | ..... .2,000,000 ..2,013,327 (A,197) [ o | e | s 3.875 06/23/2015. | 12/15/2021.
927804 FH 2 | VIRGINIA ELECTRIC AND POWER CO.......oevvmirirrirrinnrineriereenienesensnenines | covenee | [ veverirenes (A 2FE| v 2,361,360 |...100.770 | .............. 2,015,400 | ..oovvernvene 2,000,000 2,031,062 | .oooovrieriernriinns | i (B1,617) [ oo [ e [ e 5.000 05/29/2013. | 06/30/2019.
92826C  AB 8 [VISAINC......iiirierireeiceiseiseesesissssenisesesseessssssssensenssssssssssssssssssssssssnes | eovnene | o [ eovereneees T | oevens 1FE ..5,991,250 |.....98.914 | ..............5,934,840 | .............. 6,000,000 | ..ocvvreees 5,996,467 1,751 2.200 12/14/2015. | 12/14/2020.
92826C  AC 6 |VISAINC. ..o ssssssiensssssssessssssssesssensssssssenssnsens | onnne | o0 | vevevereen | eiins 1FE| .. 515,250 |.....98.745 | ...............493,725 | ....... 500,000 509,004 (2,251) [ oo | e | e 2.800 03/01/2016. | 12/14/2022.
931142 CP 6 | WAL MART STORES INC.......ovvvierirreririsirserieresseeseessssssessesssesssenssssssenens | eennees | | oveverenes | vevens TFE| oo 492,250 |...100.077 | .................500,385 | ....... 500,000 499,920 929 [ v [ e [ e 4.125 01/30/2009. | 02/01/2019.
931427 AA 6 | WALGREENS BOOTS ALLIANCE INC........ccoiviiieiiirereriseirenisieseesiersnssines | ceveees 2| 2FE 3,018,270 3,000,000 | ....co...ce. 3,003,124 (3,825) [ ..o | e | e 2.700 11/18/2014. | 11/18/2019.
94974B  EV 8 |WELLS FARGO AND CO. 997,930 1,000,000 999,449 227 [ s [ e [ e 4.600 03/22/2011. | 04/01/2021.
94974B  FC 9 |WELLS FARGO AND CO... . ....500,000 510,776 (3,190) 3.500 .17,500 | 01/09/2017. | 03/08/2022.
94974B  GA 2 |WELLS FARGO AND CO. ..997,300 .1,000,000 998,358 258 .....3.300 .33,000 | 09/02/2014. | 09/09/2024.
94974B  GL 8 |WELLS FARGO AND CO... ...1,058,840 1,000,000 | ......ccoeen. 1,051,241 (X072 SRR [NV IO 4.300 06/22/2017. | 07/22/2027.
96332H CE 7 [WHIRLPOOL CORP ......oevuriirririieiieiieisseesssissssesssssssseisssssssssessssssessens | eovnnne | o [ eovereneen T | oo 2FE ..3,272,850 |...102.331 | ..............3,069,930 | ..... .3,000,000 | ...oovvvne 3,132,441 | oo | i (36,019 [ oo [ v [ e 4.700 11/25/2014. | 06/01/2022.
98419M  AJ 9 |XYLEMINC 2,838,330 .3,000,000 | ... 2,847,362 9,032 003250 06/13/2018. | 11/01/2026.
064149 C8 8 |BANK NOVA SCOTIA HALIFAX. . ...1,006,880 1,000,000 | ....coevenee 1,001,681 (U)o USRI PP 4.375 04/20/2011.| 01/13/2021.
06367V HL 2 |BANK OF MONTREAL Ci.. ..1,011,800 . .1,000,000 (2,485) [ oo [ e s 2.375 01/28/2014. | 01/25/2019.
559222 AQ 7 |MAGNA INTERNATIONALL INC .|C 3,039,180 |...100.434 ..3,013,020 .3,000,000 (4,999) .. 3.625 12/01/2016. | 06/15/2024.
78012K  ZG 5 |ROYAL BANK CANADA........cooviiiitriieieissiissisesssssiss st sssesssssns | eveons Cl.. ..1,299,701 |..... 98.400 ..1,279,200 TT | e e [ o 2.750 01/25/2017. | 02/01/2022.
89114Q AS 7 | TORONTO DOMINION BANK......ccvuorirerrerimssimisireensenesssessssessnssensenssssessnesss | eoeees C 1,498,155 |..... 99.625 1,494,375 RSIJ ITRRI [VTRRRRPROR PP 2.125 . 06/26/2014. | 07/02/2019.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ 541,876,416 XXX ..523,958,558 .529,526,000 | .........534,320,395 | ....cccconrinnnnn0 | s (2,024,443) 0 0 XXX XXX XXX ..4,445,646 |....16,423,030 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 541,876,416 XXX 523,958,558 529,526,000 | ......... 534,320,395 | ....ccovvrinniiennn0 | e (2,024,443) 0 0 XXX XXX XXX | . 4,445,646 |....16,423,030 XXX XXX

Totals
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r and Unrealized Other-Than- | Total Foreign Stated

ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
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7799999.  Total - ISSUET OBIGAHIONS....vv.rerrrsseresereseesssessees s sess sttt snnnns | ernsinns 763,084,719 XXX | s 742,073,093 | .......... 750,391,000 | ......... 755,379,462 | ...oovvvvviiiinnnn0 | i (2,050,602) 0 0 XXX XXX XXX | ... 5,500,029 |....21,130,695 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities. B 310,672,588 XXX ..303,116,128 .304,952,891 | ......... 309,352,467 | ..o | e, (336,920) 0 0 XXX XXX XXX | s 748,770 | ..... 6,975,611 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities .73,558,812 XXX ....70,806,907 ...71,100,000 | .. .72,689,428 (298,740) 0 0 XXX XXX XXX .203,936 | .....2,448,395 XXX XXX
8399999. Grand Total - Bonds.... 1,147,316,119 XXX | e 1,115,996,128 | ....... 1,126,443,891 | ...... 1,137,421,357 | covvvvrviec0 | (2,686,262) 0 0 XXX XXX XXX | ... 6,452,735 |....30,554,701 XXX XXX

Lol
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NONE
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Common Stocks - Industrial and Miscellaneous (Unaffiliated)

