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Annual Statement for the year 2018 ofthe N@tional Interstate Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. treasury SECUMHES. .........cvvveveercreiee et ssasnaens | eveesnaenns 3,654,692 | ............. 0.3 | e 3,654,692 |....coovvevieeeicens | e, 3,654,692 | ............. 0.3
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agencies...........cccvueveveierenieuersieressseeeniees | cveveniesennnns 865,000 | ............. 0.1 | o 865,000 | ..cvovererrieeririeeens | e 865,000 | ....co...... 0.1
1.22 lIssued by U.S. government sponsored agencies............c.ocvveveureeereneens | coverrenns 31,619,298 | ............. 30 | 31,619,298 | ..o | v 31,619,298 | ............. 3.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMHES).....vvveverieiseieieieictesie ettt sense s | ensesessnsensesssssssesens | sesessesiesnn 0.0 [ | e | e 0] e 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccccccevevees | coverevee. 2,717,793 | ............. 0.3 | i 2,717,793 [ oo | e, 2717793 | ............ 0.3
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............cccoeerveveereieveesieicsiens | ceiieiinnns 5,127,511 | ............. 05 | e 5127511 | | e, 5127511 | oo 0.5
1.43 Revenue and assessment obligations.............cccceeevivceviceeveeseiiees | e 161,693,938 | ........... 152 | e 161,693,938 |...covveveriiceiiieeen | v 161,693,938 | ........... 15.2
1.44 Industrial development and similar obligations..............cccceveveeeievresivenees | coverrenes 12,060,712 | ...cooueee L N 12,060,712 | oo [ e 12,060,712 | ...cooveee 1.1
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............coorrurininrnrenneneneneieenees | coneereirnens 226,983 | ..coovvenne. 0.0 | v 226,983 | ..o | e 226,983 | .ooovvenee. 0.0
1.512 Issued or guaranteed by FNMA and FHLMC........c.coconeineenecneinns | coveeees 21,849,330 | ..covvennee 21 | e 21,849,330 | .o | cereeiienens 21,849,330 | .ccoovvennee 2.1
1513 Al OET ...ttt sstenssnens | creesenenees 2,096,467 | ............ 0.2 | v 2,096,467 | ...oooovereeneerreireiinne | v 2,096,467 | ............ 0.2
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.......c.cccocoee | covvenees 46,438,650 | ............ 44 | ... 46,438,650 | ....ooverrrrerireinnns | e 46,438,650 | ............. 44
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Line 1.5271........c.ovrrninrnrnnninnneieenniens [ eeneneisesssnsenseseeinns | coneeneeeens 0.0 [ | e | e (O] I 0.0
1.523 Al ONET ..ottt | soneianees 32,355,556 | ....ccceune 3.0 | 32,355,556 [ ..oucveuereeririieiinnins | eereeieees 32,355,556 | ...covevnnee 3.1
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
YT SECUIHES)... ... vt | ereis 376,857,653 | ........... 355 | ... 376,857,653 | ..o [ e, 376,857,653 | ........... 355
2.2 Unaffiliated non-U.S. securities (including Canada)... I 35,233,050 | .o 3.3 | e 35,233,050 |.... ...35,233,050

© o N >

2.3 Affiliated securities

Equity interests:
31
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
33
3.31 Affiliated
3.32 Unaffiliated
34

35
3.51 Affiliated.....
3.52 Unaffiliated
Mortgage loans:
41
4.2
43
44
45
46

Commercial loans

Real estate investments:

Property occupied by company
Property held for production of income (including $.......... 0 of
property acquired in satisfaction of debt)

5.1
52

Investments in mutual funds

Construction and land development
AGFCURUFEL ...
Single family residential properties
Multifamily residential properties.....................