G1151C 10 1 |ACCENTURE PLC IRELAND........coosirieiriecieieieiseiseie st ssssnienes | coeseees Cl o 10,500.000 | ...............1,480,605 | ....... 141.010 22,372 .(130,843) 06/26/2018.
M0854Q 10 5 |ALLOT COMMUNICATIONS LTD......ccoivuirmerirerereessniseesserssesssensenssssesesssnns | soveen C v 16,274.000 | ....oovvvveerrrnn 98,783 | i 6.070 12,043 06/28/2017.
G1190F 10 7 |BLUE CAP REINS HOLDINGS LTD......coomrrirmmrirmmrieeeesreesseessssessessssnsnsins. | eeveeee Cl o 31,582.000 5.500 26,880 44419 | 240,791 06/07/2018.
25243Q 20 5 |DIAGEOPLC .|C ..10,200.000 .141.800 29,591 ....(35,682) 08/23/2018.
G29183 10 3 |EATON CORP PLC C 17,500.000 11,201,550 | ......... 36,960 .(181,125) . 12/26/2017.
N53745 10 O |LYONDELLBASELL INDUSTRIES N V....cooovvviirriiiiiininrierssiseiensnsisessssennns | cevneens Cl o 10,000.000 831,600 30,000 .(255,744) (255,744) 03/07/2018.
G5960L 10 3 [MEDTRONIC PLC.......coooivieiecriesieeies s sssssssssesssessssessssssnas | avveenes Cl o 15,400.000 | .....cocevnee. 1,400,784 | ......... 23,655 [ oo | cerenenins 157,234 | oo | e 157,234 12/20/2016.
63905A 10 1 [NATUZZIS P Ao | ceseeens Cl e 126,329.000 99,552 ...(17,237) 04/27/2016.
641069 40 6 |NESTLESA ..12,000.000 .971,400 18,608 ....(60,516) 12/02/2016.
G6564A 10 5 |NOMAD HOLDINGS LTD 19,281.000 322,378 | .0 16.720 | e 322,378 | e 196,742 | e [ s | s | e (3,663) 04/05/2017.
G6700G 10 7 |NVENT ELECTRIC PLC 10,170.000 228,418 3,560 | .o | e (Y] R IO (8,676) 05/01/2018.
G7S00T 10 4 [PENTAIR PLC......oiiiiieiieiieeieeise e sssssissssessssessssssssess s sssssssssssnsnens | aeeeen c 2,680.000 101,250 | 000 37.780 | oo 101,250 | v 101,250 | v | e 938 [ oo | e | e 23,916 (23,916) 04/13/2018.
68235B 10 9 |180 DEGREE CAP CORP........ccocoviririieireirsiinsisesiesisseessssssssssssssssssesssnsens | ensnns | oo | cvvins 160,000.000 | ...ocvvevvnvernne 280,000 ...(35,200) ...(35,200) 12/27/2016.
003881 30 7 |ACACIA RESH CORP ..95,578.000 284,822 ....(94,042) 94,042) | . 04/24/2018.
00081T 10 8 |ACCO BRANDS CORP 10,866.000 | ....covurerrirnees 73,671 2,509 ....(57,682) ...(57,682) 03/02/2018.
006351 30 8 |ADAMS RES & ENERGY INC........ovvueirieriiiririiieiissinesieseseesseesssineniens | coreeens 5,322.000 206,015 4,683 ....(23,655) ...(23,655) 03/01/2018.
01167P 10 1 | ALASKA COMMUNICATIONS SYSTEMS GRP.......c.cvvemeremrrrerineerneesseenseninns | vevenes [ oo | cvvi 130,000.000 | ..oocrernernees 187,200 .(161,200) .(161,200) 12/27/2016.
01988P 10 8 |ALLSCRIPTS HEALTHCARE SOLUTIONS.......cccevviriiriereiermeeerensniseereninens | everiee | ne | svevernenne 7,440.000 | cooovvvreririinnns 71,722 ....(36,530) ..(36,530) 03/30/2016.
02005N 10 0 [ALLY FINANCIAL INC.....oovivrivrerireimseieiiessienssesissesensssnsessesssssessssssssssenes. | eeeeees | vee | cerneeens 11,489.000 260,341 5,671 ....(64,426) . ...(64,426) 12/20/2018.
032037 10 3 |AMPCO-PITTSBURGH CORP.........ccoorimeirriineireeiesiseesssnssssssessesssssesssssnnes | vesene | eon | oneinnes 17,068.000 +(66,900) | ovoririinns 91,832 | oo (158,732) 06/13/2016.
032332 50 4 |AMTECH SYSTEMS INC......ccotrimmrrimirieririeirntiierinsniesiesessssssssessssessensssessnes | evsnee | eon | overone 81,420.000 .(180,932) 10/16/2018.
037833 10 0 |APPLE INC.....itirieiiieiieeiseisseississe s sssesssssssssssssssssssssssssssnsns | wonenns | ane | svneesnens 9,400.000 | ...............1,482,756 | ....... 157.740 26,508 (108,006) 12/22/2017.
039380 40 7 |ARCH COAL INC.....viuiriirriineiieeeissiissis s ssssssssnnnes | s 2,560.000 212,454 82.990 2,896 | oo | e (4,673) 07/30/2018.
039653 10 0 |ARCOSAINC [ [ 3,837.000 106,247 | ......... 27.690 12,882 12/27/2018.
04238R 10 6 |ARMSTRONG FLOORING INC......ooiveurirriimiireirsiissisesiiseisseissssssssssssssnees | eenenen | oee | cereeenns 35,804.000 | ..ooovrvnrernnns 423919 | ........ 11.840 (46,725) | ..oovvvrrirnns 36,708 | .oovvririinnns (83,433) 08/06/2018.
042682 20 3 |AROTECH CORP......cccovivirirriiiirinerieriesesseissieesiessessssssssssssessessesssenss | woverens | eor | evevens 113,574.000 297,564 2.620 (72,149) ..(72,149) 12/20/2018.
00206R 10 2 [ATETINC....cooiiiiierieineeieeieisessessssss st ssssssssesssessssessssssssssssssessnns | eeseses | vee | cerneenns 26,150.000 746,321 28.540 35,344 21925 | e 164,815 .(162,890) 06/15/2018.
05335B 10 0 [AUTOWEB INC......ccovviiiiiniieiinisiienneicissississsssssssssessssssssenssssssssssssensnsses | eovsnsee | er | sevevnes 31,353.000 (AENEE) ] — 140,058 .(154,841) 03/06/2018.
05351X 10 1 |AVAYA HOLDINGS CORP......ccovvvirrerieririnirierieseineessnisesssesssssssessensssesnens | vevennee | e | cevenenes 21,270.000 (98,227) ...(98,227) 06/08/2018.
05366Y 20 1 |AVIAT NETWORKS INC.....covuriirriimiireireiineeieesieeiseesssississsssessssesssssssssses | seeeins 23,055.000 305,479 | oo 239,539 (49,625) ...(49,625) 10/29/2018.
054540 20 8 | AXCELIS TECHNOLOGIES INC... 3,117.000 55,483 28,474 (33,975) 33,975) |. 11/05/2015.
00246W 10 3 [ AXT INC..ouiiiierieeieieeissise et ensssesssssssssssssensssssnsens | sevennee | e | eeveenes 54,261.000 (100,699) .(100,699) 12/12/2018.
05990K 10 6 [BANC CALIFORNIA INC.......oivmiriiireriiirirniersssseesssiessesssisssssssesssssessessane | cenenens 6,500.000 3,380 .(47,710) ...(47,710) 09/18/2015.
060505 10 4 |BANK OF AMERICA CORPORATION........cocvtrierrimeemermerienesesesensseessssnnnes | woveeene | eon | overnnd 65,400.000 | ...ocorerennee 1,611,456 32,772 (333,351) .(333,351) 08/23/2018.
090672 10 6 |BIOTELEMETRY INC 3,320.000 198,270 299,002 | v | e 99,002 11/16/2017.
09215C 10 5 |BLACKKNIGHT INC ...(1,663) | ... 12/10/2018.
09247X 10 1 |BLACKROCK INC 32,454 .(326,403) 10/26/2017.
097023 10 5 |BOEING CO....cooouriuirirrirriieiiniisiiesiesississiesessessesssesssssssssesssesssessssness. | worenens 31,238 | | i 118,637 12/27/2016.
110122 10 8 |BRISTOL MYERS SQUIBB CO......coouivrmrimeemerieriieeieesssesessssssessensssssssesns | eveens 24,000 .(139,500) , ..L | 11/09/2016.
11135F 10 1 |BROADCOM INC.....ooiiririiniiisiieiseseiissisesiesisssesssssssssesssssssssssssssssinns | svssenes K77 £ IR ISV 166,216 | ovvoveeieerierireiiinns | v 166,216 | ovvoeereerrieeireeiiens | cevvrerieens L | 08/15/2018.
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118440 10 6 [BUCKLE INC.....ccoieeiiiiieirciiseieiiestesesess st ssssssssssssssnssenes | aesias [0 1,676.000 | ..oovvvneerrenns 32,414 | 19340 | 32,414 | i BT142 | A702 | cooeeeeeiseienieees | e (7,397) [ o | e (7,391) 12/06/2017.
05605H 10 0 |BWXTECHNOLOGIES INC........ccoooiiiriiiiicrieiiieinsissisesiesiseississiiesinns | seviens 3,613.000 138,125 2,312 ....(80,425) 06/29/2015.
13765N 10 7 | CANNAE HOLDINGS INC.......oovvrmrirrireerneierienieseseesssessessesssesssessenssssenns. | weeeens 22,952.000 392,938 836 11/29/2018.
140781 10 5 |CARBO CERAMICSINC... B I [ 64,385.000 224,060 .(289,019) (289,019) 12/11/2018.
14575E 10 5 |CARS.COM INC 6,960.000 149,640 ...(51,330) (51,330) | . 05/07/2018.
149049 50 4 |CATASYSINC . 3,690.000 ...34,575 ...(11,249) ...(11,249) 09/21/2018.
171046 10 5 [CHRISTOPHER & BANKS CORP ........ | e 102,128.000 ...(68,861) 08/02/2018.
17275R 10 2 |CISCO SYSTEMS......cooiviiireeririnsiiesiesiseesesiss e ssessssessssssssisssssesssnsssenss. | woeeens [V [ 31,000.000 39,680 | ..ouverrereererineiienns | e 155,930 09/21/2017.
17306X 10 2 [ CITITRENDS INC.....oiouiiiiiiiiineiieeiseisesise et [0 1,683.000 34,316 B6 | covvrereeireieiienieees | e 1,221 12/19/2018.
174610 10 5 |CITIZENS FINANCIAL GROUP INC ..46,225.000 ,374,269 9,491 .(479,023) 11/26/2018.
18270P 10 9 |CLARUS CORP........... 31,213.000 315,876 1,561 .70,854 04/17/2017.
192176 10 5 [COFFEE HOLDINGS INC.....ocovviiriiriireriiieienieissssiessssseesessssisssssesssssenes | cenenees o | e 69,700.000 246,041 ....(50,658) . ...(50,658) 06/23/2017.
197641 10 3 |COLUMBIA FINANCIAL INC......ovvomirirrireirenineineiseseeesssessssisessessssessensssens | aeeeens [V [ 15,193.000 | ..ovvvvcvrnninne 232,301 | .o 15.290 | e 232,307 | ciiiiiiiienn288,362 [ i [ e | s | e [(CH0LC7 T s (6,062) 10/22/2018.
203900 10 5 |COMMUNICATIONS SYSTEMS INC 24,734.000 50,210 3,777 10,410 ...(37,333) 04/04/2018.
205477 10 2 |COMPUTER TASK GROUP INC . ..67,872.000 .276,918 ....(79,081) 79,081) . 12/04/2018.
20854L 10 8 |CONSOL ENERGY INC NEW [0 3,413.000 108,226 ...(26,621) . ...(26,621) 12/05/2017.
221006 10 9 |CORVEL CORP 2,925.000 180,531 25,799 | oo | e 25,799 08/23/2013.
223622 60 6 |COWEN INC . v | e 23,189.000 | ..oovvrvvrernes 309,341 | .0 13.340 | i 309,341 | 0333809 | oo | s | s | e (1,736) [ oovvreererrereneerienins | v (1,736) 02/05/2018.
125919 30 8 |CPIAEROSTRUCTURES INC......coooeiiimiiriireiiniiseeiiseiseisssssssisesssesssssssesnens | eveens | s 24,373.000 | ..coovrrrrirnns 155,256 ....(36,750) ...(36,750) 10/17/2018.
125906 10 7 [CSSINDS INC....ovvurirririerrinerieriesieeeseessssse st esssssssessssssesssssnssssens. | aeeiens [0 [ 14,073.000 126,235 2,618 ....(44,631) . ...(44,631) 12/19/2018.
23283R 10 0 [CYRUSONE INC.....oiiiuriirireeteineiieniessiessssissesssssssessssssesssessssssssssssssenes | aevseees 3,300.000 174,504 4,104 ee(16,752) | oo | e (16,752) 11/14/2018.
239360 10 0 |DAWSON GEOPHYSICAL CO [T I [V 45,095.000 152,421 (49,538) ...(49,538) 12/13/2018.
253827 10 9 |DIGIRAD CORP. B OO I 250,393.000 | ..ocoverrnninne 142,724 . 28,702 ..(25,110) 12/21/2018.
25382P 20 8 |DIGITAL ALLY INC....coiiiiiieieieieeieie et ssssssessesessnsessenes | sveniess | oee | oeverenns 18,759.000 | ..o 50,274 55,460 | .o | s [ e | e (5,186) ..L | 10/24/2018.
254423 10 6 |DINEEQUITY INC . . 3,963.000 266,868 | ........ 67.340 ....266,868 | .... 216,130 | ...... 2,497 8,203 40,035 | oo | , ..L | 09/14/2018.
254709 10 8 |DISCOVER FINANCIAL SERVICES........ccccosmvimrieirniineireriesisesssssississsienes | coneeens [0 I 14,675.000 | ..covvvvrnnenne 865,532 | ......... 58.980 | .coovvrvriirn 865,532 | ..o 865,532 | ..cveiiriieiiieinns 21,380 [ cooceereieiiniineienes | e | e 309,303 | ..ovverreennd (309,303) 08/23/2018.
254687 10 6 | DISNEY WALT COMPANY ....covivuiriririeieiniinerieriseesessssssssssesssessesssssesns | worenens [0 9,500.000 | .coovvvvninne 1,041,675 | ....... 109.650 931,663 | ...... 8,360 15,960 20,330 | coveiieneeniene | 20,330 09/22/2016.
26078) 10 0 | DOWDUPONT INC...cooivirrireemmriaermenssesieessesssesssessessssesssssssssssssesssssssssnsns | sessees [0 [ 15,550.000 831,614 53.480 | .coovvrrnennn831,614 | L 831,614 | .o 23,836 | .ooovererereernninerienes | e | e 286,007 | ...ovvevuennd (286,007) 02/20/2018.
28035Q 10 2 |EDGEWELL PERSONAL CARE CO e [ e 2,240.000 ...83,664 OO (<1 XY £2) T RTIRN SO (36,575) 02/13/2018.
28470R 10 2 |ELDORADO RESORTS INC......ccouirimrirrereimnimeriersesesenssssssrsesssesssensssssnns | seveees 6,230.000 225,588 19,084 | e | e 19,064 01/04/2017.
29272W 10 9 |ENERGIZER HOLDINGS INC 5,945.000 268,417 4,510 ...(18,714) ..(18,714) 12/14/2018.
268856 10 9 |ERAGROUPINC.. ...49,932 (9,941) ... (9,941) . 04/27/2018.
300487 10 5 |EVINELIVEINC.... 161,647 .(300,629) .(300,629) 12/19/2018.
30231G 10 2 |EXXON MOBIL CORP.........evtirririireriiieirerisisesssienssssssessssisssesssssssssssssensens | onssens oo | e 15,700.000 | ...ccovvvnvnee 1,070,583 48,714 39,308 | i 281,873 .(242,565) 11/09/2017.
320557 10 1 |FIRST INTERNET BANCORP.......ccocostviirimerieirineinenissiseesssssssssenssessssssssssnns | coeeens [0 [ 12,915.000 263,983 | ........20.440 | ..o 263,983 | oo 360,825 | e 75 | 427 ...(96,842) . ...(96,842) 11/29/2018.
339382 10 3 |FLEXSTEEL INDSINC.. . 3,692.000 ...81,519 (492) (492) 12/20/2018.
350060 10 9 |FOSTERLBCO... ..15,783.000 .250,950 .(170,218) . .(170,218) | . 10/30/2018.
356108 10 0 |FREDSINC. [V I 61,009.000 1,848 | o | e 11,848 09/25/2018.
357023 10 0 |FREIGHTCAR AMERICA INC.......coovmiriirirririieiiseiiesiesissseisssesssiesienesnenss. | corenens OV I 38,034.000 254,447 .(296,141) (296,141) 12/12/2018.
36164V 30 5 |GCILIBERTY INC...coitveivuiririrrircesseiseriessessseesssssssssessesssessssssssssssssnns | soeeens [V [ 11,195.000 | ..ovvvrvrrnnne 460,786 118,970) | v | cevrreerseinnd (118,970) ..L | 07/09/2018.
36164Y 10 1 |GCP APPLIED TECHNOLOGIESINC..... SO TOUTTTRSTRTPUON IO 8,088.000 198,560 100(53,802) | oo | s (53,802) | ..o | i L | 05/08/2018.
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37364X 10 9 | GEOSPACE TECHNOLOGIES CORP........cccovvemrieercrneinssinsisesissessesinseenns | eeeins B 6,123.000 | ..covvrirerrnnnn63,128 | 110310 | oiiiiiinn83,128 | 89,231 [ ooriieeireeineernerinenns | errneinerienienieisnnes | ceeeesnniss s | e (8,103) [ .ovvveeerervererneerieeins | e (6,103) 05/07/2018.
395259 10 4 |GREENHILL & CO INC B I 8,730.000 | .....cccoe0eerere.213,012 | ..24.400 | 213,012 | 165,168 | ..o 1,746 AB2TTT | e | e 42,777 12/18/2017.
401617 10 5 |GUESSINC 5,558.000 | ...ccovvernnen 115,440 | ....i20.770 | i 115,440 | oo 61,972 | 5,002 21,621 | e | e 21,621 02/13/2017.
402307 10 2 | GULF ISLAND FABRICATION INC......coooorrirmrriirnriirnninsniessisessssssssssnnees | vneees | oo | eoreennes 45,142.000 (196,514) | ..o [ e (196,514) 08/07/2018.
40624Q 20 3 |HALLMARK FINANCIAL SERVICES INC ..15,096.000 ......8,530 8,530 07/13/2018.
40701T 10 4 |HAMILTON BEACH BRANDS HOLDING CO B 9,144.000 214,518 1,078 A3,394 | | e 13,394 12/17/2018.
413875 10 5 |HARRIS CORP DEL.....cceviirirriirineieiniineiesssissisesssssssssssesssssssssenssssssssesssens | sevvenes | e | evvereres 10,250.000 | ..cocvvvvnnee 1,380,162 | ....... 134.650 25,728 ...(71,750) ..(71,750) 08/16/2016.
404139 10 7 |HC2 HOLDINGS INC.....ovvorirrinrrierierieseseesssisssssessesssessssssssssssssesssnssses | onsenne | eon | oneenes 59,250.000 156,420 2.640 .(164,387) .(164,387) 11/13/2018.
42834P 10 8 |HG HOLDINGS INC......covvrierrrirrireriseiienieeisneissseississssessssesssssssssssssssssseness | veesenns | oo | avvens 165,073.000 71,807 | oo 0.435 B2 | s 40,685 ...(71,806) 09/27/2017.
437076 10 2 |HOME DEPOT INC COM 8,300.000 426,106 | ......171.820 34,196 .(146,993) .(146,993) | . 09/05/2017.
438516 10 6 |HONEYWELL INTLINC....... 11,125.000 1,469,835 | ...... 132120 35,011 .(167,006) .(167,006) 12/22/2017.
44244K 10 9 [HOUSTON WIRE & CABLE CO......ccovvrriririiirerrrinsisninersisssenssssssssensssssssssnsns | cvsnee | or | srvevennd 64,851.000 328,146 5.060 .(132,697) .(132,697) 11/05/2018.
45378A 10 6 |INDEPENDENCE REALTY TRUST INC.....coovorivereemerinerierienesnensssesseissnsenins | vevenee | e | eevirenes 24,340.000 223,441 9.180 14,604 ..(22,149) ..(22,149) 11/08/2016.
458140 10 0 |INTEL CORPORATION.......coooiiiiirriieiineiseisssisssisesiesisssssssssssssssesssenssens | venees | eon | oneens 23,750.000 | ..covvorrennne 1,114,587 | ......... 46.930 31,875 18,288 | oo | e 18,288 12/22/2017.
461148 10 8 |INTEVACINC.... 68,577.000 358,658 5.230 23,832 | oo | e 23,832 12/20/2018.
461203 10 1 |INVACARE CORP......coooriiiieineiieiiesineiissiseisessesissessessssesssssssssssssensesinnne | onsenne | eon | oneenes 30,868.000 | ...ocvvvrernnes 132,732 | v 4.300 1,000 2(98,697) | oo 149,640 | ..coovvennee. (248,337) 12/19/2018.
46137V 61 3 |INVESCO EFT TR FTSE RAFI US 1000.........ceveereerienerierirerenissinesiensenens | cvvviens [ oo | cvviene 136,041.000 13,817,684 303,829 (1,636,643) ..(1,636,643) 11/07/2018.
46432F 84 2 |ISHARES CORE MSCI EAFE ETF......ovviviiieririneerssniseriesiesesseesssisesseniens | vevenne | oo | aeven 157,376.000 299,564 (1,745,300) ..(1,745,300) 12/09/2016.
464285 10 5 |ISHARES GOLD TRUST......cooviurriirriirriieneiinseissssisssssssssssessssssssssssssnnnns | weneees | oo | oeeens 378,841.000 ....(83,345) ...(83,345) 12/09/2016.
46428Q 10 9 |ISHARES SILVER TRUST.....ccitiurrrerirrireriissesiesssessseesssssssssenssesssssssssses | eonseens | eer | ereeens 126,478.000 .(185,923) . .(185,923) 12/09/2016.
46564T 10 7 [ITERISINC....cooiiiiiiceieieiisiieseesississeesssissss st ssssssssssessesssssssssssnses | sevsnee | e | eevinenes 22,146.000 e THTE3) | o | e (71,753) 06/16/2015.
46609) 10 6 |J ALEXANDERS HOLDINGS INC........oevoriirriiniinniienienirseisssissniessenisseesnnes | evenee | eon | onviines 15,576.000 128,190 (22,845) | oo | e (22,445) 01/18/2018.
46625H 10 0 |J P MORGAN CHASE & CO.....ovvurmiriieiieiieeineessesississesssssssesssessssissssssssns | eenneees | oee | cerneenns 20,150.000 | ..covvvrrennee 1,967,043 42,160 .(224,693) (224,693) 08/23/2018.
46590V 10 0 [JBG SMITH PPTYS.....ooiiieicieieieiesssie e ssssnsenes | sressees 5,890.000 205,031 4,896 | .o | e 1,951 1,951 01/24/2018.
478160 10 4 | JOHNSON & JOHNSON.......covirmrirrereereiniiserienisesssensssesssessesssesssensssnssnees | onseee | eon | ovevnnes 13,500.000 | ...ooovvvvnees 1,742,175 44,310 (109,591) | covoveereererierineerens | e (109,591) 06/26/2018.
48716P 10 8 |KEARNY FINANCIAL CORP MD.......cooomrireiimriieirseinsesessssissessssssssesessessns | eevinnee | e | eevienes 32,389.000 | ..ooovrvrrernnns 415,227 9,765 (18,058) [ ..evveerneernerrerirnrinn [ cererreiriniins (18,058) 08/15/2018.
493144 10 9 |KEY TRONIC CORP.......ccouriiriniriirierirrisssiisssisssiesssesessssssssssessesssessssessnes | ovenee | eon | onerenes 49,649.000 280,517 (68,272) ...(68,272) 07/17/2018.
49428) 10 9 |KIMBALL ELECTRONICS INC.. [V IS B = 4,690.000 | .ooovrvrncrirnns 72,648 (12,944) ...(12,944) 11/19/2014.
494274 10 3 | KIMBALL INTERNATIONAL INC.....coovvirriiiriiiersniseierssisiessessnssssessssssene | vevsenes 6,936.000 ...98,422 2,012 (31,073) ..(31,073) 07/20/2015.
48253L 10 6 |KLX ENERGY SERVICS HOLDNGS INC.......cooooirirreriereinerneriesereesenisseenns | eeeeens B 6,727.000 157,748 (17,024) ..(17,024) 12/11/2018.
511795 10 6 |LAKELAND INDUSTRIES INC.......ccooooiiriimiriririinniinsniisessieseissesssssssssnneies | vneees | oo | e 43,881.000 (180,351) .(180,351) 04/21/2016.
514766 10 4 |LANDEC CORP. ..26,026.000 (19,780) 19,780) | . 10/10/2017.
525327 10 2 |LEIDOS HOLDINGS INC.......oeverrerriairmeriesisneessssseissessessssesssesssssesesssssssnees | woeeens B 4,494.000 236,924 6,241 (53,254) ...(53,254) 01/18/2017.
531229 83 8 |LIBERTY MEDIA CORP BRAVES GROUP........ccocrmrimiiniineisrinnnnrirerssissnssnsnnes | vevvenes | e | evvevies 11,654.000 | ...cooovvcrnenee 290,068 31116 | e | e 31,116 06/29/2016.
531229 60 7 |LIBERTY MEDIA CORP SIRIUSXM.......covvirrerierrrinerierieneseeesseessessesseniens | woeeens 8,920.000 329,862 (26,154) 12/07/2018.
56585A 10 2 |MARATHON PETE CORP........cocomiiimiineiieiineirseiississiseesississssssssissssesssnssns | vevinnee | e | eevienes 25,750.000 | ..coovoerennee 1,519,507 38,088 (177,105) 11/29/2018.
56624R 10 8 |MARCHEXINC........ . 42,140.000 111,671 14,550 (18,160) 08/28/2018.
574599 10 6 |MASCO CORP COM......oiuuiiuiireiieiseisesissisessesiseessssssssssssesssesessssansssns 5,090.000 148,832 2,435 (74,823) . ..(74,823) 09/14/2017.
577767 10 6 | MAXWELL TECHNOLOGIES INC.......ccovvvuivirirrirriinnrerieriesissseissinesinenins | ovevne | eon | ovvines 76,166.000 157,664 2.070 (34,427) | e 180,782 | ccovoevernees (215,209) 12/20/2018.
580135 10 1 |MCDONALDS CORP COM......ccmivimremmrimimmerisensrsesensssssssssesssesssssssssssssssens | woeeens B - 8,500.000 | ..oovvvvnenne 1,509,345 33,595 BTABT | o | e 57,461 06/26/2018.
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58958P 10 4 |MERIDIAN BK PAOLI PA.......coiiiiriniieiineineisesiseisessssisseessssssssssssssissesns | eeeins B 6,712.000 c0e(15,886) | oo | e (15,886) 06/11/2018.
552746 34 9 |MFS INTERNATIONAL VALUE FUND RB.........ccvriiermriiirnniernnseeerssissenniens | ovvvene | eon | cvvenns 233,459.497 158,360 07/17/2018.
594918 10 4 |MICROSOFT CORP.......cccovirmrirririerieissinseriesenessesssssssesssssssssssesssssssssssnsss | oeseene | eon | overenes 18,700.000 32,710 . 12/22/2017.
598039 10 5 |MIDSOUTH BANCORP INC.......cooorvirmrrirrriineiissiiessisesessesesssesssssssssnses | coeeees 14,056.000 | ......coo..e.... 148,994 | ... 10.600 | oo 148,994 | i 135417 |l 141 | 562 ....(37,248) ...(37,248) 12/04/2017.
59804T 40 7 |MIDSTATES PETE COINC ..19,584.000 ....(43,351) .(100,526) | . 12/19/2018.
606501 10 4 |MITCHAM INDS INC......ootiriiirierirerireissssise st sssssesssessssssssenns. | woeeens 37,756.000 ..(30,736) ..(30,736) 05/03/2018.
624580 10 6 |MOVADO GROUP INC........oooiiiirriirirrisisissiesesissesessssssssssesssssssesesssssssss | nessenes 3,290.000 104,030 2,632 | oo | e (1,908) [ oo [ e (1,908) 08/21/2017.
553829 10 2 |MVC CAPITAL INC....ovviriirreinrierieeieseseessssissensessesssessesssssssesssesssssssensnnee | onsene | een | onevenes 51,094.000 419,482 28,562 .(114,290) 07/13/2018.
629579 10 3 |NACCO INDS INC B 1,443.000 48,918 12/18/2018.
654106 10 3 |NIKEINC ..17,300.000 11,282,622 13,380 12/27/2017.
667746 10 1 |NORTHWEST PIPE CO B I 9,472.000 220,603 02/02/2018.
68162K 10 6 [OLYMPIC STEEL INC......covvieririiiiieineieisissessssssissssssssssssssessssssssenssnsns | evsnes | or | vrverenns 13,836.000 | ..coocovreerrere 197,440 | 1014270 | i 197,440 | 242,682 | e | 808 12/12/2018.
68235P 10 8 |ONE GAS INC.....ootierrirriierieeiseesssisesse s ssesssssssssssssnens | eeeias B 1,350.000 2,484 02/10/2014.
68386C 30 2 | OPPENHEIMER SMALLCAP REVENUE ETF........coonmmvvmmnnrinnrinsniennneinnnnins | evinene [ eon | ceviren 80,673.000 75,881 (1,011,664) ..(1,011,664) 11/07/2018.
68628V 30 8 |ORION MARINE GROUP INC . ..55,724.000 .(139,938) .(139,938) | . 12/17/2018.
700517 10 5 |PARKHOTELS RESORTS INC......coomiirmrimeireiiniineriesiseissessssissessessesiseenas 22,275.000 578,705 44,538 ...(57,933) . ...(57,933) 10/31/2018.
69325Q 10 5 [PC-TELINC. ..ottt esissesssssssiesiessssssssssssseessensn | conenee | ver | cerneeens 31,859.000 | ..coovverrrnes 136,675 1,752 [ o [ v (7,978) [ oo | v (7,978) 08/22/2018.
69329Y 10 4 |PDL BIOPHARMA INC.....coooiiviiiererieirneriserisessenssssessssssssssessesssssssssssenssns | oveseens | oo | avve 108,788.000 315,485 B48T4 | s | e 34,874 11/16/2018.
713448 10 8 |PEPSICO INC....oouiviivierisrerieessiessisessiessiesssessssessssessssssssssssssssssens | vneees | oo | voeennes 11,700.000 | ...oovvvernene 1,292,616 40,541 .(110,448) .(110,448) 11/09/2017.
71361F 10 0 |PERCEPTRON INC......cooviviirimeireriersineriensesiseessessssssessesssssssssssssssessessnes | onsenne | eon | onevnes 20,025.000 163,204 8.150 ...(31,039) ...(31,039) 05/03/2016.
714167 10 3 | PERMA PIPE INTERNATIONAL HOLDINGS INC......ccostvvrremerrerineirneniseinnne | ereeeee [ eon | orevnns 10,202.000 | ..oovvnrerrirne 89,268 | ........... 8.750 | vvererierreenB9,268 | e BB,814 | s | e | e | erieeeienns (2,551) [ o | e (2,551) 06/20/2016.
714157 20 3 | PERMA-FIX ENVIRONMENTAL SERVICES.........cccosvvmiirerimnrreninrennnineinenns | everne [ eon | ovrie 93,968.000 220,825 2.350 ....(24,684) 03/05/2018.
717081 10 3 |PFIZER INC COM.....cooiiimirinrireireiissiseriesieeissessssissessessessssesssssssssssssnssns | oesene | eon | oneenns 35,000.000 | ..covvrnrennee 1,527,750 A7,600 [ ..o | s 260,050 12/09/2016.
693366 20 5 |PICOHOLDINGS INC......ccooiviiiiieiiiiesiirisiisiiesiesisssisssssssissienis | oeniie | eon | onvios 32,727.000 299,125 .(108,117) 06/26/2018.
72766Q 10 5 |PLATFORM SPECIALTY PRODS CORP..........cooevumermerirrereniseiseriensenennenne | eeneeen | vee | cerneenns 40,360.000 | ...cooonerernenne 416,919 | .........10.330 | covvrirereend 16,919 | 820,924 | e [ s | s | e (4,005) 05/04/2018.
737630 10 3 |POTLATCHDELTIC CORPORATION.......ccvuuiiriiriiserisieserieniseiseesseessessnns | coeeens B 2,650.000 | .ovovrerriinnns 83,846 | ........31.840 | oviorireirneB3,846 | e TTTTT | i | cevieeiseississsiesiens | eeeiessseessssissssssssns | cosnsisssesssiand 6,069 12/26/2018.
739128 10 6 |POWELL INDS INC.....cocoriiiiirieriiiieissieiiesiesesseissssesiessssssessssssssinns | corenens 8,907.000 222,764 7,731 (24,108) 12/26/2018.
742718 10 9 |PROCTER & GAMBLE CO......coorivrrririireriniineriensesesseesssssssssessesssssesssssnens | onsene | eon | oneeones 21,000.000 | ..coovvrrennee 1,930,320 51,928 76,722 06/26/2018.
74915M 10 0 |QURATE RETAIL INC......ooiriririnieinnieieriseiessisissssesessssssessessssssensssssssses | vevvenes | e | evverees 19,309.000 ....(78,316) ..(78,316) 11/12/2018.
75508B 10 4 |RAYONIER ADVANCED MATERIALS INC.......ccovevririirmerierirneennenissessensennns | vevennee | e | vevirenes 19,708.000 4,585 .(163,905) .(163,905) 11/14/2018.
755111 50 7 |RAYTHEON CO.... B 7,300.000 | cooovveieinne 1,119,455 24,820 .(251,850) (251,850) 12/22/2017.
75605L 70 8 |REALNETWORKS INC 105,559.000 243,841 2.310 .(121,168) | . 04/27/2018.
76118Y 10 4 |RESIDEO TECHNOLOGIES INC......ccvvuuiveirierirerireiserissesensesessessenssssssenes | sevennee | e | vevienes 39,485.000 811,417 20.550 ....(74,543) ...(74,543) 12/12/2018.
763165 10 7 |RICHARDSON ELECTRONICS LTD....c.ovuvireriiiierrierisiensssissessssennnsesensnne | sevvenes | oo | evverers 52,406.000 455,408 8.690 12,577 | oo | v 102,192 | v ..102,192 06/14/2017.
78573L 10 6 | SABRAHEALTH CARE REIT INC.....ovorirvirrernneineeisseesnssesnseessnsssssssssnnes | oneees 9,380.000 154,582 | ......... 16.480 15,053 ...(18,202) . ...(18,202) 05/21/2018.
794093 10 4 | SALEM COMMUNICATIONS CORP DEL.......ccocomirmiimriririnricnniseniiesieesinnins [ everies | oo | s 102,070.000 213,326 2.090 9,455 (141,501) | v | e (141,501) 12/24/2018.
806407 10 2 | SCHEIN HENRY INC 4,700.000 369,044 | ........ 78.520 .13,205 13,205 09/26/2018.
824543 10 2 |SHILOH INDS INC 30,373.000 177,075 5.830 00er(68,362) | oo | s (68,362) 07/31/2018.
829214 10 5 | SIMULATIONS PLUS INC.....coooiviriiririrrineiiesinseiesissessssessssssssenssenesseies. | worenens 5,231.000 104,097 | ......... 19.900 1,255 A9,878 | i | e 19,878 05/20/2016.
838518 10 8 | SOUTH JERSEY INDS INC.....covvuumrimirierirrireesensssessesiesssseessesssensessesssssens | woeeens B 8,433.000 | ..ooovvreniinnee 234,437 | ......... 27.800 6,430 e 15,877) | oo | e (15,677) .L | 12/20/2018.
784635 10 4 | SPX CORP......coiviiirieireiiseine et issssssssssessssssssssnnns | venene | eon | onsinens 14,075.000 394,241 28.010 r(38,547) | oo | s (38,547) | v | i L | 11/02/2018.
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855668 10 9 | STARRETT LS CO..ovveruiireirciierineiineeiseiseisesissssessesssssisssssssssssssesssssssnns | onsenne | eon | oneenns 23,464.000 122,717 5.230 (22,326) | oo 43,940 | .ooovriines (66,266) 06/27/2018.
85569C 10 7 |STARTEKINC....cocosiiiiiiiciciiiisieisiesissssssissiesis s | seviees 3,234.000 221,508 | ..o 6.650 06/22/2018.
859241 10 1 | STERLING CONSTRUCTION CO INC.....covvreverrermerrinerieriessssensssesseesensnnns | eeeeens 9,962.000 108,486 ...(24,709) ...(24,709) 02/02/2018.
86722A 10 3 | SUNCOKE ENERGY INC......oevviorriirriinreiiesiinsssiesessssssssssssssssssssssssssins | covveis | oee | oevevenns 10,092.000 86,287 ....(34,716) ...(34,716) 01/24/2017.
870297 80 1 | SWEDISH EXPORT CREDIT CORP. ....779,550.000 ,812,000 .(397,571) .(397,571) |. 05/19/2014.
871561 10 6 | SYNACOR INC....oooiiiiieieirniineieeiesiseisssississessesissessesssssisssssssssssssssssnns | evseens | eee | oeeens 137,023.000 29,959 | oo 127,693 ..(97,734) 04/24/2018.
87538X 10 5 | TANDY LEATHER FACTORY INC.....cccvvuirvirrriirrersirnnierssisseessssisssssssssssnss | cevseens 22,812.000 129,572 ....(40,343) ...(40,343) 10/11/2018.
879455 10 3 | TELENAV INC....oooiiiiieiriciririniinerienieeiseesssisessesisessssesssnssssssessesssssssensnse | onsenne | eon | onerenes 59,844.000 | ...oocvverrrneen 242,967 ....(67,859) ...(67,859) 12/13/2018.
872386 10 7 |TESSCO TECHNOLOGIES INC.... 8,829.000 105,948 7,063 ....(66,667) ...(66,667) 01/02/2018.
882508 10 4 | TEXAS INSTRUMENTS INC COM.... ..10,350.000 27,221 .(102,879) .(102,879) | . 12/22/2017.
88822Q 10 3 | TIPTREE INC...cooiiiiiirieeiieeieciseeissise s ssessessssssssssssessnsnssss. | eesennen | oee | cereeenns 39,136.000 2,633 | oo | s (8,678) | ..uvveevriierircirenens . (8,678) 11/27/2018.
894174 10 1 | TRAVELCENTERS AMER LLC......cooviirieiiiriierneisiesississsssienssssesensssenenes | vevvenes | oo | vvvenines 15,198.000 | ..ovvvverveeeeen D7, 144 | 13760 | oo D744 | e B3TE | e | s | s | e (A7) OO ISR (7,233) 01/11/2018.
89469A 10 4 | TREEHOUSE FOODS INC.......covvuirirrireemeriseisesiessnesssessssesesssessssssssensssenns | seeeis 5,350.000 271,299 .4,391 4,391 10/15/2018.
89609W 10 7 [TRIBUNE PUBLISHING CO......ccoviirirriiiieireiineieeeiesisseississsisssssssseseans | vevnnee | e | eeviienes 19,857.000 | ..cvvvvvrrnenne 225178 | .o 11340 | i 225178 | o0 292,460 | oo (67,282) ...(67,282) 12/27/2018.
898349 10 5 |TRUSTCOBKCORPNY 35,000.000 240,100 | ...........6.860 | ..................240,100 | ..................189,380 | ...... 2,384 9,275 (81,900) 81,900) | . 05/16/2013.
90915 10 3 |UNIQUE FABRICATING INC......ovvririmiireiiniinerieniseiseesssissesssesssssssensssessens | eeneeees | eee | corneeens 23,328.000 | ..ooovrrerenn 98,444 | 4220 | 98,444 | 181,553 | 13,911 (75,364) . ...(75,364) 02/28/2018.
910710 10 2 |UNITED INS HOLDINGS CORP........ceoemrrmrirerirriririnninerieniresessesssssesssinenins | ovsvne | eon | ovvienns 11,648.000 2,796 | oo | e (7,338) [ ooveerreerieriierienins | v (7,338) 03/21/2017.
911312 10 6 |UNITED PARCEL SERVICE INC.. . 9,500.000 27,755 (211,837) (211,837) 08/23/2018.
91324P 10 2 |UNITEDHEALTH GROUP INC......ccoovivirrireirniineisseiesiseisssissisesssesissssssnins | eeiens B 7,500.000 25,875 | ooovierieririnenneieenes | v 214,950 | ..o ...214,950 12/26/2017.
913837 10 0 |UNIVERSAL STAINLESS & ALLOY ......vvvrrrimremcrinirierieresensssssessssssesssseeses | ovseene | eon | overenes 15,439.000 ...(62,979) ...(62,979) 12/21/2018.
917488 10 8 |UTAH MED PRODS INC......ovvuueriurereereiieeiseesssisessesssesissessssisssssesssesssenss. | coeeens B 1,840.000 | ...cooveverrrrn 152,867 | .........83.080 | cooovrvrirnenn 152,867 | oo 92,497 | oo 506 2,037 | oo | e 3,091 3,091 08/23/2013.
91851C 20 1 |VAALCO ENERGY INC......cooiririiiriirieririieissiseniesiesesssississessessesssenss. | evvvens | ee | evieens 191,858.000 | ..ooovvererrern282,031 | it TAT0 | 282,031 | e 182,892 | s | v | e | s 119,339 | oo | e 119,339 11/08/2018.
92189F 70 0 |VANECK VECTORS TR AGRIBUSINESS ETF.........coconveenirrerrerieceneerneinens | evvnene [ eon | overnn 45,038.000 . 43,417 (210,778) (210,778) 02/22/2013.
92204A 30 6 |VANGUARD ENERGY ETF.....cooviiiiriiiiiniineiiriirsnssiesssisesessssssssssssensssnsens | eovsnne | ee | sevevnes 29,618.000 ..2,283,844 76,509 .(646,857) (646,857) 02/22/2013.
922908 65 2 | VANGUARD EXTENDED MARKET ETF........cocomivmerieirerinernerieneesesseesnenns | eovveens | eer | ereeens 160,207.000 15,990,261 . 257,661 (1,920,796) . 1,920,796) 11/07/2018.
922042 85 8 |VANGUARD FTSE EMERGING MARKETS ETF.......ccoomiimmrimeenneineiserinneenees [ eovsens | eee | v 137,702.000 | cooovvrrnnenns 5,246,446 | ........38.100 | ...ccccovunne 5,246,446 151,032 (1,075,453) | ..o | e (1,075,453) 12/09/2016.
922042 67 6 | VANGUARD GLOBAL EX-US REAL ESTATE......cooniirirrrermnrrinnrsserssnnsennnes | wvveeen | won | eereeenes 45,147.000 2,366,154 52.410 .....2,366,154 109,332 .(365,239) (365,239) 12/09/2016.
92204A 80 1 |VANGUARD MATERIALS ETF......ccoiirimrirerrinirnemneesnssiessenssssessesssssssessessns | vevennee | e | eevenenes 47,426.000 | .....cocovnee. 5,256,224 106,457 (1,226,911) ..(1,226,911) 12/21/2017.
922908 55 3 |VANGUARD REIT ETF....coviiiiviieinrisessisisisssessssssiesssssssesssssssssssssesssnsns | sevienes | oo | evveeer 93,442.000 329,953 .(785,847) (785,847) 12/09/2016.
922908 36 3 | VANGUARD S&P 500 INDEX ETF......covvvirrimermermeriereeeseessesssessensenesnenss. | eovvees | eer | eveeens 120,380.000 545,732 (1,901,648) 1,901,648) 10/31/2018.
92214X 10 6 |VAREXIMAGING CORP........cccocoorimriiinriicniianns ....2,048.000 ..(33,772) ..(33,772) 10/06/2017.
92220P 10 5 |VARIAN MED SYSINC 1,910.000 (1,631) (1,631)]. 06/15/2018.
92335C 10 6 |VERABRADLEY INC 14,773.000 ....(56,322) . ...(56,322) 12/17/2018.
92343V 10 4 |VERIZON COMMUNICATIONS........covrieirmrmiinirneiersnsesessssissssnsssssssssssensans | consnses | or | wrverenns 17,000.000 40,333 55,930 | e | e 55,930 12/20/2016.
92532W 10 3 |VERSUM MATERIALS INC......ccourrirrierireereesserseriensesesseessssssnssessessssssnne | vevennee | e | vevereees 11,739.000 2,441 AT11,076) | e | e (111,076) 11/13/2018.
92840M 10 2 |VISTRA ENERGY CORP. 19,830.000 453,909 290,623 | oo | e 90,623 04/25/2017.
91829F 10 4 | VOXX INTERNATIONAL CORP ..76,724.000 303,827 .(120,623) .(120,623) | . 05/08/2018.
929089 10 0 |VOYAFINANCIAL INC 14,186.000 | ..................569,426 | ........40.140 | ......cc..........569,426 | ..ooovoireeen. 511,975 [ i [ v 403 ....(84,431) ...(84,431) 12/27/2018.
962166 10 4 |WEYERHAEUSER CO.....ccovtviiinirnerierinieeissiesiesiesssessssissssssssesssnesses | oesnne | eon | onvvees 31,150.000 41,118 .(417,410) .(417,410) 12/27/2017.
97717W 28 1 |WISDOMTREE EMERGING MARKETS SM CAP.........ccovverriiermerreriernneennnns | vevernee | e | vevienns 57,760.000 102,643 .(602,303) . .(602,303) .L | 01/09/2018.
97717W 86 9 |WISDOMTREE EUROPE SMALLCAP DIV ETF.....ccoriierinneineirnerinnenienienenns | vevvnee | e | cevienes 36,525.000 | ...............1,948,974 | ........53.360 | ...c.........1,948,974 | oo 1,863,871 | oo 96,919 (628,230 | .vvvvererieieiis | e (628,230) | ovovvvvvnerrineiieriens | s L | 05/19/2014.
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Showing all COMMON STOCKS Owned December 31 of Current Year
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5 6 9 Dividends Change in Book/Adjusted Carrying Value 17 18
10 1 12 13 1 15 16
NAIC
Market
Indicator
and
Nonadmitted Unrealized Total Change in Total Foreign Admini
Book/Adjusted Amount Received Declared but Valuation Increase B/AC.V. Exchange Change | strative Date
CUSIP Identification Number of Shares |  Carrying Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) (13-14) in B./A.C.V. Symbol (a)| Acquired
98311A WYNDHAM HOTELS & RESORTS INC 9,090.000 412,413 | 0085370 | o 12,813 | 480,013 | 4,645 c0ee(67,800) | covorvrereirieiienes | e (67,600) 10/15/2018.
17878Y 154,696.000 | ..ooovevvrcinnnn 221,215 (119,866) ..(119,866) 12/20/2018.
29258Y ENDEAVOUR SILVER CORP... ..91,227.000 196,138 ) .(26,556) 01/25/2018.
730843 cerrrennn 2,484,000 | i, 24,741 ) ..(1,345) ] ... 04/25/2018.
Y2187A EAGLE BULK SHIPPING INC.......ccouiiiiiiiniinniiniinissesssnsssssenssnsssenssnsssnnens | covnenee | ver | ceneeees 25,617.000 118,094 | oo 4610 | i 118,094 | i 133,103 [ i ) (15,008) | ... 08/01/2018.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ....199,413,823 84,251 4,208,931 )] .. .(24,538,835) | ... XXX
Common Stocks - Parent, Subsidiaries and Affiliates
21058# CONSUMERS LIFE INSURANCE COMPANY..........ccomrimmrmerirrereninsensersenses | oneene [ eon | wovevnes 16,000.000 ..31,770,588 ...38,558,694 4,130,917 01/01/1995.
58458* MEDICAL HEALTH INSURING CORPORATION OF OHIO. ..10,000.000 ..84,213,827 114,066,417 27,873,787 06/30/2003.
86815 SUPERIOR DENTAL CARE ALLIANCE, INC ...1,000.000 | ... ..15,065,872 . ...15,499,993 (434,121) (434,121)] ... 08/31/2018.
9199999. Total - Common Stocks - Parent, Subsidiaries and AffilIates.................cccoeceeiiicciiiiiiiiis et | eveeeenens 131,050,287 | XXX | .......131,050,287 | ........... 168,125,104 | ..... 0 0 31,570,583 | ....ccccocvvevieee0 | e 31,570,583 XXX
Common Stocks - Mutual Funds
00203H AQR LONG-SHORT EQUITY FUND ....1,006,298.546 | ............. 11,018,969 | .........10.950 | .............11,018,969 | ............. 12,059,763 | ....ovvvrrereireriniinnas 38,092 (2,775,770 [ ..o | e (2,775,770) 12/19/2018.
00203H AQR STYLE PREMIA ALTERNATIVE FUND ....1,075,209.158 9,698,387 \ ...10,994,518 92,735 (1,459,070) ...(1,459,070) | ... 12/19/2018.
317609 GRANDEUR PEAK INTERNATIONAL OPPORTUNITIES FUND ...1,001,619.622 2,874,648 X . 3,025,686 15,243 (1,129,239) rereneeenn(1,129,239) | ... 12/27/2018.
47803T JOHN HANCOCKINTERNATIONAL GROWTH FUND........cooomrereririneriniinnes 362,099.352 8,578,134 | ........23.690 | ...............8,578,134 | ............... 7,833,076 | oo 81,377 (1,373,161) [ oo | e (1,373,161) 12/14/2018.
00768D KELLNER MERGER INVESTOR CLASS.... 483,048.241 ....5,207,260 \ .5,036,141 A9137 | e | e 19,137 12/11/2018.
70472Q PEAR TREE POLARIS FOREIGN VALUE SM CAP........cccomevimreerineirneeneriens 264,763.669 ....3,283,069 , . .3,461,960 77,509 (934,434) | oo | e (934,434) .U | 12/17/2018.
92828W VIRTUS EMERGING MARKETS OPPORTUNITIES FUND 354,510.016 3,530,920 | ..........9.960 | .o 3,530,920 | oo 3,424,422 | ..o 36,547 (721,240) | coovvrrerrceincienns | e (721,240) | coovrvrrrereeneiens | e U | 12/17/2018.
969251 WILLIAM BLAIR MARCO ALLOCATION FUND 481,404.058 | ......cococo.. 5,478,378 5,345,154 | oo 171,845 (231,880) [PXYIR:110)) RO [ U | 12/13/2018.
9299999. Total - Common Stocks - Mutual Funds.. 49,669,765 . ..51,180,720 | ..... 0 513,348 (8,605,657) [ ..vvvvercrrnrinnrinen0 | i (8,605,657) . XXX XXX
9799999. Total - Common Stock 380,133,875 | XXX | ........380,133,875 | oo 412,029,772 84,251 4,722,279 0 1,315,962 | ............2,889,871 | oo (1,573,909) | oo 0 XXX XXX
9899999. Total Common and Preferred Stock 380,133,875 | XXX | ........380,133,875 | ........... 412,029,772 84,251 4,722,279 0 1,315962 | ............2,889,871 | ............ (1,573,900) | oo 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues
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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. t

38380H PP 1 |GNMAREMIC TRUST 2017-149 CA........ 01/25/2018........ NATIONAL FINANCIAL SERVICES 3,893,022 ..3,973,738 8,003

912828 4N 7 |U.S. TREASURY NOTES 06/25/2018.. MORGAN STANLEY & CO INC 1,000,625 ,000,000 3,281

912828 4P 2 |U.S. TREASURY NOTES 06/27/2018. MORGAN STANLEY & CO INC 1,000,703 3,139

912828 4R 8 |U.S. TREASURY NOTES 06/27/2018. NATIONAL FINANCIAL SERVICES 8,036,250 ....17,596

912828 5D 8 |U.S. TREASURY NOTES 10/24/2018.. MORGAN STANLEY & CO INC 995,820

912828  B5 8 |U.S. TREASURY NOTES 01/12/12018........ MORGAN STANLEY & CO INC 999,609

912828 B6 6 |U.S. TREASURY NOTES 09/19/2018........ MORGAN STANLEY & CO INC......ocoirereiirerrrirereeeieeisereeienienes 988,906

912828 WJ 5 |U.S. TREASURY NOTES 01/30/2018........ NATIONAL FINANCIAL SERVICES 7,943,750 | covvvvcenrvcrnrrerierenenennn8,000,000 | oo 42,541

912828  XG 0 |U.S. TREASURY NOTES........ccooviiirriirminiienisereienieesisseesienenes 12/26/2018........ MORGAN STANLEY & CO INC......ooorieiiininireenciesensseienes 491,934 5,197

912828 Y7 9 |U.S. TREASURY NOTES......coimimiuiiiimiririniismisnissisnsssesenssssseensssnses 08/29/2018........ MORGAN STANLEY & CO INC...c.oviiiiiiririiniistinensniscisnesensnssseenes 1,002,149 ...1,000,000 2,343

0599999.  Total - BONAS = U.S. GOVEIMIMENL. .....cuuiueuiiesiieseresstistiessisssess s essssssess s ettt 684088 R E L0kt 26,352,768 26,473,738 | 96,524
Bonds - U.S. Special e and Special A

3133EF T9 8 |FEDERAL FARM CREDIT BANKS .| 08/29/2018........ NATIONAL FINANCIAL SERVICES 4,811,000 55,311

3133EH W9 0 |FEDERAL FARM CREDIT BANKS .| 09/21/2018........ NATIONAL FINANCIAL SERVICES 4,815,850 . 47,397

3133E) G4 5 |FEDERAL FARM CREDIT BANKS.......ccoiiiiiiiieiirieieiitiesinsis et essessssssessssssssesssenesins | sesissesessnes 12/06/2018........ DUNCAN WILLIAMS.......cooieriiieinriererissiesiesisessesie e 1,001,000 | oo 1,000,000 | ..o 4,782

3130AD RH 7 |FEDERAL HOME LOAN BANKS 05/15/2018........ NATIONAL FINANCIAL SERVICES 3,929,200 ...4,000,000 23,958

3130AF ML 8 |FEDERAL HOME LOAN BANKS 12/26/2018........ HUNTINGTON BANK 500,615 500,000

3137AN  2J 3 |FHLMC REMIC SERIES 4019 EA........oviiiiiiieieiseieesiseessisissienes 11/26/2018........ ANCORA ADVISORS.......oovovviirerineirerrsisirsnienns 8,015,429 | ..ooiiiic 8,006,672 | ..o 21,796

3137AY  SG 7 |FHLMC REMIC SERIES 4165 TD.......ccovvreiviiireineirereeeriesiensessneenes 01/24/2018........ NATIONAL FINANCIAL SERVICES 4,742,584 5,769

3137F1 XN 3 |FHLMC REMIC SERIES 4698 HP 12/18/2018........ ANCORA ADVISORS........ocviriirnrineierinsieinnienes 5,543,547 9,392

3137F3 W8 3 |FHLMC REMIC SERIES 4764 WJ........cccoovvumriiiinrieieniseieieniienienes 03/27/2018........ NATIONAL FINANCIAL SERVICES 6,926,396 16,279

3137F4  7J 5 |FHLMC REMIC SERIES 4782 | 12/18/2018........ ANCORA ADVISORS.........coovviererineireriniicenenirenes 8,232,606 17,887

3137F5 N5 4 |FHLMC REMIC SERIES 4794 DA 06/25/2018........ SIEBERT BRANDFORD...... 8,267,633 26,879

3137FG 2Q 7 |FHLMC REMIC SERIES 4801........coviveiiieieisrierieeieiesieresieeirenes 10/26/2018........ NATIONAL FINANCIAL SERVICES 7,919,799 25,862

3137FG  BD 6 |FHLMC REMIC SERIES 4811 VB......c.ocoviiiiieiiieisiieieiiseiesissveeseseenes 09/24/2018........ NATIONAL FINANCIAL SERVICES 8,739,292 ....24.684

31398M Q2 5 |FNMA REMIC TRUST 2010-36 BC.... 12/13/2018........ ANCORA ADVISORS.........ccovrirriierinerierirerinnenns 8,439,545 ....15,545

3136B1 DG 6 | FNMA REMIC TRUST 2018-11B VC.......ciiriiiriiriicriniicirenieieiissiesiesissesesssssessesisesssssssssessssinsens. | sesiseesessnnes 04/27/2018........ NATIONAL FINANCIAL SERVICES 4,601,125 14,327

3136B1 ML 5 |FNMA REMIC TRUST 2018-22 BA........ccovvuiirirrieirsiieiesisesssnssieissssessesssens 07/26/2018........ NATIONAL FINANCIAL SERVICES 6,763,185 22,122

30292K AN 9 |FREMF MTG TR 2014-K717 B....ccovviiirnirnisnirensniscesenisnnees 02/23/2018........ NATIONAL FINANCIAL SERVICES 4,045,625 10,482

3199999. Total - Bonds - U.S. Special REVENUE aNd SPECIAl ASSESSIMENES. .....ruutuursuirsersstereeierssttsees st eessssseressseesesee ee1essesssteseesseE e e0E o188 E 8488 b8 88888ttt 97,294,431 342,472
Bonds - Industrial and Miscell

478375 AG 3 | JOHNSON CONTROLS INTERNATIONAL........cccovvurerrerirines [ 02/13/2018........ NATIONAL FINANCIAL SERVICES 4,848,816 20,588

00037B  AF 9 [ABB FINANCIAL USA INC.......ovuiiriiiiiiriisiseisiessssiessessssissssssssisss s ssssssssesssssssssensssssssesssssns | onssssesessnes 05/21/2018........ DAVIDSON D A & COMPANY INC......cooiiririiiinirieissieisnsssiessessssesensnsnes 1,000,860 5,278

00724F  AC 5 |ADOBE SYSTEMS INC.. 03/20/2018.. NATIONAL FINANCIAL SERVICES 4,950,500 23,021

03076C  AF 3 | AMERIPRISE FINANCIAL INC.......coiviiiiiniieineieiessiesesiseieniennes 11/06/2018 DAVIDSON D A & COMPANY INC......cooiiierriiiieinieissieseriseiesssssssesensssnes 1,011,460 2,556

039483  BL 5 |ARCHER DANIELS MIDLAND CO. 09/07/2018........ NATIONAL FINANCIAL SERVICES 4,605,800 10,417

10373Q  AJ 9 |BP CAPITAL MARKETS AMERICA INC 12/18/2018.. EXCHANGE 1,497,105

10373Q  BA 7 |BP CAPITAL MARKETS AMERICA INC... 12/19/2018........ EXCHANGE 966,610

142339 AG 5 |CARLISLE COSINC........ 03/20/2018........ NATIONAL FINANCIAL SERVICES 4,925,850

337738 AQ 1 |FISERVINC......cooiiiiiiriiieicssie st 09/25/2018........ NATIONAL FINANCIAL SERVICES 3,002,580

34959) AG 3 |FORTIVE CORP........ccccoevmunanee 08/23/2018........ NATIONAL FINANCIAL SERVICES 3,791,080

37331IN  AH 4 | GEORGIA-PACIFIC LLC 06/27/2018........ NATIONAL FINANCIAL SERVICES 4,992,450 ...5,000,000

45866F  AA 2 |INTERCONTINENTAL EXCHANGE INC........cociviiirniriierisisirsieisisse st ssssesensnes 02/28/2018........ NATIONAL FINANCIAL SERVICES 518,920 500,000

539830 BH 1 |LOCKHEED MARTIN CORP....... 06/20/2018........ NATIONAL FINANCIAL SERVICES 1,972,720 | oo 2,000,000

585055  BS 4 |MEDTRONIC INC......coiiiiiiiiiiieiiniieissieesisi st 10/18/2018........ NATIONAL FINANCIAL SERVICES 3,310,652

608190  AJ 3 | MOHAWK INDUSTRIES INC......c.cooovvirirerieirernrincierierseserirenes 09/07/2018........ NATIONAL FINANCIAL SERVICES 3,521,770
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
641062 AE 4 |NESTLE HOLDINGS INC .| 09/26/2018........ NATIONAL FINANCIAL SERVICES 4,971,550 5,000,000
654106  AF 0 |NIKEINC 06/22/2018........ NATIONAL FINANCIAL SERVICES 2,725,560 .....3,000,000
666807 BM 3 | NORTHROP GRUMMAN CORP.......c.coouirrmriririrereirerirereninnenes 07/25/2018........ NATIONAL FINANCIAL SERVICES 2,864,040 ....3,000,000
751212 AC 5 |RALPH LAUREN CORP . 09/19/2018........ DAVIDSON D A & COMPANY INC......cooiimieiiiiiiriiieiseieisiseiesssisseenisnees 990,000 1,000,000
755111 BY 6 |RAYTHEON CO................... 04/25/2018........ NATIONAL FINANCIAL SERVICES 4,115,818 ....4,171,000
774341 AJ 0 |ROCKWELL COLLINS INC......covveririririieierirersiisrirerierinsins 03/12/2018........ NATIONAL FINANCIAL SERVICES 3,906,320 4,000,000
855244 AP 4 | STARBUCKS CORP..........ccovvmmrriiriirieeinsiisisssssissssseenssines 04/16/2018........ DAVIDSON D A & COMPANY INC......cooiiiirriiiiinieisnnieississiessessssesensssnes 498,865 | ..o 500,000
863667 AH 4 |STRYKER CORP................ 06/04/2018........ NATIONAL FINANCIAL SERVICES 4,894,150 ....5,000,000
867914  BS 1 | SUNTRUST BANKS INC.....coovviiiriiiieiiieinsieseniseiesisseessssesesssens 04/24/2018........ BONY/SUNTRUST CAPITAL MKTS.......cooviriireirnriererineines 2,996,160
98419M  AJ 9 [ XYLEMINC ... 06/13/2018........ NATIONAL FINANCIAL SERVICES 2,838,330
3899999. Total - Bonds - Industrial and Miscellaneous.. . et et ieetetee  eteteeuetetetttetetoetetet ettt et et et et et s aet et en et et et es et et et et et et s aet et et et et et en et et enant et et s et et ananeees . . 75,717,966 ..77,287,000
8399997, TOtal - BONMS = Pt 3.0 fEeh e . . ..199,365,165 | ..o 200,452,837
8399999, TOAl = BOMMAS. ... .. veeeiereietis ettt E R8RSR E e LE1eEE e EeLE e SRRt . . ..199,365,165 | ..o 200,452,837
Common Stocks - Industrial and Mi
G1151C 10 1 [ACCENTURE PLC IRELAND 06/26/2018........ MORGAN STANLEY & CO INC......oooiiriiicinirtreeeeecieeensseienes 1,000.000 157,093 XXX
G1190F 10 7 |BLUE CAP REINS HOLDINGS LTD 06/07/2018........ VARIOUS ..ottt . 13,412.000 151,125 XXX
25243Q 20 5 |DIAGEOPLC. C 08/23/2018........ IVY SECURITES INC.... 1,700.000 240,787 XXX
N53745 10 0 |LYONDELLBASELL INDUSTRIES N V. [ 03/07/2018. IVY SECURITES INC.... . . 10,000.000 1,087,344 XXX
G6700G 10 7 [NVENT ELECTRIC PLC....c.oovuiiieiiieiieicierisiesisse s sssiessessssesensssanes [ 05/01/2018........ VARIOUS ..ottt . 10,170.000 237,094 XXX
G7S00T 10 4 |[PENTAIRPLC C 04/13/2018........ NOBLE INTERNATIONAL 2,680.000 188,616 XXX
003881 30 7 |ACACIA RESH CORP. . 04/24/2018........ VARIOUS ..ot . 18,137.000 65,229 XXX
00081T 10 8 |ACCO BRANDS CORP........... 03/02/2018........ VARIOUS ...ttt 9,051.000 109,210 XXX
006351 30 8 |ADAMS RES & ENERGY INC 03/01/2018. DIRECT TRADING 334.000 12,692 XXX
02005N 10 0 |ALLY FINANCIAL INC 12/20/2018........ JEFFRIES & CO.....ccovvvrrinn 1,560.000 35,237 XXX
032332 50 4 |AMTECH SYSTEMS INC 10/16/2018........ VARIOUS ..ottt . 58,355.000 317,500 XXX
039380 40 7 |ARCH COAL INC. 07/30/2018........ IVY SECURITES INC......ocouviirciiieiserersiseienieiees 1,500.000 118,378 XXX
039653 10 0 [ ARCOSA INC......ouiiuiiiiieriiereieie ettt | seerisenesenens 12/27/2018........ VARIOUS ...ttt 3,837.000 93,364 XXX
04238R 10 6 | ARMSTRONG FLOORING INC 08/06/2018. VARIOUS....... . . 27,518.000 367,153 XXX
042682 20 3 |AROTECH CORP 12/20/2018........ VARIOUS ..ottt . 54,574.000 160,263 XXX
00206R 10 2 |AT&TINC 06/15/2018........ MERGER......c.oovvreicierirns . 16,956.600 551,768 XXX
053358 10 0 [AUTOWEB INC 03/06/2018........ VARIOUS ..ot . 19,611.000 144,672 XXX
05351X 10 1 |AVAYA HOLDINGS CORP . 06/08/2018........ VARIOUS ...ttt . 15,860.000 312,973 XXX
05366Y 20 1 [AVIAT NETWORKS INC......coovvirimircrrirererineiernnins 10/29/2018........ VARIOUS ..ottt 7,417.000 117,875 XXX
0024BW 10 3 | AXT INC oottt bbb 12/12/2018........ VARIOUS ..ottt . 54,261.000 336,734 XXX
060505 10 4 |BANK OF AMERICA CORPORATION........ccccovuevrerane 08/23/2018........ IVY SECURITES INC......cooovvirrcrieiereiseirenerisceenienes . 10,600.000 327,111 XXX
09215C 10 5 | BLACK KNIGHT INC....oouiiririiiiireritieiesiesiie st nnnsns | evsssnesnsins 12/10/2018........ VARIOUS ..ot 3,034.000 139,777 XXX
11135F 10 1 |BROADCOM INC.......cooviiiiiiiiiinieiseieieissies e 08/15/2018........ VARIOUS ..ot 5,525.000 1,238,681 XXX
13765N 10 7 | CANNAE HOLDINGS INC... 11/29/2018........ DAVIDSON D A & COMPANY INC......cooiiiviriiiiriiierisnieieissiesisssseesenienees 3,580.000 62,197 XXX
140781 10 5 | CARBO CERAMICS INC......ovviireriiireiinrisiinisieisssiesessssiensnsanes 12/11/2018........ VARIOUS......oooiiiieiiees bbb . 34,497.000 208,819 XXX
14575 10 5 |CARS.COMINC.... 05/07/2018........ LIQUIDNET INC . 5,580.000 161,171 XXX
149049 50 4 |CATASYSINC 09/21/2018........ IVY SECURITES INC. 3,690.000 45,825 XXX
171046 10 5 |CHRISTOPHER & BANKS CORP 08/02/2018........ VARIOUS ...ttt | oeesesiesinss s seenses 102,128.000 [ ..o 116,371 XXX
17306X 10 2 |CITITRENDS INC....c.oovvuiiiriiieiiiieieiieiesies e niseienisies 12/19/2018........ VARIOUS ..ot 1,683.000 33,095 XXX
174610 10 5 | CITIZENS FINANCIAL GROUP INC 11/26/2018........ VARIOUS ..ottt . 46,225.000 1,853,292 XXX
197641 10 3 |COLUMBIA FINANCIAL INC.. 10/22/2018 VARIOUS....... . 15,193.000 238,362 XXX
203900 10 5 | COMMUNICATIONS SYSTEMS INC......cooiiiiiiiiiiiiieiineiesisisesesssesssssssessesessssessssssssesssesssssnes | eessssesessnns 04/04/2018........ VARIOUS ..ottt 3,768.000 12,904 XXX
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205477 10 2 |COMPUTER TASK GROUP INC 12/04/2018........ VARIOUS ..ottt 46,139.000 245,160 XXX
223622 60 B | COWEN INC.....oiiriiiiiciriieisiiie et nsnsnins | ansessensnnsans 02/05/2018........ VARIOUS ..ottt 5,705.000 72,421 XXX
125919 30 8 | CPIAEROSTRUCTURES INC........ociiiiiriniiniierineicieeisereeissieseseseeessenees 10/17/2018........ VARIOUS ..ottt 16,373.000 120,406 XXX
125906 10 7 |CSSINDSINC......ccooovorrvirrene. 12/119/2018........ VARIOUS ... 14,073.000 170,866 XXX
23283R 10 0 |CYRUSONE INC 11/14/2018........ RAYMOND JAMES & ASSOC 1,020.000 55,528 XXX
239360 10 0 |DAWSON GEOPHYSICAL CO 12/13/2018........ JEFFRIES & CO.....coevvvvrnee 8,531.000 29,959 XXX
253827 10 9 | DIGIRAD CORP.....ccovieriiieirisisiissie s ssen 12/21/2018........ VARIOUS......coooirirtieisie ettt | setsessesssssesss st ssensens 130,444.000 | ..o 150,579 XXX
25382P 20 8 |DIGITAL ALLY INC 10/24/2018........ IVY SECURITES INC......cooovviirereierenrerererseeesienes 18,759.000 55,460 XXX
254423 10 6 |DINEEQUITY INC 09/14/2018........ VARIOUS ..ot 2,263.000 140,592 XXX
254709 10 8 | DISCOVER FINANCIAL SERVICES........ccccovviinrirrninirerieisienines 08/23/2018........ VARIOUS ..ot 14,675.000 1,174,834 XXX
26078 10 0 |DOWDUPONT INC......ocrvverreireriircrrrirnns 02/20/2018........ DIRECT TRADING......... 15,550.000 1,117,620 XXX
28035Q 10 2 |EDGEWELL PERSONAL CARE CO 02/13/2018........ VARIOUS ...ttt 2,850.000 157,078 XXX
29272W 10 9 |ENERGIZER HOLDINGS INC 12/14/2018........ VARIOUS ..ot 2,090.000 102,168 XXX
26885G 10 9 |ERAGROUP INC......coiviiiiriiiciiiessiienseie i 04/27/2018........ JONESTRADING INSTITUTIONAL SERVICES......... 5,713.000 59,873 XXX
300487 10 5 |EVINE LIVEINC......ooiviiiieiiciceesee e 12/19/2018........ VARIOUS ...t | seesesiesinss s 296,470.000 | c.ooveovvveereieeeeeeeis 310,010 XXX
320557 10 1 |FIRST INTERNET BANCORP..........cccostuririiriniieissineeissiesssiss e 11/29/2018........ VARIOUS ..ottt 12,915.000 360,825 XXX
339382 10 3 | FLEXSTEEL INDS INC......ovviuiiiiririiieiiesiiesiesissesesssssiesssenesseens 12/20/2018........ LIQUIDNET INC 3,692.000 82,011 XXX
350060 10 9 |FOSTERLB CO. 10/30/2018 IVY SECURITES INC.... 783.000 13,918 XXX
356108 10 0 [FREDS INC ...ttt 09/25/2018........ VARIOUS ..ottt 73,876.000 121,346 XXX
357023 10 0 |FREIGHTCAR AMERICA INC.......cccoeomrmieriirriniirerenineines 12/12/2018........ VARIOUS ..ot 15,288.000 162,087 XXX
36164V 30 5 |GCILIBERTY INC 07/09/2018........ VARIOUS ..ot 4,820.000 233,976 XXX
36164Y 10 1 |GCP APPLIED TECHNOLOGIES INC... 05/08/2018........ BAYPOINT TRADING........ 2,238.000 65,747 XXX
37364X 10 9 | GEOSPACE TECHNOLOGIES CORP... 05/07/2018. BAYPOINT TRADING........ 6,123.000 69,231 XXX
402307 10 2 | GULF ISLAND FABRICATION INC 08/07/2018........ VARIOUS ..ottt bbb 19,542.000 178,760 XXX
40624Q 20 3 |HALLMARK FINANCIAL SERVICES INC 07/13/2018........ VARIOUS ..ottt 15,096.000 152,846 XXX
40701T 10 4 |HAMILTON BEACH BRANDS HOLDING CO 12/1712018........ VARIOUS ..ot 9,144.000 201,124 XXX
404139 10 7 |HC2 HOLDINGS INC.......cccovvverec 11/13/2018........ VARIOUS ...ttt 59,250.000 320,807 XXX
44244K 10 9 |HOUSTON WIRE & CABLE CO. 11/05/2018 VARIOUS.. 6,429.000 40,205 XXX
461148 10 8 |INTEVAC INC...coovvvvrrrirriirinis 12/20/2018........ VARIOUS ...ttt 68,577.000 334,826 XXX
461203 10 1 [INVACARE CORP.....ovmirieicirerieeieie et 12/19/2018........ LIQUIDNET INC.....oriieiienrireeineiceeeiserenie e 10,868.000 44,070 XXX
46137V 61 3 |INVESCO EFT TR FTSE RAFI US 1000 11/07/2018........ JONESTRADING INSTITUTIONAL SERVICES.... 4,360.000 497,999 XXX
46609J 10 6 | J ALEXANDERS HOLDINGS INC......ccovvvimrirriierinriierienisssisssisssiesienes 01/18/2018........ BAYPOINT TRADING... 2,510.000 23,895 XXX
46625H 10 0 |J P MORGAN CHASE & CO.. 08/23/2018........ IVY SECURITES INC.... 4,650.000 534,166 XXX
46590V 10 0 | JBG SMITH PPTYS....oiiiieiieieierissesieisssesessssiesssssssnsenes 01/24/12018........ WEEDEN & COMPANY.....oovuiiiriiiiiinieinsiesessssiessssssesesssssssessenes 1,800.000 61,034 XXX
478160 10 4 |JOHNSON & JOHNSON.... 06/26/2018........ MORGAN STANLEY & CO INC......ocoirerriireinrierneeieeiseneeiseeenes 2,000.000 244,986 XXX
48716P 10 8 | KEARNY FINANCIAL CORP MD......ccovviriiiririieriiiesiesissienssisssssenenes 08/15/2018........ VARIOUS ..ot 32,389.000 433,285 XXX
493144 10 9 |KEY TRONIC CORP......oootvrieieirrieisiseeseeisesie s 07/17/2018........ VARIOUS ..ot 14,553.000 109,437 XXX
48253L 10 6 |KLX ENERGY SERVICS HOLDNGS INC 12/11/2018........ VARIOUS ..ot 6,727.000 174,772 XXX
531229 60 7 |LIBERTY MEDIA CORP SIRIUSXM..........ccc...... 12/07/2018........ VARIOUS......oooiiiieiiees bbb 2,450.000 99,416 XXX
56585A 10 2 | MARATHON PETE CORP.......ccotuiririieriirieieiinrienesieienienaes 11/29/2018........ INVESTMENT TECHNOLOGY GROUP..........coeriierriniineiniireissiesiet s ssssiessesisesenene 5,050.000 330,826 XXX
56624R 10 8 |MARCHEXINC........cccoovvrrrrnn 08/28/2018........ VARIOUS ..ottt 13,040.000 35,838 XXX
577767 10 6 | MAXWELL TECHNOLOGIES INC.. 12/20/2018........ JONESTRADING INSTITUTIONAL SERVICES......... 19,106.000 44,207 XXX
580135 10 1 |MCDONALDS CORP COM 06/26/2018........ MORGAN STANLEY & CO INC....c.cvvrvriiirciiintiernrisciesseiceissienes 1,000.000 160,984 XXX
58958P 10 4 | MERIDIAN BK PAOLI PA 06/11/2018........ INVESTMENT TECHNOLOGY GROUP.........octiriiiriiiinirsierissiesisissisesssisessssssssesssesenens 1,501.000 XXX
552746 34 9 |MFS INTERNATIONAL VALUE FUND R6 . 07/17/2018. VARIOUS.. ..233,459.497 XXX
59804T 40 7 |MIDSTATES PETE CO INC....covvviieiniieinrirciiniienssiesesiseeninnnes 12/19/2018........ VARIOUS ..ottt 8,484.000 XXX
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606501 10 4 |MITCHAM INDS INC......... 05/03/2018........ VARIOUS ..ottt 33,405.000 113,599 XXX
553829 10 2 |MVC CAPITALINC............. 07/13/2018........ VARIOUS ..ottt 7,932.000 77,981 XXX
629579 10 3 |NACCO INDS INC 12/18/2018........ JEFFRIES & CO 1,443.000 46,845 XXX
667746 10 1 |NORTHWEST PIPE CO. 02/02/2018........ IVY SECURITES INC.... 1,429.000 27,498 XXX
68162K 10 6 [ OLYMPIC STEEL INC......cociiiieieiieieicieeieie e 12/12/2018........ JEFFRIES & CO.......cevvvrane 3,738.000 66,846 XXX
68386C 30 2 | OPPENHEIMER SMALLCAP REVENUE ETF e 11/07/2018........ JONESTRADING INSTITUTIONAL SERVICES......... 7,174.000 499,310 XXX
68628V 30 8 | ORION MARINE GROUP INC............ 12/17/12018........ VARIOUS ..ottt 22,709.000 120,486 XXX
700517 10 5 |PARKHOTELS RESORTS INC 10/31/2018........ VARIOUS ..ottt 4,270.000 118,993 XXX
69325Q 10 5 |PC-TELINC 08/22/2018........ LIQUIDNET INC....coviiiriieiieeieseieiesssi s 31,859.000 144,653 XXX
69329Y 10 4 |PDL BIOPHARMA INC........cccovviireiniiiieriniieeissiseiesiessisssee s 11/16/2018........ IVY SECURITES INC......cooiiiieiiiiieitieesisiesieissis e snssesins | senssesssesssssssssessssssensones 108,788.000 [ ...couvvereirerreierrieeieiieieinn 280,612 XXX
714157 20 3 |PERMA-FIX ENVIRONMENTAL SERVICES 03/05/2018........ DIRECT TRADING......... 5,714.000 23,312 XXX
693366 20 5 |PICOHOLDINGS INC......covtiierirriiieiirieisciiesiiesiesissessssessssssesssesissseens 06/26/2018........ VARIOUS ...ttt 12,657.000 150,346 XXX
72766Q 10 5 |PLATFORM SPECIALTY PRODS CORP. 05/04/2018........ VARIOUS ..ot 18,420.000 203,279 XXX
737630 10 3 |POTLATCHDELTIC CORPORATION........ccocoienee 12/26/2018........ IVY SECURITES INC.....oovviriiiiiiiceieeiesiseienieines 2,650.000 71,777 XXX
739128 10 6 |POWELLINDS INC.......cccoeeeee 12/26/2018........ VARIOUS ...t 1,473.000 33,887 XXX
742718 10 9 |PROCTER & GAMBLE CO......ccootvrriiiriiieiisnieeiniinsieninssessssesesessinsena 06/26/2018........ MORGAN STANLEY & CO INC......cvurviriiintiernscieriseiceienenenes 5,500.000 429,458 XXX
74915M 10 0 | QURATE RETAILINC ...ttt esssesessssessseenes. | nevesssesssien 11112/2018........ VARIOUS ...ttt 10,240.000 233,763 XXX
75508B 10 4 |RAYONIER ADVANCED MATLS INC.. 11/14/2018 VARIOUS.. 13,068.000 238,007 XXX
75605L 70 8 |REALNETWORKSINC.............. 04/27/2018........ VARIOUS ..ottt 35,323.000 124,802 XXX
76118Y 10 4 |RESIDEO TECHNOLOGIES INC.......cccoovmrreirirerrisrieniiis 12/12/2018........ VARIOUS ..ot 39,485.166 885,964 XXX
78573L 10 6 | SABRAHEALTH CARE REITINC....... 05/21/2018........ RAYMOND JAMES & ASSOC 5,260.000 95,452 XXX
794093 10 4 | SALEM COMMUNICATIONS CORP DEL. .| 12/24/2018........ VARIOUS.......oooiiiiiieie ittt | shesenss st es 102,070.000 [ ..vvovvecreiiiieiieieiciian 354,827 XXX
806407 10 2 | SCHEIN HENRY INC 09/26/2018. VARIOUS.. 4,700.000 355,839 XXX
824543 10 2 |SHILOH INDS INC .| 07/31/2018........ VARIOUS ..ottt bbb 30,373.000 245,437 XXX
838518 10 8 |SOUTH JERSEY INDS INC.......covvierernrierinereirerirererinnins 12/20/2018........ VARIOUS ..ottt 4,700.000 133,533 XXX
784635 10 4 |SPXCORP......ccovvviiirinriiniis 11/02/2018........ VARIOUS ..ot 5,301.000 157,371 XXX
855668 10 9 | STARRETT LS CO..couiiriieirieiieiisriieeiesissisesiesssessesssesessssessiens 06/27/2018........ VARIOUS ...ttt 11,196.000 83,478 XXX
85569C 10 7 | STARTEKINC. .| 06/22/2018. JONESTRADING INSTITUTIONAL SERVICES......... 7,550.000 50,208 XXX
859241 10 1 | STERLING CONSTRUCTION CO INC 02/02/2018........ JONESTRADING INSTITUTIONAL SERVICES......... 9,962.000 133,195 XXX
871561 10 6 |SYNACORINC......ccocovurvrrrirenn 04/24/2018........ VARIOUS ...ttt 41,715.000 81,319 XXX
87538X 10 5 | TANDY LEATHER FACTORY INC.......ceovviirrmrirriirinirsirnierenns 10/11/2018........ VARIOUS ..ot 22,812.000 169,915 XXX
879455 10 3 | TELENAV INC....ccooovvvririirirriinris 12/13/2018........ VARIOUS ...ttt 27,844.000 134,826 XXX
872386 10 7 | TESSCO TECHNOLOGIES INC.......oeouriircrrrirerierincierinnies 01/02/2018........ DIRECT TRADING......... 2,720.000 49,519 XXX
88822Q 10 3 |TIPTREEINC.....ccooovvrrvrrivrriirrens 11/27/2018........ VARIOUS ...t 39,136.000 227,448 XXX
894174 10 1 | TRAVELCENTERS AMER LLC 01/11/2018........ DIRECT TRADING......... 5,098.000 22,968 XXX
89469A 10 4 |TREEHOUSE FOODS INC................ 10/15/2018........ VARIOUS ..ot 6,320.000 314,578 XXX
89609W 10 7 | TRIBUNE PUBLISHING CO 12/27/2018........ VARIOUS ..ot 19,857.000 292,460 XXX
90915J 10 3 |UNIQUE FABRICATING INC 02/28/2018........ JONESTRADING INSTITUTIONAL SERVICES......... 2,948.000 22,589 XXX
911312 10 6 |UNITED PARCEL SERVICE INC.......coovvirirnireineieierinsiessessssisensnsnes 08/23/2018........ IVY SECURITES INC.....oovrvrieiieieierieienesisseenisines 2,500.000 304,322 XXX
913837 10 0 |UNIVERSAL STAINLESS & ALLOY. 12/21/2018........ JEFFRIES & CO 2,614.000 38,534 XXX
91851C 20 1 |VAALCOENERGY INC......cccooorirrvrrrienee 11/08/2018........ IVY SECURITES INC.... 20,029.000 42,910 XXX
922908 65 2 | VANGUARD EXTENDED MARKET ETF 11/07/2018........ JONESTRADING INSTITUTIONAL SERVICES......... 6,605.000 749,105 XXX
922908 36 3 | VANGUARD S&P 500 INDEX ETF 10/31/2018........ NATIONAL FINANCIAL SERVICES 7,098.000 1,779,234 XXX
92220P 10 5 |VARIAN MED SYSINC 06/15/2018........ INVESTMENT TECHNOLOGY GROUP.........octiriiiriiiinirsierissiesisissisesssisessssssssesssesenens 490.000 60,220 XXX
92335C 10 6 | VERABRADLEY INC 12/17/2018 JONESTRADING INSTITUTIONAL SERVICES......... 14,773.000 182,927 XXX
92532W 10 3 | VERSUM MATERIALS INC.......cccovviirriiririneiernnirerniieines 11/13/2018........ VARIOUS ..ottt 2,960.000 104,196 XXX
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91829F 10 4 |VOXXINTERNATIONAL CORP.............. 05/08/2018........ VARIOUS ..ottt 11,124.000 57,090 XXX
929089 10 0 |VOYAFINANCIAL INC.......... 12/27/2018........ VARIOUS ..ottt 5,160.000 207,341 XXX
97717TW 28 1 | WISDOMTREE EMERGING MARKETS SM CAP..... 01/09/2018.. IVY SECURITES INC.... 6,522.000 349,808 XXX
98311A 10 5 | WYNDHAM HOTELS & RESORTS INC.......cccovvvvrrrinens 10/15/2018........ VARIOUS ...ttt 9,090.000 480,013 XXX
17878Y 10 8 | CIVEO CORP CDAL........oiiiiiiieitee st (G 12/20/2018........ VARIOUS ...t 62,391.000 89,088 XXX
29258Y 10 3 |ENDEAVOUR SILVER CORP... [ 01/25/2018.. JONESTRADING INSTITUTIONAL SERVICES......... 22,155.000 57,612 XXX
730843 20 8 |POINTS INTL LTD [ 04/25/2018........ JONESTRADING INSTITUTIONAL SERVICES......... 4,576.000 48,037 XXX
Y2187A 14 3 | EAGLE BULK SHIPPING INC.......oiiiiiiiiiniiisiieiissi e senssns e sesssssneenes 08/01/2018........ VARIOUS .. 25,617.000 133,103 XXX
9099999. Total - Common Stocks - INAUSHHIAl AN MISCEIANEOUS..............cviiieiiiiieieiciiite ettt ettt se st st ees eesssessessetassessessessesesses et st essebses et ess s et s et e b st ees st e s et st esse bt sssenses et st ensessssnnan 37,780,524 XXX | 0
Common Stocks - Parent, Jiaries and Affiliates
86815 10 4 |SUPERIOR DENTAL CARE ALLIANCE, INC.......c.cocrtimiiiiiriiieiintiresiesissiesissssssssiessssisseessesine | ceeneseresines 08/31/2018........ THE HUNTINGTON NATIONAL BANK.......coovveriercirnrirenee 1,000.000 | oo 15,499,993 XXX
58458* 10 5 | MEDICAL HEALTH INSURING CORPORATION OF OHIO..... 12/17/2018........ CAPITAL CONTRIBUTION........occoiirriiniiiniirnes 10,000,000 XXX
9199999. Total - Common Stocks - Parent, SUDSIAIAMNES ANA ATfIIBEES. .. ..ot ers et ess s s 25,499,993 XXX 0
Common Stocks - Mutual Funds
00203H 44 6 |AQR LONG-SHORT EQUITY FUND.......ccccovvmvrnrieririrans 12/19/2018........ DIVIDEND REINVESTMENT........cooiiiriirnirrierieerrerenienes 57,561.648 626,271 XXX
00203H 42 0 |AQR STYLE PREMIA ALTERNATIVE FUND.......c.coomiuiiriiiniintieeinsieisesisesesssseessssissesesissssssenes. | oevenessesnnens 12/19/2018........ DIVIDEND, LT & ST CAP GAIN REINVESTMENT. 10,269.649 92,735 XXX
317609 35 2 | GRANDEUR PEAK INTERNATIONAL OPPORTUNITIES FUND... 12/27/2018........ DIVIDEND, LT & ST CAP GAIN REINVESTMENT.........ovuiiiierimriieriresieissiieniesesenissneses | orviesisessssssesssssesssenes 121,530.343 [ oo 342,715 XXX
47803T 62 7 |JOHN HANCOCKINTERNATIONAL GROWTH FUND 12/14/2018........ VARIOUS ...ttt 29,522.514 742,242 XXX
00768D 33 5 |KELLNER MERGER INVESTOR CLASS 12/11/2018........ LT & ST CAP GAIN REINVESTMENT 3,697.531 39,896 XXX
70472Q 50 0 |PEAR TREE POLARIS FOREIGN VALUE SM CAP....... 12/17/2018........ VARIOUS ..ot 52,272.874 809,151 XXX
92828W 36 1 |VIRTUS EMERGING MARKETS OPPORTUNITIES FUND............ 12/17/2018........ DIVIDEND & LT CAP GAIN REINVESTMENT........cccovvnirrirnrirnns 13,298.610 130,326 XXX
969251 78 4 |WILLIAM BLAIR MARCO ALLOCATION FUND 12/13/2018........ DIVIDEND REINVESTMENT......coooiiiimiiiiniiinniinirenissenns 15,207.496 171,845 XXX
9299999. Total - Common Stocks - Mutual Funds 2,955,181 XXX 0
9799997. Total - Common Stocks - Part 3.........cccovviivinirininninns 66,235,698 XXX | 0
9799998. Total - Common Stocks - SUMMArY HEM fTOM PAM 5.ttt ettt e s st iets eeeseeseeseeeeeeeseeeesesees e eeeEee s e e e e Eee8eE e e e eeE S e e ses e e et e e s ettt er et ensenset et 3,173,618 XXX
9799999. Total - Common Stocks.........ceveieeces 69,409,316 XX | 0
9899999. Total - Preferred and Common Stocks........ 69,409,316 XXX ] 0
9999999. Total - Bonds, Preferred and COMMON SIOCKS...........cciiiciiieiiieieicicte ettt s sttt et b s tetes e2sssetebesssasses st ebebesasseses s s et et s as s et es s s e e bbb as e et s es et e b b ast et en e s et et enaetebes e s et et ensetebansseens ...268,774,481 XXX e 875,284
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Bonds - U.S. Government

383756 2G 5 |GNMAREMIC TRUST 2012-102 DN...

.| 12/20/2018. | PRINCIPAL RECEIPT. 343692 | .......... 343692 | ......... 343,531 | ....ov.vrrnr.343,598 | ... 94 Y I B 343,692 09/20/2040.
38378E JV 6 |GNMAREMIC TRUST 2012-65 MJ. - | 12120/2018. | PRINCIPAL RECEIPT.. 554,141 554,141 | oo 573,709 | coovrrsr 565,775 | o | o (11,634) | oovceeeciees [ e (11,634) [ v ....554,141 07/20/2039.
383756 DJ 7 |GNMAREMIC TRUST 2012-73 NK .| 12/20/2018. | PRINCIPAL RECEIPT. 298,051 298051 | ... 239.240 | .. I (6,501) ) 08/20/2040.
38379W 5B 8 | GNMA REMIC TRUST 2016-62 LA - | 12120/2018. | PRINCIPAL RECEIPT. 509,989 | .......... 509,989 | ......... 530,867 | coocorrns 526,399 | .ooovoerecreen | o [QGRA10)) P— ) 09/20/2045.
38379X KD 1 |GNMA REMIC TRUST 2016-83 AP .| 12/20/2018. | PRINCIPAL RECEIPT. 814510 | oo 814510 | o 848,872 | oo 841590 | oo | (27,081) ). 10/20/2045.
38379X Q9 4 |GNMA REMIC TRUST 2016-90 MA.... .| 12/20/2018. | PRINCIPAL RECEIPT. 989,908 | ... 989.908 | ... 1,032,288 | oo 1,023,082 | oo | o (33,174) ). 10/20/2045.
38380F 4M 5 |GNMA REMIC TRUST 2017-099 JG .| 12/20/2018. | PRINCIPAL RECEIPT... 950,131 | oo 950,131 | oo 946,568 3219 o 06/20/2047.
38380H PP 1 |GNMAREMIC TRUST 2017-149 CA... .| 12/20/2018. | PRINCIPAL RECEIPT. 203.963 203.963 | ... 199,820 | .. ol 483 4143 203,963 | | 02/20/2046.
912828 HZ 6 |U.S. TREASURY NOTES.... .. 105/15/2018. [ MATURITY.....ocovonniinivisncisssiissisiienns | 1,000,000 | ...... 1,000,000 | ......... 987,500 | ..ovverrrenns 999,438 |....... 562 1<y [ R 1,000,000 | ovoveeeverenes e | e, 0. 19,375 | 05/15/2018.
912828 A7 5 |U.S. TREASURY NOTES.... . [12/31/2018. | MATURITY...

1,000,000 | ....... 1,000,000 | ....... 1,001,601 1,001,256 | i | i (1,255) (((17:515) | R [P 1,000,000
3,000,000 | ....... 3,000,000 | ....... 2,994,375 2,999,229 | ....... 7 44 PR [P 3,000,000

....... 22,500 |12/31/2018.
....... 41,250 | 11/30/2018.

912828 RT 9 |U.S. TREASURY NOTES .| 11/30/2018.

0599999. Total - Bonds - U.S. Government....

Sl

....... 9,594,385 | ......9,594,385 | ......9,698,371 | ..........9,481,832 | .....ccoccccee0 | 0o i(87,266) | ovvvoviein0 | e i(87,266) | o0 | 009,594,385 |0 0 | 0 {150,810 XXX

Bonds - U.S. Political Subdivisions of States

23223P DH 7 |CUYAHOGA COUNTY OHIO

.................................. 2,000,000 | .......2,000,000 | .......2,467,460 2,073,187 ..(73,187)] .. .....100,000 | 12/01/2018.

vi3

2499999. Total - Bonds - U.S. Political Subdivisions of States.... s | 2,000,000 000,000 | ...... 2,467,460 L(73187) | o0 ] 10002,000,000 | oo [ | 0 | 100,000 XXX
Bonds - U.S. Special Revenue and Special Assessment

31331K  3J 7 |FEDERAL FARM CREDIT BANKS.........cccooecnvvve o [ 1211972018, | MATURITY oo . . 500,000 | ......... 500,000 | ......... 500,000 | -rocorsee 500,000 | oo | oo 0 22500,000 | coooereeere | oo | o0 | e 8,750 | 12/19/2018.
3133EF CN 5 |FEDERAL FARM CREDIT BANKS..........00oorrvns .| 09/04/2018. [ MATURITY....ooccoroooeesesesnorns ) ] 1,000,000 | ... 1,000,000 | oo 999500 | ..........099,885 | ... 115 115 1,000,000 1,000 | 09/04/2018.
3133X0  PF 0 |FEDERAL HOME LOAN BANKS - 08/15/2018.| MATURITY... . . 3,000,000 | ... 3,000,000 | ....... 3,264,360 ..(19,157)| .. 3,000,000 | vovvrccccceereee | oo | s | e 161,250 | 08/15/2018.
313373 UU 4 |FEDERAL HOME LOAN BANKS .. | 06/08/2018. | MATURITY... 4,000,000 | .......4,000,000 | .......4,226,920 ...(21,085)] .. 14,000,000 06/08/2018.
313379 DT 3 |FEDERAL HOME LOAN BANKS | 06/08/2018. | MATURITY... 1,000,000 | ....... 1,000,000 | ..o 986,620 L1721 DO 1,000,000 06/08/2018.
3133XP CT 9 |FEDERAL HOME LOAN BANKS - | 03/09/2018. | MATURITY... 5,600,000 | ... 5,600,000 | ... 5,505,206 1,324 [ oo | e 5,600,000 03/09/2018.
313463 B5 8 |FEDERAL HOME LOAN MORTGAGE CORP....... | 08/2212018. | MATURITY... 1,000,000 | ....... 1,000,000 | ....... 1,000,000 (1 USRS I 1,000,000 |.... 0 - 11,500 | 08/22/2018.
313560 E5 8 |FEDERAL NATIONAL MORTGAGE ASSOC .| 10/19/2018. | MATURITY... 1,000,000 | ....... 1,000,000 | .......... 995,800 | ........vrrr.998,826 | .oovovvveverecccie | o 1,174 1,174 11,000,000 |.... 0 11,250 | 10/19/2018.
31394R  ZY 8 |FHLMC REMIC SERIES 2769 LB .| 12/15/2018. | PRINCIPAL RECEIPT... 189,638 489638 | ... 192,246 (318) (318) 03/15/2019.
31394W FL 7 |FHLMC REMIC SERIES 2773 TB... .| 12/15/2018. | PRINCIPAL RECEIPT 174,281 174,281 | oo 175915 | oo (204) (204) 04/15/2019.
31394W YN 2 |FHLMC REMIC SERIES 2783 AY... | 12115/2018. | PRINCIPAL RECEIPT...oooccovvvvviviiicnn | | 124105 | oo 124405 | oo 126,064 | oo 124346 | ... (241) (241) 04/15/2019.
31394W GS 1 |FHLMC REMIC SERIES 2784 HJ.... .| 12/15/2018. | PRINCIPAL RECEIPT. 238,474 238474 | . 238323 | 238193 | (20) (20) 04/15/2019.
31304Y F3 3 |FHLMC REMIC SERIES 2796 LB .| 12/15/2018. | PRINCIPAL RECEIPT .cooccoovmce | | goqoe | goqos | 101,696 400501 | oo | o (1,375) (1,375) 05/15/2024.
31395) MW 3 |FHLMC REMIC SERIES 2892 DB... .| 12/15/2018. | PRINCIPAL RECEIPT. 177,001 | oo ATT00 | o 178,862 | oo ATT331 | oo (240) (240) 1111512019,
31395U RE 3 |FHLMC REMIC SERIES 2977 AY... .| 12/15/2018. | PRINCIPAL RECEIPT. 226,671 226671 | ......... 234817 | oo 231,209 | oo | e (4,628) (4,628) 05/15/2025.
3137A2 TH 4 |FHLMC REMIC SERIES 3759 LW... .| 02/15/2018. | PRINCIPAL RECEIPT. ] 160,383 | oo 160,383 | oo 159,756 160373 | ... 9 9 08/15/2036.
3137AE LS 2 |FHLMC REMIC SERIES 3910 JC.... .| 12/15/2018. | PRINCIPAL RECEIPT ] 352,807 | o 352807 | o 360,727 ) (3,635) 12/15/2037.
3137AJ  6A 7 |FHLMC REMIC SERIES 3955 BA .| 12/15/2018. | PRINCIPAL RECEIPT.. 275,309 | oo 275,309 | o 289,074 ) (9,740) 02/15/2041.
3137A) HW 7 |FHLMC REMIC SERIES 3960 YH... .| 12/15/2018. | PRINCIPAL RECEIPT. 391,561 | oo 391561 | oo 400,126 ) (4,358) 08/15/2040.
3137AN  2J 3 |FHLMC REMIC SERIES 4019 EA... .| 12/15/2018. | PRINCIPAL RECEIPT...ooccovrcee | | 171,028 | oo 171,028 | oo 171215 ) (187) 10/15/2040.
3137AP BF 6 |FHLMC REMIC SERIES 4033 ED... .| 12/15/2018. | PRINCIPAL RECEIPT. 591,214 591,214 | oo 608,207 ) (8,235) 10/15/2036.
3137AS Q8 0 |FHLMC REMIC SERIES 4088 PA... .| 12/15/2018. | PRINCIPAL RECEIPT. 267,873 267,873 | oo 280,597 | oo ) (P I (LK) P— 12/15/2040.
3137AV 2S5 |FHLMC REMIC SERIES 4122 PA... .| 12/15/2018. | PRINCIPAL RECEIPT ) 569,002 | o 589,092 | oo 593050 | . 591,743 | ... (2,650) (2,650) 02/15/2042.
3137AW  6M 2 |FHLMC REMIC SERIES 4125 KP........cc.cooennvvvns | 12/15/2018. | PRINCIPAL RECEIPT...ocvsveveorvs . . 491,836 | ....... 491,836 | ....... 509,435 | ... 503,536 | cvocccerrrerrs | oo (11,700) | oo | e (11,700) | oo 05/15/2041.
3137AW VA 0 |FHLMC REMIC SERIES 4145 UC.......cc..o0oomrrens .| 12/15/2018. | PRINCIPAL RECEIPT....ooccvvoee | | 57214 | o 572114 | o 569432 | oo 570,098 | oo | 2015 2015 12/15/2027.
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3137AY 6Z 9 |FHLMC REMIC SERIES 4150 ND.........ccccoomrrnenn. .. [ 12/15/2018. | PRINCIPAL RECEIPT.........coovvvierrrinens 679,162 | vooovo... 679,162 | vooovv... 675,236 | oovrrrreer e B75,701 | oo | o 3,461 3,461 0 6,367 | 07/15/2041.
3137AY SG 7 |FHLMC REMIC SERIES 4165 TD .| 12/15/2018. | PRINCIPAL RECEIPT. 728217 | . 728217 | . 698405 | . 20,811 0 5,252 | 12/15/2042.
3137B0 TR 5 |FHLMC REMIC SERIES 4186 MC.. .| 12/15/2018. | PRINCIPAL RECEIPT... 707,970 | oo 707,970 | ......... 678,102 21,841 0 03/15/2028.
3137B1 MQ 2 |FHLMC REMIC SERIES 4198 QD... .| 12/15/2018. | PRINCIPAL RECEIPT 521324 521324 | o 528,248 (5,093) 0 01/15/2033.
3137B1 XV 9 |FHLMC REMIC SERIES 4204 HA. .| 12/15/2018. | PRINCIPAL RECEIPT. 482308 | oo 482308 | o 484569 (1,911) 05/15/2028.
3137B7 3L 1 |FHLMC REMIC SERIES 4289 WE .| 12/15/2018. | PRINCIPAL RECEIPT 563,033 | oo 563033 | ... 576,669 (9,435) 08/15/2031.
3137B7 TL 3 |FHLMC REMIC SERIES 4306 A .| 12/15/2018. | PRINCIPAL RECEIPT. 380,047 | oo 380,047 | oo 397387 (9,553) 03/15/2041.
3137B9  FL 4 |FHLMC REMIC SERIES 4314 KA. .| 12/15/2018. | PRINCIPAL RECEIPT.. 898,076 | ....... 898,076 | .......... 919,124 | oo 914,305 | e | e00eee(16,230) | v [ o L) | E— 12/15/2039.
3137BA 3T 7 |FHLMC REMIC SERIES 4329 KA... .| 12/15/2018. | PRINCIPAL RECEIPT. 406,839 | o 406,839 | ... 417,455 (8,046) 01/15/2040.
3137BB A9 1 |FHLMC REMIC SERIES 4337 BA... | 12115/2018. | PRINCIPAL RECEIPT...ooovsvsvnsvvsven | 1,021,553 | oo 1,021,553 | ... 1,070,077 | voovreen 1,088,598 | covvcvvrrcvree | cvree(47,048) [ oo | v (47,045) | v 02/15/2046.
3137BB N9 7 |FHLMC REMIC SERIES 4358 DA... .| 1215/2018. | PRINCIPAL RECEIPT 713619 | . 713619 | . 730,345 | 1o 727237 | o 13608 | Lo (13,618) | 1o 06/15/2040.
3137BN NQ 3 |FHLMC REMIC SERIES 4566 CE... .| 12/15/2018. | PRINCIPAL RECEIPT. 815,530 | ... 815530 | .. 808777 6,369 01/15/2043.
3137BN  Z8 0 |FHLMC REMIC SERIES 4569 A .|| 12/15/2018. | PRINCIPAL RECEIPT 973,006 | .. 973,006 | ... 1,005,237 | oo 1,002,723 | oo (29,717) 11/15/2040.
3137BR 6T 7 |FHLMC REMIC SERIES 4608 HA........................ .| 12/15/2018. | PRINCIPAL RECEIPT.........oooccccrrrerore 771,053 | . 771053 | o 792,498 | oo 790,089 | oo | (19,036) 06/15/2041.
3137BV EH 5 |FHLMC REMIC SERIES 4655 HA... .| 12/15/2018. | PRINCIPAL RECEIPT. 1129.007 | ... 1129,007 | ... 147,608 | oo 1.169,961 | oo | o (40,954) 01/15/2042.
3137BW YH 1 |FHLMC REMIC SERIES 4674 A .| 12115/2018. | PRINCIPAL RECEIPT...... 875,836 875836 896,911 (20,926) 12/15/2042.
3137F3 W8 3 |FHLMC REMIC SERIES 4764 W.J... .| 12/15/2018. | PRINCIPAL RECEIPT. 306,718 | ..........306,718 | .......... 304,513 . 2205 01/15/2045.
3137F5 N5 4 |FHLMC REMIC SERIES 4794 DA... .. | 12/15/2018. | PRINCIPAL RECEIPT. 509,197 | ..........509,197 | .......... 528,610 | ..oovvveereerrieereiens | eovereeienisninns | e (19,413) 08/15/2044.
3137FG  2Q 7 |FHLMC REMIC SERIES 4801.........convvvvrrrirncrenns .. [12/15/2018. | PRINCIPAL RECEIPT.........cccoovvvvvvrinnrrnns 91,428 91,428 | oo 93,328 01/15/2044.
3137FG  BD 6 |FHLMC REMIC SERIES 4811 VB, .. | 12/15/2018. | PRINCIPAL RECEIPT. 157,188 157,188 | oo, 160,774 08/15/2029.
31415Y LW 7 |FNMAPASS-THRU POOL 993241.... .| 12/25/2018. | PRINCIPAL RECEIPT...... 424129 124129 130,530 06/01/2024.
31417Y GK 7 |FNMA PASS-THRU 15 YEAR .| 12/25/2018. | PRINCIPAL RECEIPT. 168,441 168,441 | oo 174,020 10/01/2024.
31304B MD 3 |FNMA REMIC TRUST 2004-89 AQ .| 12125/2018. | PRINCIPAL RECEIPT .ooocovmceiins | | 303,087 | o 303,087 | oo 310,096 12/25/2024.
3136A2 AR 4 |FNMA REMIC TRUST 2011-110 EC... .| 12/25/2018. | PRINCIPAL RECEIPT. 505.900 | ... 505,900 | ... 514,991 04/25/2041.
3136A2 MY 6 |FNMA REMIC TRUST 2011-128 QB .| 12/25/2018. | PRINCIPAL RECEIPT....oocosee | | 371,236 | o 371236 | o 384577 03/25/2039.
31397S XM 1 |FNMA REMIC TRUST 2011-40 KA. .. | 12/25/2018. | PRINCIPAL RECEIPT. 53 53 .53 03/25/2026.
3136A8 ZR 4 |FNMA REMIC TRUST 2012-103 DA... .. | 12/25/2018. | PRINCIPAL RECEIPT. 230,538 230,538 | ... 243,326 10/25/2041.
3136AA  JT 3 |FNMA REMIC TRUST 2012-139 CA... | 12125/2018. | PRINCIPAL RECEIPT .o | | 1587,008 | ... 1587,008 | ... 1553,078 11/25/2042.
3136AA  5A 9 |FNMA REMIC TRUST 2012-149 ND... .| 12/25/2018. | PRINCIPAL RECEIPT. 621,041 | oo 621,041 | o 621,041 | oo 06/25/2042.
3136AA 6K 6 |FNMAREMIC TRUST 2012-151 YA - | 12/25/2018.| PRINCIPAL RECEIPT.. 570,221 | oo 570,221 | cocoo 585,991 | .o 582,286 | ...oovovrecvveen | e (12,085) | covveveeeeec | orerrner(12,085) | v 01/25/2028.
3136A3 X9 7 |FNMA REMIC TRUST 2012-3 BA .| 12/25/2018. | PRINCIPAL RECEIPT. 387.367 387,367 | oo 387,246 | ... 387,302 | ... 64 04/25/2040.
3136A5 XR 2 |FNMAREMIC TRUST 2012-30 PB.. | 12125/2018. | PRINCIPAL RECEIPT. 364,063 | ......... 364,063 | ........ 365,656 | .............. 365,080 | ..ooooveeeereereei | oo (1,017) 10/25/2040.
3136A4 2C 2 |FNMA REMIC TRUST 2012-34 PB.. .| 12/25/2018. | PRINCIPAL RECEIPT 336,348 336,348 | ... 338,870 (1,620) 01/25/2032.
3136A5 AC 0 |FNMA REMIC TRUST 2012-40 MG .| 12/25/2018. | PRINCIPAL RECEIPT. 734679 | . 734679 | . 738582 (3.232) 04/25/2041.
3136A5 P6 7 |FNMA REMIC TRUST 2012-53 PB.. .| 12/25/2018. | PRINCIPAL RECEIPT... 474650 | oo 474651 | o 487 407 (8,169) 02/25/2041.
3136A7 U3 4 |FNMA REMIC TRUST 2012-84 QG. .| 12/25/2018. | PRINCIPAL RECEIPT. 269.811 269811 | . 273184 (2,844 09/25/2031.
3136A7 5E 8 |FNMA REMIC TRUST 2012-96 PD .| 12/25/2018. | PRINCIPAL RECEIPT....ooocovree | | 380,940 | ... 380,040 | oo 385,880 (3.856) 07/25/2041.
3136AC ES 6 |FNMAREMIC TRUST 2013-10 DE .| 12125/2018. | PRINCIPAL RECEIPT 830982 | . 830982 | oo 832,930 (1,735) 10/25/2041.
3136AH U9 9 |FNMA REMIC TRUST 2013-133 VT.... .| 12/25/2018. | PRINCIPAL RECEIPT. 521,019 | o 521,019 | o 536,202 (0.077) 05/25/2025.
3136AC WN 7 |FNMA REMIC TRUST 2013-20 CA - || 12/25/2018. | PRINCIPAL RECEIPT. 675,368 | .......... 675,368 | .......... 689,508 M oo | eereeeeee(13,229) | . 01/25/2043.
3136AD MZ 9 |FNMA REMIC TRUST 2013-30 JA...cocccccrrrrnen .| 12125/2018. | PRINCIPAL RECEIPT.......occoccoorvvvrrreren 753301 | o 753301 | oo 704243 04/25/2043.
3136AD EY 1 |FNMAREMIC TRUST 2013-36 AB.......c.coooocor... .| 12125/2018. | PRINCIPAL RECEIPT......ooccccero 626,362 | ... 626362 | .o 643567 | +vorrs 639,000 | oo | oo 122639 | oo o (12,639) | 05/25/2032.
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3136AD V4 8 |FNMAREMIC TRUST 201341 WG........o00o.o....n . [12125/2018. | PRINCIPAL RECEIPT ....ore oo ] 793,623 | o 793,623 | ... 795,855 | ... 795464 | oo | (1,841) (1,.841) 1112512042,
3136AJ C3 8 | FNMAREMIC TRUST 2014-26 GA - [ 12125/2018. | PRINCIPAL RECEIPT. . 751,379 | oo 751,379 | oo 770,048 | oo 769,002 | oo | oo (17,623) | v | e (17,623) 09/25/2039.
3136A) K4 7 |FNMA REMIC TRUST 2014-28 ND. .| 12/25/2018. | PRINCIPAL RECEIPT... O77.278 | . 977,278 | ... 1,000,030 | v 994440 | oo | (17.132) ). 03/25/2040.
3136AQ UM 0 |FNMA REMIC TRUST 2015-92 VA .| 12/25/2018. | PRINCIPAL RECEIPT. 575,253 | oo 575,253 | oo 606,891 o (25,297) ) .. | 01/25/2029.
3136AR R4 2 |FNMAREMIC TRUST 2016-25A.... - [ 12125/2018. | PRINCIPAL RECEIPT. 771,655 | .o 771,655 | ..o 804,933 | wrovorreo 804,662 | oo | oo (33,007) | ooveeeess | e (33 1074 SO IV 4 I:'<': S NN SRR B 0| 12,066 | 11/25/2042.
3136AT JR 6 |FNMAREMIC TRUST 2016-49 PA. |- | 12/25/2018. | PRINCIPAL RECEIPT 813,875 | o 813,875 | ........ 833,586 | oo 832,349 | oo | o (18ATA) | oo | e TGS 23 AR IR U1 X: 138 IR INION I | B SO 13,578 | 09/25/2045.
3136AT CK 8 |FNMAREMIC TRUST 2016-50 BN .. |.. | 12/25/2018. | PRINCIPAL RECEIPT 723249 | ... 723249 | ........ 755,343 | oo 751,957 | oo | e (28,708) (28,708) | vovvveeereeeeo | orreereceT23,289 | o | oo | ceomeeresernid0 | e 9,838 | 02/25/2048.
3136AU MC 2 |FNMAREMIC TRUST 2016-94 MN. .| 12/25/2018. | PRINCIPAL RECEIPT.. 785,070 | oo 785,070 | oo 776,729 7339 [ o 785070 o o0 Lo 10,906 | 05/25/2045.
3136AV V9 7 |FNMA REMIC TRUST 2017-22 BE.. .| 12/25/2018. | PRINCIPAL RECEIPT. 801,069 | .......... 801,069 | .......... 832,611 ol 29350 | (29,359) 0l 15,265 | 08/25/2040.
3136AW EJ 2 |FNMAREMIC TRUST 2017-28 A.... - [ 12125/2018. | PRINCIPAL RECEIPT 932,566 | ......... 932,566 | .......... 960,980 | .............960,638 | ....... (28,071) | oo | e (K0T &)) EROY IR - - - TS BNIOS B 0| 20,094 | 05/25/2045.
3136AY DD 2 |FNMAREMIC TRUST 2017-66 BH. - 12125/2018. | PRINCIPAL RECEIPT. 741,271 | o 74271 | o 766,173 | oo 766,224 | oo | oo (24,953) | oo | e (24,953) 05/25/2044,
3136B1 DG 6 |FNMA REMIC TRUST 2018-11BVC... . | 12/25/2018. | PRINCIPAL RECEIPT. . 218,805 | ....... 218,805 | ....... 206,429 | ... (7,624) 04/25/2029.
3136B1 ML 5 |FNMAREMIC TRUST 2018-22 BA - | | 12/25/2018. | PRINCIPAL RECEIPT B I 435,659 | ..o 435,659 | ......... 443,963 (8,305) 05/25/2044.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSIMENES......oooiss i | 55,080,800 ..... 55,080,800 ..... 56,080,568 ......... 52,981 ,646 ...... (528,084) ............... (N (528,084) 0 55,080,800 XXX
Bonds - Industrial and Miscellaneous
05574L PT 9 |BNP PARIBAS/BNP PARIBAS US...........oon. C[08/20/2018. [MATURITY .oroooooeooooooooeosreroo 1,500,000 | .....1,500000 | ... 1,512,650 (1783) o 1500,000 0812012018,
05565Q Bz 0 |BP CAPITAL MARKETS PLC C|12/18/2018. | TENDERED.. 1,497,105 | ...... 1,500,000 | ....... 1,508,375 110 PR — 1,502,618 05/06/2022.
05565Q DP 0 | BP CAPITAL MARKETS PLC C| 12/19/2018. | TENDERED.. . . 966,610 | ....... 1,000,000 | ... 1,000,000 0 [ | v 1,000,000 09/119/2022.
656836 AD 5 |NORTH AMERICAN DEVELOPMENT BANK........ C[10/10/2018. | MATURITY ..o . . 1,000,000 | ...... 1,000,000 | oo 998,030 320 | 1,000,000 10/10/2018.
90261X  FA 5 |UBSAG 04/25/2018. | MATURITY... . . 1,000,000 | ....... 1,000,000 | ... 993,780 258 1,000,000 04/25/2018.
025816 AY 5 |AMERICAN EXPRESS CO .| 03/19/2018. | MATURITY... 1,000,000 | .......1,000,000 | ...... 1,000,140 @) 1,000,000 03/19/2018.
02665W BK 6 |AMERICAN HONDA FINANCE CORP.... . [ 11/19/2018. | MATURITY... 1,500,000 | ....... 1,500,000 | ....... 1,499,385 273 1,500,000 11/19/2018.
037411 AN 5 | APACHE CORP +| 0210172018, | MATURITY ..ot | i | 2,500,000 | ......2,500,000 | .......2,831,400 (372 N I 2,500,000 02/01/2018.
073902 RU 4 |BEAR STEARNS COS INC | 02/01/2018. | MATURITY 1,000,000 | ...... 1,000,000 | ... 997,260 KX I B 1,000,000 02/01/2018.
075896 AA 8 |BED BATH & BEYOND INC.... .| 12/07/2018. | NATIONAL FINANCIAL SERVICES.. 2,085,000 | ... 2,500,000 | ... 2434800 | oo 2517818 | oo | o (1,460) | ...380.772 | oo (382.232) | o 08/01/2024.
14912L  3U 3 |CATERPILLAR FINANCIAL SERVICES.. . [ 04/15/2018. [ MATURITY ..occovvvirririnnicienis 1,000,000 | .......1,000,000 | ...... 1,021,215 (786) 04/15/2018.
20030N AR 2 | COMCAST CORP | 02115/2018. | MATURITY 2,000,000 | ...... 2,000,000 | ...... 2,437,160 | s 2,010,513 | oo | reeen(10,593) s [ ICORIE)) P—— 02/15/2018.
263534 BZ 1 |DUPONTE | DE NEMOURS & CO.....occcoocoorrrre. .| 11/29/2018. | CALLED @ 101.8030000......c.coovvsvmves | | 1,018,030 | ... 1,000,000 | ..o 990,690 979 01115/2020.
26442C AD 6 |DUKE ENERGY CAROLINAS LLC.. . | 04/15/2018. | MATURITY.... 500,000 | .......... 500,000 | ......... 499,265 | ............. 499,973 | ...... 27 27 04/15/2018.
26442C  AG 9 |DUKE ENERGY CAROLINASLLC.. +| 11/15/2018.| MATURITY... 500,000 | ... 500,000 | ... 498,550 | ............499,830 | ...... 170 170 11115/2018.
29250R AN 6 |ENBRIDGE ENERGY PARTNERSL P | 04/15/2018. | MATURITY... . | 01,000,000 | ... 1,000,000 | ...... 1,227,020 | o 1,012,845 | s | o ICPX:715)) DA B (12,845) | o . 04/15/2018.
29379V AL 7 |ENTERPRISE PRODS OPERLLC.. +| 04/15/2018. MATURITY. O [T I 2,665,000 | ...... 2,665,000 | ...... 3,340,018 | o 2,702,357 | covvvvierseris | v (37,357) | v | v (R7f7g) p— 04/15/2018.
354613 AG 6 | FRANKLIN RESOURCES INC | 05/21/2018. | CALLED @ 103.3890000.......oosvvvsvocs | | 4,135,560 | ....... 4,000,000 | ... 4,492,754 4,210,105 | v | s (EZ:7T)) S (T4,545) [ oo | v 4,135,560 05/20/2020.
377372 AD 9 | GLAXOSMITHKLINE CAP INC.... | 05/15/2018. | MATURITY oo | 2,000,000 | ...... 2,000,000 | ...... 1,990,300 1,999,530 |...... 470 73 VN O B 2,000,000 05/15/2018.
38141G FG 4 | GOLDMAN SACHS GROUP INC | 0171872018, | MATURITY v | ] s 1,000,000 | ....... 1,000,000 | ... 1,005,690 | ...........1,000,036 | ... (36) (36) 01/18/2018.
46625H GY 0 |JP MORGAN CHASE & CO .| 01/15/2018. | MATURITY... 500,000 | ......... 500,000 | ........ 499,070 | oo...... 499,995 | ... 5 5 . 01/15/2018.
489170 AD 2 | KENNAMETAL INC +| 07/09/2018. | CALLED @ 100.0000000..wvsvvsvesvvsess | 2,000,000 | ...... 2,000,000 | ...... 2,008,060 | ....oce.. 2, ooz LI I B (2,181) [PRE:3)) ISR O 2, ooo 000 11/01/2019.
59156R AR 9 |METLIFEINC | 08/15/2018. | MATURITY s | 001,000,000 | ... 1,000,000 | ...... 1,003,500 1,000,293 | ... (293) (293) | v | 1,000,000 08/15/2018.
595620 AH 8 | MIDAMERICAN ENERGY CO | 03/15/2018. | MATURITY oo | 2,000,000 | ...... 2,000,000 | ...... 2,003,500 2,000,093 |...... (93) (93) | oo | o 2,000,000 03/15/2018.
553794 AA 6 | MUFG AMERICAS HOLDINGS CORP.... - 02/09/2018.| MATURITY... . o[ 22,000,000 | ....... 2,000,000 | ...... 1,992,860 | ..........1,999,742 | ... 258 258 [ oo | oo 2,000,000 02/09/2018.
637432 KT 1 |NATIONAL RURAL UTILS COOP FIN.......ccccuvuueee .1 02/01/2018. | MATURITY ...ccoovriiininnircienieciieas . N 1,000,000 | ....... 1,000,000 | ..ooo..... 997,770 | cooo0....... 999,976 | ....... 24 YN R B 1,000,000 02/01/2018.
64952W BZ 5 |NEW YORKLIFE GLOBAL FUNDING................... .. [ 04127/2018. | MATURITY...ooovvorerieeieseissesvssciienn | 1,500,000 | ... 1,500,000 | ....... 1,498,950 | ..........1,499,886 | ....... 114 M4 b 1,500,000 04/27/2018.
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713448 BH 0 |PEPSICO INC......coooiioiirieieireeeeeeeeieeeieieieeiene .1 06/01/2018. [ MATURITY ...cooooriririrrierneeeirererineenes I 1,000,000 | ...... 1,000,000 | ...oo..... 994,860 | .............999,731 | ...... 269 269 | i 1,000,000 [ cvvvvveeeeeeerrees | coveereeireenennee | evvrresserneenni0 |, 25,000 |06/01/2018.
740189 AK 1 |PRECISION CASTPARTS CORP [ 01/15/2018. | MATURITY....c..ccooocrrrvemmrsreerrscreeeses T 2,000,000 | ... 2,000,000 | ... 1999023 | . 1.999.992 | ... 8 Y R 2,000,000 0l 12,500 | 01/15/2018.
76009X AA 6 |RENSSELAER POLYTECHNIC INST. - | 12/2412018.| VARIOUS . 3,129,978 | ..... 3,000,000 | ....... 3,403,580 | ....ovrrs03,157,051 | oo | e (55475) | vovvecccceeerece | e (55,475) | ovvvecceeerec | e 3,101,576 |...(101,576) | .....(101,576) | .....350,711 | 09/01/2020.
871829 AL 1 |SYSCO CORP. | 0211272018, | MATURITY oo S B 3,000,000 | ... 3,000,000 | ... 3,023,130 | ..........3,000,339 |...... (339) K)o 3,000,000 02/12/2018.
911312 AH 9 |UNITED PARCEL SERVICE INC.... .. 101/15/2018. | MATURITY....ooovorrrinerisseiisssiissisiienns | 2,000,000 | ....... 2,000,000 | ....... 1,998,040 | ...........1,999,990 |....... 10 10 01/15/2018.
931142 CZ 4 |WAL MART STORES INC .1 01/26/2018. | CALLED @ 102.8960000.. 514480 | ..o 500,000 | oo 498095 | ... 499,400 | ... 14 14 10/25/2020.
931142 DJ 9 |WAL-MART STORES INC... .|..| 12115/2018. | MATURITY... 500,000 | ........ 500,000 | ... 500975 | ...........500,187 | ... (187) (187) 12/15/2018.
064159 CU 8 |BANK OF NOVA SCOTIA G| 10/30/2018. | MATURITY .cooooersveemssvnensssseens |, 1,000,000 | ....... 1,000,000 | ....... 1,005,330 | ..........1,000,925 |....... (925) (925) 10/30/2018.
06366R E7 6 |BMOBANK OF MONTREAL... +| €| 041072018, | MATURITY .o | 2,000,000 | ....... 2,000,000 | ..... 1,998,720 119 CET- T N B 2,000,000 04/10/2018.
780085 VD 5 |ROYAL BANK CANADA C|01/16/2018. | MATURITY...oooconovvvmvmmsssvmmmeiees | | 1,000,000 | ...... 1,000,000 | ... 999,750 2 b2 R B 1,000,000 01/16/2018.
89114Q AM 0 | TORONTO DOMINION BANK C109/10/2018. | MATURITY oo | 1,000,000 | ....... 1,000,000 | ....... 1,038,300 | ..........,005,653 | crcccrrricrr | o (5,653) (5,653) | oo | o 1,000,000 09/10/2018.
89114Q AZ 1 | TORONTO DOMINION BANK 03/13/2018. | MATURITY oo |, 1,000,000 | ....... 1,000,000 | ......... 999,970 2 2 I B 1,000,000 03/13/2018.
89352H AN 9 | TRANSCANADA PIPELINES LTD... 01/12/2018. | MATURITY ..o | 1,000,000 | ....... 1,000,000 | ... 996,840 33 33 il 1,000,000 01/12/2018.
3899999. Total - Bonds - Industrial and MISCElIANEOUS..............evvivriiiiriiiiiiiiiniis i | 59,011,763 | ... 59,165,000 | ... 61,438,805 | ........59,624,729 | ... 0| ... (205,379)|....380,772 | ........ (586,151) 0 59,038,580 ...(324,865)| ...... (324,865) | ..1,987,546 XXX
8399997. Total - Bonds - Part 4.... ..125,686,948 |....125,840,185 |....129,685,204 | .......124,161,394 | ........0 | s (893,916) | .....380,772 | ......(1,274,688) | .oooccccoesn0 | oo 125,713,765 .0 | ....(324,865)| ......(324,865) | ..3,146,572 | XXX
8399999. Total - Bonds ....125,686,948 |....125,840,185 |....129,685,204 | .......124,161,394 | ...............0 | ... (893,916) | .....380,772 | ...... (1,274,688) | ...oooovvvrees0 | . 125,713,765 .0 |...(324,865) | .....(324,865) | ..3,146,572 | XXX
Common Stocks - Industrial and Miscellaneous
G0176J 10 9 |ALLEGION PUBLTD CO..oooooooooooooooooonns C[04/26/2018. | DIRECT TRADING..rcccrocrrrr | 1.960.000 | ..o 153,006 XXX | 0129513 | o 155,938 | oo (26,425) | oo | oo Lo [PLR VL] I—— ..129,513 XXX
M0854Q 10 5 |ALLOT COMMUNICATIONS LTD.....ooocccccrrreece C | 11/07/2018. | VARIOUS......cooovvvserrsvrscrssressnrsenn | 11,626,000 | oo 79,153 XXX 943 il 16,243 XXX
G6564A 10 5 |NOMAD HOLDINGS LTD...occcccocovrererrssoererens C| 11/07/2018. | VARIOUS 9370.000 | oo 158,443 X | esoea | . 158447 | 038l (70,382) Ao 70,379 XXX
G7SO00T 10 4 |PENTAIRPLC C| 05/01/2018. | COST ADJ ] 63,449 XXX 0 XXX
88579Y 10 1 .| 10/25/2018. | MORGAN, J.P. SECURITIES.....c.coooovvrr| 7,300,000 | .. 1357.339 X | 102461 | 1718201 | 695740V (695,740) XXX
000817 10 8 o | 10/16/2018. | VARIOUS. oo | 17,325.000 | ... 205,568 XXX | 197,568 | 211,365 | e (13,797) | | o [ (13,797) XXX
004816 10 4 | 08/30/2018. | VARIOUS ..o | 2,026.000 | ... 44,569 XXX 189 XXX
019330 10 9 | ALLIED MOTION TECHNOLOGIES INC. | 0312712018 | VARIOUS ..o | 3,717.000 | ......... 130,733 XXX | 86,391 | ... 122,995 | o (56,605) | orvevoereveres | covverseeni | vereiee (56,605) XXX
01988° 10 8 |ALLSCRIPTS HEALTHCARE SOLUTIONS. .| 11/20/2018. | GOLDMAN, SACHS & CO......oocccrv.... 3,820,000 36,168 XXX (4.675)|. (4675) XXX
02005N 10 0 |ALLY FINANCIAL INC. .| 10/24/2018. | VARIOUS 1.971.000 XXX (23,829) XXX
037833 10 0 |APPLEINC .| 08/23/2018. [ IVY SECURITES INC....vvvvvrsrsvrcrs | 1,600,000 XXX 9,274 XXX
039380 40 7 |ARCH COALINC | 10122/2018. | VARIOUS....ooveoonvssssonssssns | 1,440.000 XXX | 00 101,923 | o 134,150 | (732 | [ D (32,228) XXX
04238R 10 6 |ARMSTRONG FLOORING INC... | 10/30/2018. [ VARIOUS.....occccevererrrrsccrsnsss | 6,320,000 x| este2 | 10934 | 5,356 | oo | o 26,508 (21172) XXX
00206R 10 2 |AT&TINC | 0612212018 [ VARIOUS...coccovrersrseesrssssrsnn | 25,806,600 XXX (97479)| .. XXX
05351X 10 1 |AVAYA HOLDINGS CORP.. .| 05/10/2018. | JONESTRADING INSTITUTIONAL SER..| 1,810,000 XXX (o77) XXX
05969A 10 5 |BANCORPINC .| 06/08/2018. [ VARIOUS....occcvvrerseviersrsvssnrsnes | 15,016,000 XXX .(75,590) XXX
090672 10 6 |BIOTELEMETRY INC.. | 10/04/2018. [ VARIOUS....occccvevrserscrrsvcssnssnsns | 3,860.000 XXX o @5.013) | | o TOAO1 || 135,953 | 135,953 XXX
09075E 10 0 |BIOVERATIV INC.... .| 01/23/2018. | RAYMOND JAMES & ASSOC....occcooces | 3.520.000 | oo 364,507 XXX 1438 | o 191,236 [ | 173,271 | 173271 XXX
09215C 10 5 [BLACKKNIGHT INC... .. | 09/04/2018. | Stevens & Co 980.000 52 389 XXX (387) | oeveeeereeesesree | veeeerrsssssn 82,880 | e | 1000000.9,509 | o 9,509 XXX
09238E 10 4 |BLACKHAWK NETWORK HOLDINGS INC. .| 01/16/2018. | MORGAN, J.P. SECURITIES....c.cooovvc| 2400000 | oo 107,950 XXX 151 XXX
097023 10 5 |BOEING CO . |- 1 08/23/2018. | VARIOUS..........rrovovooiessnncccrcviiiiiinnns | 1,700.000 | ooooo... 602,403 XXX (235,666) XXX
10922N 10 3 |BRIGHTHOUSE FINANCIAL INC........cccooovvvvirnneee .. [12/2712018. | VARIOUS.........coovvvvmsrrvviisnensiissnniinns | 3,370.000 | ......... 107,043 XXX | 149,089 | 497617 | 3990 | i | 52518 | (48,528) e (42,046) | ........ (42,046) XXX
118440 10 6 |BUCKLEINC | 12712018, | VARIOUS s | 4,504,000 | .......... 87,658 XXX | 096,951 | ... 106,970 | ... (10,019) [ oo | oo [ v (10,019)| .. I (9,293) | oo (9,293) XXX
05605H 10 0 |BWXTECHNOLOGIES INC....occoconvvsvvsvssicsinss o | TO7/2018. | VARIOUS. vt | 3,597.000 | ....... 208,383 XXX | s TT867 | 217,582 | . (139,716) | oo | oo | (139,716) 130517 | o 130,517 XXX
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127686 10 3 | CAESARS ENTERTAINMENT CORP................ | 1211712018, [VARIOUS...escereesrrerserssrrsenees | 35.105.000 | ... 290,475 XXX | o 423186 | . 444078 | ... (20,893) ). o] (132,710 | ......(132,710) XXX
131193 10 4 |CALLAWAY GOLF CO | 0713172018, [ VARIOUS...occvreveserscnssnessesinssns | 24.857.000 | ... 437,013 XXX ). ] 280,849 | ... 280,849 XXX
13765N 10 7 | CANNAE HOLDINGS INC... .| 01/05/2018. | WEEDEN & COMPANY......cocooormvm | 2,630,000 XXX ) ol 14518 | oo 14,518 XXX
14575E 10 5 |CARS.COMINC ..| 11/07/2018. | IVY SECURITES INC g 3,310.000 XXX (530) N (9,232)| coovn (9,232) XXX
18270P 10 9 |CLARUS CORP . [ 11/28/2018. | VARIOUS.........ovovvvirnrvisnniissnnniinns | 3,787.000 XXX | 21,000 | o 20,728 | ......... (G220 ) I Y v | eevrrnnniennnn 21,0000 | i | e 19,634 | ......... 19,634 XXX
12653C 10 8 |CNXRESOURCES CORPORATION.. | 1172612018 [ VARIOUS....ocvevvrsvrensnssvesnssies | 9,010.000 XXX 131816 ) (794) XXX
20050L 10 0 |COMMAND SEC CORP.. .| 09/19/2018. | JONESTRADING INSTITUTIONAL SER..| 29,289,000 XXX o 91964 | o 89017 | 2086 e 2088 i 01968 | (10,834) (10,834) XXX
20084V 30 6 |COMMERCEHUB INC | 03/23/2018. | VARIOUS......cocccconsvvesscvnssvesscnssns | 9,082.000 XXX XXX
205477 10 2 |COMPUTER TASK GROUP INC. .| 0472412018, | VARIOUS.......ovvovcreveresscecneessseennessiis | 29,911.000 XXX XXX
206787 10 3 |CONDUENT INC o [ 1202712018, | VARIOUS......cococcomrvrrsvnisinsssinesns | 33,920,000 XXX XXX
20854L 10 8 [CONSOL ENERGY INC ..ooooecocrecrrccicee .| 01/08/2018. [ IVY SECURITES INC...ovvvvvrsrivrins | 1,990,000 XXX XXX
219350 10 5 [CORNINGINC ..ooooooveeesceeeescreeesseersne | 05/02/2018. | STRATEGAS SECURITIES LLC...oocoooe | 33,775.000 XXX | (190,536) | ......(190,536) XXX
227046 10 9 |CROCS INC..... | 02/12/2018. [ VARIOUS....coocrvereerereescsrs | 17.156.000 XXX | 115312 | 216,852 | ... (101,540) 105,312 | ... 105,312 XXX
23283R 10 0 |CYRUSONE INC......oovvvrrrrrrrrrrrrreneneneneneeeeeeese .| 02/22/2018. | DIRECT TRADING.......ooocescccmvvcirrmimsen | 850.000 XXX | 36924 | 50601 | (13,676) 36,924 | oo | 00 2437 | 2137 XXX
239360 10 0 |DAWSON GEOPHYSICAL CO....ooovoccceerscreeee | 06/19/2018. [ VARIOUS.....ccccevererscnsseesecsnsns | 15,788.650 120,710 XXX | 50338 | oo 77,329 | oo (17,991) 59,338 | oo | 61,372 | 61,372 XXX
254423 10 6 |DINEEQUITY INC...oooovoerrve .| 051412018, [ VARIOUS.....ocvevevrvrsensvssiesessis | 2,490,000 178,826 XXX | 112,055 | o 126318 | oo (14,262) XXX
260095 10 4 |DOVER DOWNS GAMING & ENTERTAINMENT | .. | 07/23/2018. | VARIOUS

e 20,000.000 | 1o 50,744 XK | 18,582 | s 20,400 | oo (1,818) (1,818) ] 32,162 XXX

23334L 10 2 [DSWINC | 1202012018, | VARIOUS ..o | 10,590.000 | .......... 274,821 XXX | e 216,057 | vrvvrrn 226,732 | ... (10,675) | oo | oo | e ()] P— o] 58,764 XXX
28035Q 10 2 |EDGEWELL PERSONAL CARE CO - | 06/02/2018. | IVY SECURITES INC... o 1,970.000 | ... 83,500 XXX | s 117,610 | .oovve 80,770 | ..o 0 o] e (38110) | oo (34,110) XXX
28470R 10 2 |ELDORADO RESORTS INC o | 10/22/2018. | VARIOUS...coovesvvsvssssssessssns | 7,980.000 | ....... 304,520 XXX | 97,788 | oo 264,537 | ..0.(166,749) | oo [ e | o IR ZE) ) — ...206,732 | ...... 206,732 XXX
291087 20 3 |EMERSON RADIO CORP. .. | 11/07/2018. | BLAIR WILLIAM & CO....oovvvevvvsnssnrrrrnene | 132,735.000 | voovo.. 196,445 XXX | e, 76,323 | oo 193,780 | .... TRETAL:Y4 ) (I DO (117,857) | oo [ v 76,323 [ v | e 120,123 | ..... 120,123 | .o XXX
29272W 10 9 | ENERGIZER HOLDINGS INC o [ 11412018, | VARIOUS...ooeessessssessssessns | 6,200.000 | ......... 374,036 XXX | e 256,151 | oo 301,794 | ..o (A5,643) | oo | oo | e UL\ | I— o] 117,885 XXX
356108 10 0 |FREDS INC | 11/05/2018. | IVY SECURITES INC...occcoovvrrrrsvrrens | 12,867.000 | oo 41763 XXX 0 o] 23,876 XXX
357023 10 0 |FREIGHTCAR AMERICA INC. .| 08/06/2018. | KEYBANC CAPITAL MARKETS INC....... | 3,091.000 | oo 57,843 XXX 3,003 A 2,046 XXX
36164V 30 5 |GCILIBERTY INC.......cooommrriiinrnniiiccsscniiisenniinns .. | 10/26/2018. | VARIOUS.........ooonrrrvvrvviiissssssnsessiiiin | 2,650.000 | .......... 121,912 XXX | e 54,444 | 43736 | (89,292) | e [ v | eereeeeee(89,292) | e | e DA AAE | | ) 67,468 XXX
36164Y 10 1 | GCP APPLIED TECHNOLOGIES INC. | 00/12/2018. [ KING, CL & ASSIC...cocccvvvrvrrrcrra | 1.840.000 | oo 44302 XXX | 32454 | 58696 | (26242 2628 304 11,848 XXX
381370 10 5 |GOLDFIELD CORP .. |..| 03128/2018. | VARIOUS 8.480.000 32,994 XXX ....(16,346) XXX
384556 10 6 | GRAHAM CORP.......coovrrririnrirnnrisnrisserensnnenns .. [ 10/26/2018. | VARIOUS..........coovvvvrimservviisnscsiiissnniiinns | 9,576.000 | .......... 243,252 XXX | 184,728 | 200,426 | oo (15,697) | oo | oo | e n(15,697) | oo, I 58,524 XXX
401617 10 5 |GUESSINC | 02/01/2018. | DIRECT TRADING. ..o | 2,800.000 | ..o 48,317 XXX | 31,220 [ o 47,264 | e (16,084) | oo | | oo (16,084) | o] 7,097 | 17,097 XXX
41165F 10 1 |HARBORONE BANCORP INC.......ooovvvvvmvmrmiinininnes . [ 07/23/2018. | VARIOUS.......oovoccerrerccenressssinneesssiins | 8,668.000 | ... 158,508 XX | 161,126 N (2,618) | oo (2,618) XXX
413875 10 5 |HARRIS CORP DEL - 08/23/2018. | VARIOUS.....ooorsoeseessssesssine | 1,750.000 282,341 XXX | 135,562 | vovvvveeere 287,887 | o (112,325) | oo | oo | oo 146,778 | ....... 146,778 XXX
416906 10 5 |HARVARD BIOSCIENCE INC. .| 07/27/2018. | VARIOUS . 52,800,000 282,245 XXX 140,791 XXX
438516 10 6 |HONEYWELL INTL INC [ 10/30/2018. | VARIOUS......coococomsvvessinnssinnssvnssns | 1,375.000 285,995 XXX | s 280,330 XXX
44244K 10 9 |HOUSTON WIRE & CABLE CO.. o [ 11715/2018. | VARIOUS......ooovorrsvnnnsssvnnssssins | 1,640.000 | oo 9,830 XXX XXX
45685K 10 2 |INFUSYSTEM HOLDINGS INC o [ 117292018, | VARIOUS......cooverreveeesmecnnessseennessiss | 51.845.000 | ........ 177,585 XXX XXX
45688C 10 7 |INGEVITY CORP [ 0712012018, | VARIOUS......ooccocnsevnsnirnssennssirnssns | 1,450,000 100,067 XXX XXX
458140 10 0 |INTEL CORPORATION .| 08/15/2018. | MORGAN, J.P. SECURITIES................. 41,250,000 529.707 XXX XXX
46609) 10 6 |J ALEXANDERS HOLDINGS INC......oovvvvvvvrrrrnnnees - | 12121/2018. | VARIOUS.........ooovvvvvvnsesssinnnrnnssssssscn | 9,532.000 | ........... 98,646 XXX XXX
47012E 10 6 |JAKKS PAC INC o [ 1110972018, | VARIOUS......oococcvnsvrrssinrnsernsssnnsssens | 54,365.000 | ....... 147,569 XXX XXX
46590V 10 0 |JBG SMITH PPTYS - 10/01/2018. | SIDOTI & CO....oovvvvvvvvriverivnressssssin | 1,220.000 | vovvvvo. 44579 XXX XXX
49428) 10 9 |KIMBALL ELECTRONICS INC.... . | 12/27/2018. | JEFFRIES & CO... 2,100.000 32,325 XXX XXX
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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
497498 10 5 |KIRKLANDS INC......cccooiriieriiireiiereiieceiieceii .. | 01/24/2018. | KING, CL & ASSIC.........ocormvmrvviimrnriiiians | 1,510.000 XXX | 19,646 | oo 18,067 | oo 1,579 1,579 B (1,759) | .oovvn. (1,759) | ooovvercrrirs XXX
500754 10 6 |KRAFT HEINZ CO. .. [ 12/07/2018.| MORGAN STANLEY & COINC.....cccooevn | 17,500.000 XXX | 1139734 | o 1.360.800 | ... (221,066) (221,066) | (287,411)] (287,411) | ....... 42,653 XXX
511795 10 6 |LAKELAND INDUSTRIES INC - [ 12103/2018. | VARIOUS......oovreerseenseessnn | 11,802.000 XXX | 116,893 | o 171,719 | (54,826) ...(54,826) N 39,779 | ..o 39,779 XXX
512816 10 9 |LAMAR ADVERTISING CO | 0112412018, [ VARIOUS....cccccerrsvrrerrsrnssnssnsins | 2,500,000 XXX | 132720 | 185600 | .. (52,880) i M v | overrrsee32,720 | oo | 00 89,057 | XXX
521050 10 4 |LAYNE CHRISTENSEN CO .. | 06/15/2018. | ABEL NOSER CORP........cooovvvvvranmrriinns | 25,792.000 XXX | 132,126 | 323,690 | .. [RICIToX) U U PN (191 563) ............................................................................................... XXX
525327 10 2 |LEIDOS HOLDINGS INC | 101252018 | VARIOUS ..o | 2,396.000 XXX | 00105127 | o 54710 | (49,583) | oo | oo | e (49,583) [ ovvcrer XXX
53046P 10 9 |LIBERTY EXPEDIA HOLDINGS .. | 03/14/2018. | VARIOUS.........coovvvvvrmservviisnecsiiissnnniinns | 2,020.000 XXX | 59811 | o 89547 | (29,736) (29,736) XXX
531229 60 7 |LIBERTY MEDIA CORP SIRIUSXM .. | 09/24/2018. | VARIOUS.........cooomvvvrimsmrveeisnensiiissnnniiens | 1,750.000 XXX | 63,385 | oo 89405 | (6,020) (6,020) XXX
533535 10 0 |LINCOLN EDUCATIONAL SERVICES CORP....... .. | 02/28/2018. | IVY SECURITES INC...occcocvvrrerrarrens | 22,300,000 XXX , e 45,046 | (3488 o (34,682) | oo XXX
536358 10 7 |LIQUIDITY SERVICES INC.......cccoccoovvvirmrrririrriinnas [ 122112018, | VARIOUS.........covorrviinnriisssnniisssnnin | 28,502.000 XXX | 161 509 | oo 138235 23,275 XXX
549282 10 1 |LUBYSINC .. | 09/12/2018. | VARIOUS........covmrrrmrervveessmsneeeerisiieiens | 55,005.000 XXX | 154,564 145213 9,351 XXX
574599 10 6 |MASCO CORP COM | 1012972018, | VARIOUS....oovesoosvessnssessesns | 3,890.000 XXX | s 117,577 170,927 | s (53.350) | oo | e | e [GL0) | — XXX
552746 34 9 | MFS INTERNATIONAL VALUE FUND R oo |+ [12/13/2018. | CAPITAL GAIN.......ovvvmvervvoensnvissssnnnis | 267,405 XXX o 0 XXX
504918 10 4 |MICROSOFT CORP.....cccccoomrvvmmmmvvrrsrismrsnsersnen .| 08/23/2018. | IVY SECURITES INC..cccccoovvvrrrvvrrrene 1,300,000 | oo 139045 XXX XXX
598039 10 5 |MIDSOUTH BANCORP INC.... « | 11/02/2018. | VARIOUS........ooorvvrrmvnvrenssssssci | 7,799.000 | .......... 107,420 XXX XXX
606501 10 4 |MITCHAM INDS INC .. [ 12/07/2018. | VARIOUS +0rrr..10,649.000 | ............40,507 XXX XXX
65339F 10 1 |NEXTERAENERGY INC.... .| 03/08/2018. | DIRECT TRADING.......cocvvvevvvevevevevnverinnnne | 8,000.000 | ....... 1,233,100 XXX XXX
667746 10 1 |NORTHWEST PIPE CO. o [ ]12/21/2018. [ VARIOUS....oooovviinnnnns | 11,957.000 XXX XXX
68235P 10 8 |ONE GAS INC.....oooivrrerrrrercrercrersnsesseissssinns .. [01/12/2018. | IVY SECURITES INC.......oovomrvvvvviinenn | 1,080.000 XXX XXX
700517 10 5 |PARKHOTELS RESORTSINC........cccoooovurvrinnnens .. | 06/05/2018. [ MORGAN, J.P. SECURITIES.................. 1,430.000 XXX XXX
714167 10 3 | PERMA PIPE INTERNATIONAL HOLDINGS INC. | .. | 11/09/2018. | VARIOUS 7,298.000 XXX XXX
714157 20 3 | PERMA-FIX ENVIRONMENTAL SERVICES......... .. [ 12/19/2018. | VARIOUS 2,869.000 XXX | o 5464 | 10472 | (5,308) XXX
739128 10 6 |POWELL INDS INC .. | 08/14/2018. | INVESTMENT TECHNOLOGY GROUP...| 1,132.000 XXX | 33849 | 32432 | 1,417 1417 33,849 XXX
750459 10 9 |RADISYS CORP.......ooocccrrvrrrrrerrrren | 12/03/2018. | JONESTRADING INSTITUTIONAL SER..| 147 503.000 XXX | 04549 | 448041 | . (9,681) | oo | 44,010 | oo (53,691) | oo XXX
75508B 10 4 |RAYONIER ADVANCED MATERIALS INC. .. | 10/24/2018. | JEFFRIES & CO......ooovvmrvvvervneenriiinsen | 120.000 XXX ...(769) (769) XXX
76118Y 10 4 |RESIDEO TECHNOLOGIES INC......ccccccrrrrrene .| 11/09/2018. | CASH IN LIEU 0.166 XXX XXX
763165 10 7 |RICHARDSON ELECTRONICSLTD... .| 03/08/2018. [ VARIOUS.........covvvvvvvvvirinvnnivvininininnnininnenc | 7,600.000 XXX XXX
74975N 10 5 |RTISURGICAL INC .. | 11/07/2018. | JONESTRADING INSTITUTIONAL SER...| 70,000.000 XXX XXX
78112V 10 2 |RUBICON PROJ INC .. | 08/07/2018. [ VARIOUS.........coomvrrrrvrvvermrismsmsrervcviiens | 32,907.000 XXX XXX
78573L 10 6 |SABRAHEALTH CARE REIT INC.. - | 1171612018, [ VARIOUS........ovviviiiiiiiiniiiiiiiniiiniinnienc | 3,230.000 XXX XXX
829214 10 5 |SIMULATIONS PLUS INC. .. | 11/20/2018. | JEFFRIES & CO.....coovvvrvvvcisesreneecr | 3,090.000 XXX 28869 | 49749 | (25,280) XXX
830879 10 2 |SKYWESTINC... .. | 04/30/2018. | VARIOUS.........ooovvvirnrvinssnsnninssssninnns | 4,354.000 XXX | 83,829 [ 231,197 | ..., (147,369) | ccoccovrrrerrvreveres [ o XXX
838518 10 8 |SOUTH JERSEY INDS INC......cooovvvvvrrrirarrirens .. [10/22/2018. | VARIOUS XXX | 21445 | 25827 | (4,682) I 5,962 | ....... 5,962 XXX
85569C 10 7 |STARTEKINC .. [ 10/30/2018. | VARIOUS XXX | 68,885 | oo 47806 | ... (7,623) I (11,605) | ....... (11,605) XXX
855707 10 5 |STATE AUTO FINANCIAL CORP. .. | 04/242018. | VARIOUS.........ccoovvrvvmmemmvirimsnrviiissnnniens | 10,000.000 XXX | 135435 | ..n291,200 | (155,765) | 167,203 | e 167,203 XXX
86722A 10 3 |SUNCOKE ENERGY INC .| 12/27/2018. | IVY SECURITES INC...ocoocovvrvrmcrimens | 3.330.000 XXX | 5T | 390907 | (R0 X13) IS EIN DN C %211 IS IS ):% o £ N SN B 21Tl O 1,219 XXX
871503 10 8 |SYMANTEC CORP .. [ 02/07/2018. | VARIOUS..........ooovvvvinnriissnniisssnnnnins | 36,000.000 XXX | o 744,794 | .. 1,010,160 | ... (VLKL ) XXX
872386 10 7 |TESSCO TECHNOLOGIES INC.. .. 09/20/2018. | VARIOUS.........ooommrmmrrvvveeeisssesenecevvvin | 4,740.000 XXX | 59937 | 95511 | o (3557A) | o XXX
882508 10 4 | TEXAS INSTRUMENTS INC .. .. | 08/15/2018. | MORGAN, J.P. SECURITIES.........oooocooens | 2,750.000 XXX XXX
87240R 10 7 |TFS FINANCIAL CORP o |+ 07/02/2018. [ VARIOUS......ccococooccvvvmnmssssssisnnvnnnnnnssnsn | 17,330.000 | .......... 263,730 XXX | 195,713 | 258,910 | 10t (63,197) [ oo [ XXX
887317 30 3 | TIME WARNER INC..oooooccvrirmrevenrcrnsncnsnens .| 06/15/2018. | MERGER ....ovvvveverraereserscnssnessnes | 11,800.000 | ...... 1,186,018 XXX XXX
892918 10 3 | TRANSACT TECHNOLOGIES INC..........cccoevvenenee .. 1 03/27/2018. [ VARIOUS...........ocvoerrienriecrissnsisaniens | 13,753.000 | v, 187,305 XXX | 88,075 | e 182,227 | oo (94152) | oo | e XXX
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89469A 10 4 |TREEHOUSE FOODS INC...oroooooooooosvoroos . [1210/2018. | ABEL NOSER CORP......occooroccoroorns 970,000 N Y T T 0 1. (1.02)| oo (1,024) XXX
Q9235V 10 1 |TRONOXLTD .. [ 09/25/2018. | VARIOUS.........ccocvvvvrmrcrvvinnensinissniniins | 13,710.000 XXX | 32806 | oo 76,092 | [E5I02:15)) (O B XXX
901476 10 1 |TWINDISCINC...... .| 05/07/2018. [ VARIOUS.....occccevererrersccrnsss | 3.514.000 X | 3367 | 93367 | (59,800) XXX
910710 10 2 |UNITED INS HLDGS CORP.... .| 08/01/2018. | JONESTRADING INSTITUTIONAL SER..| | 6,352,000 XXX | 37686 | 109572 | (71,886) XXX
913837 10 0 |UNIVERSAL STAINLESS & ALLOY.... .| 08106/2018. [ VARIOUS.....ccccovvvervrrcrrsresvcssnssns | 15,428,000 X | 142776 | . 330468 | . (187,692) XXX
917488 10 8 |UTAH MED PRODS INC .| 05/14/2018. | VARIOUS 360,000 XXX | 18097 | 29308 | (11,207) XXX
92047W 10 1 |VALVOLINE INC .| 02/05/2018. | DIRECT TRADING........oocccerrrrrrrrrernne 3.974.000 XXX | 82965 | 9osgs | ... (17:323) XXX
92214X 10 6 |VAREXIMAGING CORP. | 1171312018 [ VARIOUS....ooccorvercercerseescsrs | 12,710,000 X | 378730 | . 510861 | . (131,831) XXX
92532W 10 3 |VERSUM MATERIALS INC. .| 02/05/2018. | ROTH CAPITAL PARTNERS LLC....coocn | 870.000 XXX | 20095 | . 32930 | . (11,935) XXX
92835K 10 3 |VISHAY PRECISION GROUP INC.. .| 05/30/2018. [ VARIOUS.....ccccvvererrrssecssnssnsss | 9.202.000 | . 301,061 XX | 107614 | 231430 | (123:816) XXX
92840M 10 2 |VISTRA ENERGY CORP .| 0810612018, [ VARIOUS...occvvrerscrsersersvssnrsnes | 14,080.000 | ..o 319,512 XXX | 210589 | 257946 | .. (47,357) XXX
929089 10 0 |VOYAFINANCIALINC.... .. [ 09/11/2018. | VARIOUS.........oovvvvviererviiisnecsiiissnnniinns | 5,874.000 | ......... 208,535 XXX | 176,365 | 290587 | ... (114,222) XXX
96145D 10 5 | WESTROCK CO o | | 0612212018, | VARIOUS ..o | 2,230.000 | ... 137,409 XXX | 85,857 | o 140,958 | ... (55,301) , XXX
98310W 10 8 |WYNDHAM WORLDWIDE CORP.........ccccocrvurrnnne .. | 09/06/2018. | VARIOUS.........coocvvvvvmsrrvviisnensiiisseniiinns | 1,260.000 | ......... 112,234 XXX | 131,120 | oo 145,996 | ... (14,877) o (18,885)] ........ (18,885) | . XXX
17878y 10 8 |CIVEO CORP CDA C|07/17/2018. | BAYPOINT TRADING. .o | 11,537.000 | ..oooce 50,030 XXX 33,313 | 31896 [ e U817 [ | o [ L8 [ | e 33,313 [ e | o 16,716 | ........16,716 XXX
67001K 20 2 |NOVELION THERAPEUTICS INC(was QLT)........ C|01/04/2018. | DIRECT TRADING 231,000 70 XXX 1,605 1,605 812)] . 812)]. XXX
730843 20 8 |POINTSINTLLTD C| 1211412018, | VARIOUS....cosovsvvsssssesssssssssssisssses | 2,092.000 | .o 21,721 XXX | ..21,951 [ R 21,951 | oo een(230)| (230) XXX
9099999. Total - Common Stocks - Industrial and MiSCENaNEOUS. ... vvssvssivnsss vttt | 24,710,128 XXX | 18,625,341 (5,884,208) | ....ooooccnnd 0 ]....123,056 | ......(6,007,264) | ...o..overec.e 0] o 18,625,341 | oovovcnd 0 | 6,084,787 |.....6,084,787 XXX
Common Stocks - Mutual Funds
00203H 44 6 |AQRLONG-SHORT EQUITY FUND.....c...oor.ovrs . [12[19/2018. ] CAPITAL GAIN «x 1. 1 1 01 ol T 588179 | ... 588179 | oo XXX
317609 35 2 | GRANDEUR PEAK INTERNATIONAL . [12127/2018. | CAPITAL GAIN
OPPORTUNITIES FUND e S DTS IS IS 3 I N I B 327472 | 1 321472 | o XXX
47803T 62 7 |JOHN HANCOCK INTERNATIONAL GROWTH |.. | 12/14/2018. | CAPITAL GAIN
FUND e S S NS SRS S 0 XXX
00768D 33 5 |KELLNER MERGER INVESTOR CLASS............. .| 12111/2018. | CAPITAL GAIN XXX 0 XXX
55273E 82 2 |MFS INTERNATIONAL VALUE FUND......co.oves | 07/17/2018. | EXCHANGE XXX R DO P (2,274,000) | oo | 7,846,136 | oo XXX
70472Q 50 0 |PEAR TREE POLARIS FOREIGN VALUE FUND.. |.. | 12/17/2018.| CAPITAL GAIN. N T T T 0 XXX
92828W 36 1 |VIRTUS EMERGING MARKETS . [12117/2018. | CAPITAL GAIN
OPPORTUNITIES FUND 93780 XXX 0 93780 XXX
9299999. Total - Common Stocks - MUt FUNS.....vvoovvvesvvessressssssnsssiins esiisessisssssssesn ......9,137,969 XXX 7,846,136 | ........10,120,136 | ..(2,274,000) 0 0 |.....(2,274,000) 0. 7,846,136 .0 |..1,291,833 |....1,291,833 L0 XXX
9799997. Total - COMMON SIOCKS = PaIt 4...covesveesreessvssssssssesssssssiisnsssins | cssissessisssssissssssss s | 33,848,097 XXX | 26471477 | ... 34,536,218 | ..(8,158,208) | ...o0cooo.c. 0]....123,056 | .....(8,281,264) 0 26,471,477 0 |.7,376,620 |...7,376,620 | ....200,324 | XXX
9799998 Total - Common Stocks - Summary Hem from Part S........coovvsivvssiiinss covvessssssssssessssssssssssssssssssssssssssssssssssssssssssssssssess | 2,884,223 XXX KRTATCIT: I [ [ [ 48,155 |........... (CERE)] I . 3,125,464 | .ooovcviicrinn, ..(241,241) ] .....(241,241) | ......38,600 | XXX
9799999. Total - COMMON SIOCKS......vvssvvrssrrssisss s s || 36,732,320 XXX ... 29,645,095 | ......... 34,536,218 | ..(8,158,208) | ...............0 | ... 171,211 | ..... (8,329,419) 0 29,596,941 0 |.7,135,379 |...7,135,379 | ...238,924 | XXX
9899999. Total - Preferred and COMMON SHOCKS........o.cccevsivrrsivrscvmssrnssiniss st | 36,732,320 XXX .. 29,645,095 | ......... 34,536,218 | ..(8,158,208) | ................. 0 |..A71,211 |...... (8,329,419) 0 29,596,941 0 |.7,135379 |...7,135,379 | ...238,924 | XXX
9999999, Total - Bonds, Preferred and Common Stocks ...162,419,268 XXX ..159,330,299 | ...... 158,697,612 | ..(8,158,208) | ......(893,916) | ....551,983 | .....(9,604,107) | ............... 0. 155,310,706 | ............... 0|.6810,514 |...6,810514 | .3,385496 | XXX
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Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
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i Book/Adjusted Year's Temporary | Total Change | Exchange Gain Realized Received | Interest
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CUSIP Identification n Name of Vendor Date Name of Purchaser Actual Cost Consideration Disposal / Accretion | Recognized| (12+13-14) | B./A.C.V. | Disposal | on Disposal Year Dividends
Common Stocks - Industrial and Miscellaneous
366505 5 | GARRETT MOTION INC C DIRECT TRADING........cccovvmrirriririernnine 11/20/2018 [ VARIOUS.......cooivrirrirernirseierisiserenines 12,950 18,403 0 | eovervieies | eeervieeienn | ceeeee(5,453) | 1iteii(5,453) | o | e
014491 4 | ALEXANDER & BALDWIN INC NEW. DIVIDEND REINVESTMENT.. 11/12/12018 [ VARIOUS........cooveerririerieriecisneeisninns 14,267 18,530
038204 0 |APPLIED GENETIC TECHNOL CORP.... |.. IVY SECURITES INC..... .| 12/13/2018 | JONESTRADING INSTITUTIONAL SER.. 68,991 84,621
04649V 2 | ASURE SOFTWARE INC DOUGHERTY & COMPANY LLC... 06/22/2018 [ VARIOUS..........cooomririiericiniinniciiis 87,297 70,273
06777U 1 |BARNES & NOBLE ED INC.... VARIOUS 12/27/2018 ... 178,221
10922N 3 | BRIGHTHOUSE FINL INC VARIOUS 12/27/2018 [ IVY SECURITES INC.......cocvvvrrerrnrivvris | 20000e2,540.000 | ..o 143,844 112,370 | e,
JONESTRADING INSTITUTIONAL
285229 0 |ELECTRO SCIENTIFIC INDS INC SERVICES 122112018 [ VARIOUS........cocovvvrvrrnrrerinnncrernisnirnns | 000000e9,297.000 | oo 184,206 184,206 0 | o | e | 073,289 [ 173,289 | e [
35905A VARIOUS 11/16/2018 | IVY SECURITES INC 142,372 ...142,372 0 | eovveeeeeiees | errensienins | oo (64,849)
387328 GRANITE CONSTR INC VARIOUS 06/20/2018 132,126 ..132,126 0 263,259
JONESTRADING INSTITUTIONAL
41165F 1 | HARBORONE BANCORP INC SERVICES 07/24/2018 | BAYPOINT TRADING.........ccccoovvvvvvrinnns | 0 1,660.000 | ... 30,926 31,572 30,926 (V1 PO PSRRI IO
JONESTRADING INSTITUTIONAL
497498 5 SERVICES 11/27/2018 3,033 4,173 (V] [SUSSURURRORN IRURRTOTRN IO (1,140)
500754 6 IVY SECURITES INC......cooovvveriicirnnins 12/07/2018 | MORGAN STANLEY & CO INC........coceee | 2000ree.1,950.000 | ..ooerer. 115,507 | oo 94,973 | v 115,507 (V1 OSSR IRV VO (20,534)
53046P 9 |LIBERTY EXPEDIA HOLDINGS.. FBN SECURITIES........cooovmiririrrinirins 03/14/2018 | ROTH CAPITAL PARTNERS LLC.. 81,457 98,364 0 | eovveeeerens | errensienins | oo (16,907)
577128 1 |MATTHEWS INTL CORP VARIOUS 10/18/2018 253,968 275,521 (V1 USSR IR VO (21,553)
64111Q 4 INETGEARINC.....cotmiriiiricniercirinis JEFFRIES & CO....oovvericeniciniin 12/03/2018 | INVESTMENT TECHNOLOGY GROUP... . 68,503 69,940 {110 [OPORURRORIURN IFURPORIRIRTOPIRN PPORION (1,437)
715347 0 |PERSPECTAINC.... VARIOUS 1212712018 [ VARIOUS...........ocoovrererrereenerercsnsnrnns | 000 17,040,000 | ... 415,873 | ... 275,743 | ....coone 415,873 0 ...(140,130)
750459 9 DIRECT TRADING.........ccccovmviieriniiiiriins 12/03/2018 | JONESTRADING INSTITUTIONAL SER.. 46,066 17,370 [ e [ | e 12,709 | .ooveeeeee(12,709) | oo | v | 2000 28,696 | ......28,696 | ..ocvovrnnee.
JONESTRADING INSTITUTIONAL
78112V 2 |RUBICON PROJ INC SERVICES 08/07/2018 | IVY SECURITES INC......coovveririrrririirens 32,588 48,146 32,588
82981J SITE CENTERS CORP. VARIOUS 12/20/2018 ....132,549
84763R SPECTRUM BRANDS HLDGS INC VARIOUS 04/26/2018 191,095 3,971
JONESTRADING INSTITUTIONAL
85569C 7 SERVICES 10/12/2018 1,400
879181 5 VARIOUS 10/05/2018 62,799
909214 6 WEEDEN & COMPANY.......ccoomvuririrnnnne 12/13/2018 83,237
98310W 8 | WYNDHAM WORLDWIDE CORP, . VARIOUS 1212712018 [ VARIOUS...........ocvvvernrrervrncrernniereiens | 20000ea5,590.000 | oo 395,974 395,974
730843 8 C VARIOUS 12/12/2018 [ VARIOUS........coovvrirriersiseerrieirenins ....51,828 51,828
776652 VARIOUS 09/20/2018 | JONESTRADING INSTITUTIONAL SER.. . ..205,198 205,198
9099999. Total - Common Stocks - INAUSHrial N MISCEIBNEOUS.............. c.coovruiveiieeteiiicteteeeceeteeete ettt e et es ettt e et esesesaetenseetesesassesenssaesesesassesessnaesessassesensesesssasaesesnsssesssnaesesans | ererenen 3,173,618 3,125,464 L
9799998. TOAI = COMMON SEOCKS. ....vevesrerestis ittt eheseees et R0 bbbttt | ceniisens 3,173,618 | ......... 2,884,223 .3,125,464 (241241 ... 38,600
9899999. Total - Preferred and Common Stocks 3,173,618 | ......... 2,884,223 | .........3,125,464 . ..(241,241)] ...... 38,600
9999999. Total - Bonds, Preferred and COMIMON SEOCKS..........ccicviviiiiiieis  worteiieiseisisesiese sttt sse bt bbb st bbbt bbb s bbbttt sse s bt ssessnnntans | suensesen 3,173,618 | ......... 2,884,223 | ......... 3,125,464 | ..o 0 | 0 .(241.241) ] ...... 38,600 | ............. 0
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

913

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number  |NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - U.S. Property and Casualty Insurer
58458" 10 5 |MEDICAL HEALTH INSURING CORPORATION OF OHIO.......coomeresesesesresesreserssereseesereseeseesereseresece [ [95828......... | 34-1442712......| oo 8bi | I 84,213,827 [.oorsesssssssss | s 10,000000 | ..o 100.0
1199999. Total - Common Stocks - U.S. Property @ CASUAIY INSUE ..ottt ettt e etetsseseesesseeessessssesessesseaeseeseesessesaeseeseesesseseeseesesansessessessnsessessnss | £1etsesassessessesassassessesassesseesessesassessessesaesessessnsantessessssssassessnsanes (U] [ 84,213,827 | oo 0 XXX XXX
Common Stocks - U.S. Life Insurer
21058# 10 3 ‘CONSUMERS LIFE INSURANCE COMPANY ....couiiiiieiiniinistnsersssssssesssensssssssenssssssenssensssesssnsssssssa | ............ |62375 .......... |21-0706531 ...... | ............................... 8bi | NO | o | o 31,770,588 | ..o | e 16,000.000 | ...vovviereriirininninns 100.0
1299999, Total - COMMON SEOCKS = U.S. LI INSUIET. ... ieeeitstisstisse ettt sttt s8££ 8488 £ 488414848 eLE £ 408484 E 8R4 eEE L8188 eeE 8ok e oLk eLE oL 8oL oL 8L LE oL 8RRt (] I 31,770,588 | oo 0 XXX XXX
Common Stocks - U.S. Health Entity
86815 10 4 ‘ SUPERIOR DENTAL CARE ALLIANGCE, INC.......coooniiiiiiiirssrissrinsnississeeens | ............ | 96280.......... | 31-1119867...... | ............................... 8bi | NO | oo | o 15,085,872 | ..vvuivereriinrisnnnsniissinsninns | cersensssessnsnninns 1,000.000 [ ..o 100.0
1399999. Total - Common Stocks - U.S. HEalth ENiY........ieiiiiiiiiiieiisisieiissssssni s (L PN 15,065,872 XXX XXX
1899999. Total - Common Stocks.. 0 131,050,287 XXX XXX
1999999. Total - Preferred and Common Stock. 0 ...131,050,287 XXX XXX

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....1,388,341,355.

2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE




Statement as of December 31, 2018 of the Medical Mutual of Ohio

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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



Statement as of December 31, 2018 of the Medical Mutual of Ohio

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
CIVISTA BANK SANDUSKY, OHIO. 0.30 3,011 1,007,989 | XXX
CORTLAND BANK! CORTLAND, OHIO. 1.10 21,981 2,279,941 | XXX
FARMERS & MERCHANTS BANK. ARCHBOLD, OHIO ...t iesisesisssesssesssisssssees | sevsneees 2.00 2,493 716 502,493 | XXX
FIRST FEDERAL BANK DEFIANCE, OHIO 2.00 4,162 508,346 | XXX
FIRST FEDERAL OF LAKEWOOD CLEVELAND, OHIO 0.55 28,230 2,773,450 | XXX
HUNTINGTON BANK CLEVELAND, OHIO 0.85 178,044 80,872,947 | XXX
PNC BANK CLEVELAND, OHIO 50,728,217 | XXX
THIRD FEDERAL SAVINGS & LOAN, CLEVELAND, OHIO........couiiiririritiirisisiiseississisessesseniensesiennes | cvneions 2.00 19,726 10,000,000 | XXX
WATERFORD BANK TOLEDO, OHIO......oouiiiiiiierierieriesiesiesisssisssisssessessessessssssssssssnnes | cevvnees | soneeens 1.75 3,550 6,397 638,673 | XXX
0199998. Deposits in.....1 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX 6 3 | XXX
0199999. Total - Open Depositorie: XXX XXX 241,477 26,839 | ... 149,312,059 | XXX
0399999. Total Cash on Deposit XXX XXX 241,477 26,839 | .o 149,312,059 | XXX
0599999. Total Cash XXX XXX 241,477 26,839 | oo 149,312,059 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 140,128,266 | 4. April 128,332,037 | 7. July. 101,942,528 | 10. October. 115,441,927
2. February 140,186,840 | 5. May. 133,519,496 |8. August 106,631,203 | 11. November. 115,059,786
3. March 160,171,903 [6. June 101,114,235 | 9. September. 104,073,249 | 12. December. 149,312,050

E26
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Statement as of December 31, 2018 of the Medical Mutual of Ohio

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1
cusip

2
Description

7
Book/Adjusted Carrying Value

8
Amount of Interest Due & Accrued

9
Amount Received During Year

Exempt Money Market Mutual Funds as Identified by the SVO

60934N 10 4 |FEDERATED GOVERNMENT OBLIGATIONS FUND INSTITUTIONAL SHARES.

52470G 79 1 |WESTERN ASSET INSTITUTIONAL GOVERNMENT RESERVES

....183,382

166,333 | 2,136,913
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO..........cccocvviniicininniccns . 261,779 2,920,295
8899999. Total - Cash Equivalents 89,056,318 | ..voveereeeeeeeee s 261,779 2,920,295




Statement as of December 31, 2018 of the Medical Mutual of Ohio

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 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...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida . .
B PR €Yo o - OO GA|.. 36,193 35,520
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
30.  New Hampshire.
31, New Jersey....
32.
33.
34. 206,821 202,968
35.  North Dakota.
36.  Ohio... 517,052 507,420
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina.............ccceevveeereees SC|.. 139,604 137,003
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
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 517,052 507,420 382,618 375,491
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0

E28
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