Publicly traded equity securities (excluding preferred stocks):

Other equity securities:
341 ATFIAEEA. ...ttt
3.42 Unaffiliated.........ccrevmiiiiieicrc s
Other equity interests including tangible personal property under lease:

Mezzanine real estate loans

........ 174,078,956
............ 1,026,128

........ 173,224,579
............ 1,026,128

5.3 Property held for sale (including $......... 0 property acquired in
satisfaction of debt)
CONFACE IOANS.......ocvuieceeii ittt
DEIIVALIVES ...ttt en
Receivables for SECUMItIES...........vvueuriirneireireiniseneieeeis

Securities lending (Line 10, Asset Page reinvested collateral)

. Cash, cash equivalents and short-term investments...........cccccoveereeenesieieinns

..... 61,467,142

..... 61,467,142

. Other invested assets .
. TOtal INVESIEA @SSBLS......ceevveerieeireieiiic ettt ennns

N 18,909,278

...18,909,278 | ....

............ 173,224,579
................ 1,026,128

.............. 61,467,142
...18,909,278

..... 1,061,527,753 .....1,060,673,377

1,060,673,377
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Annual Statement for the year 2018 ofthe N@tional Interstate Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI........cciiuierirrierirriseiseessseseiseesesssssssasesse st sse st s es st ss st s st s st s sren s 30,658,389
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........ovreirririrrrinrireisierire sttt sss s sssenses 10,064,130

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........c.ccuvueiiiiueieicec et 186,378 10,250,508
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt ettt sttt et b s st et s s b ae bt es s ae b sttt e st s neetens

3.2 Totals, Part 3, COIUMN 1. ... s 0
4. Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18........c.iiiiiiieiieieiieie ettt s st bt s sttt s st nns
5. Deduct amounts received on disposals, Part 3, COIUMN 15..........cciiiiiieice ettt s bbb bbb a st
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15........iiiiieiieieerieeiices st s

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

7.0 TotalS, Part 1, COIUMN 12, ettt sttt bbb a st s st s e saes

7.2 Totals, Part 3, COIUMN 10.......coiuiieiiteieetcie ettt ettt bbbttt b st s et en s saes 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt sttt saes 936,214

8.2 Totals, Part 3, COIUMN 9.t bbbt 936,214
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-516-T-8).........cccceverrirrireiiiieieie ettt st 39,972,682
10.  Deduct total NONAAMITIEA @MOUNTS...........cc.iiiiiii bbb
11.  Statement value at end of current period (Line 9 MINUS LINE 10)...........cuurrurmmreiriiiiseeiresseessesssessssesssessssessesssssesss st sss st esesesenes 39,972,682

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMBETr 31 OF PHOK YEAI..........cciuiiveiiiiieieeeeee ettt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........c.ccuuirieieiiiciie ettt bbbt

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

3.1 Totals, Part 1, COIUMN 12. ...t

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. ACCTUAL OF QISCOUNL........ovevevirieeaeeresieeesesi ettt 8 88 RE88REEEER5 R
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......ooeeeceetee et ettt et sttt bbbttt enannan

52 Totals, Part 3, COIUMN 8. NNE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18.......c.cccovvvrrrrrnrncrrrn. . N N IR v
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt bbb a bbbt bbbt bbb saes
8.  Deduct amortization of premium and mortgage interest points and COMMIMENE FEES..........c.cuiuiiiiiiicei et
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:

10,1 Totals, Part 1, COIUMN 11 ...ttt

10.2 Totals, Part 3, COIUMN 10.......c.cmreieiereiiiesesess s ess sttt 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccvrrrerrermrrnrenrnsinneresssessesssessessssssessesens 0
12, TOTAl VAIUGLON GIHOWEANCE..........oveeceererrireiieeereese ettt ee sttt £ 828282 E 4282842282882 E s n et s st en e
13, SUDLOLAI (LINE 11 PIUS LINE 12)....eueeieeeieireiieeieieieissstseise et ees st ess st e sse s es b se st s8££ 42888422828 n et een 0
14, Deduct total NONAAMITIEA @MOUNTS. ..o bbb
15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE T4).........ocuriiriirrieinieneise ettt ettt st 0
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Annual Statement for the year 2018 ofthe N@tional Interstate Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying valug, DECEMDET 31 Of PHOI YEAI.........c.cveviveieieteeee sttt ettt sttt b a st s sttt b bbb bes s s ssss s ens s e 20,423,666
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN ).ttt
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........c.ccuvieiiiireieiciec et 1,005,180 1,005,180
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN T6.........vieieiciitcicte ettt bbbt bbb bbb se s s
3.2 Totals, Part 3, COIUMN 12.......cuiiiieiiecteeee ettt ettt a ettt bttt st b a ettt ae bbbt s s st b s st et s e st enantetessnaas 0
4. ACCTUAL OF GISCOUNL. ..okt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13 ...t 1,650,037
5.2 Totals, Part 3, COIUMN O.......cuimiriiiiiiieieeiresie ettt (1,400,287) 249,750
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19.......ciiiiieieiiesiseieie ettt ettt 4,411,946
7. Deduct amounts received on disposals, Part 3, COIUMN 16...........coiiiueiciiieieicie ettt a sttt st s st s b s snaen 7,181,264
8.  Deduct amortization of Premium aNd EPIECIALION. .........c.evrerririrerrrriees ettt ees e ase st s st s st s s R n s s st s s s
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...ttt bbbt bbb bbb s
9.2 Totals, Part 3, COIUMN T4 ...ttt bbb ettt bbb se s 0
10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15.........iiiiiie bbb bbb bbbt
10.2 Totals, Part 3, COIUMN 1. bbb bbbt 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-8+9-10).......c.cccveririirririeisiieese et 18,909,278
12, Deduct total NONAAMITIEA @MOUNTS..........ccoiiiiii bbb bbb
13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........cveiirueieiiniieieissississssesssiss e sses sttt s bbbttt en s nteen 18,909,278
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........cvururiieririeieieisssisessesestess s ssease st sse st ess sttt R s bbb s s st 921,478,118
2. Cost of bonds and stocks acquired, Part 3, Column 7.... 200,560,679
3. Accrual of discount....... 3,331,484
4. Unrealized valuation increase (decrease):
41 PAMET, COIUMN 121ttt ees s8££t (394,783)
4.2 Part 2, Section 1, Column 15. (1,437,691)
4.3  Part 2, Section 2, Column 13. (1,566,262)
4.4  Part4, Column 11...... (174,715) (3,573,452)
5. Total gain (loss) on disposals, Part 4, Column 19... 1,401,179
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7... 177,198,982
7.  Deduct amortization of premium...... 3,753,867
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15
8.2 Part2, Section 1, Column 19
8.3 Part 2, Section 2, Column 16
8.4 Partd, COIUMN 15, ...t b bbb bbb a bbb st bbb bbb ns 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P 1, COIUMN T4ttt 256,360
9.2 Part 2, SECHON 1, COIUMN 17 .....cuuviriiieeesisieceses st
9.3 Part2, SECHON 2, COIUMN T4.......ouivimiuiceiriesieceies sttt 1,175,493
9.4 Part 4, COIUMN 13ttt 1,431,853
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, LINE SR(2)........cueueiveieriieieisieee e sesassiens 365,346
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9110).......ccccuvrriersiririeisiesserse sttt 941,178,650
12, Deduct total NONAAMILEA AMOUNTS............cvuurierreireceieeiseeeie et es bR RS e e 854,376
13. Statement value at end of current period (LINE 11 MINUS LINE 12)........oieiireieicieieietesie ettt st sa bbbt b s bbb ss st es st s s benee 940,324,274
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Annual Statement for the year 2018 ofthe N@tional Interstate Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.......ccovvevvnecnes | vevveereneeneireenens 8,034,370 | oo 7,931,331 | oo 8,228,412 | oo 7,958,783
Governments (Including all obligations 2. CANAGA. ...t | e | et enenes | sresest ettt tentens | sreseses ettt bnee
guaranteed by governments) 3. OthEr COUNMMMES. ..eurererierreares | eenmrenessesmssrsssessssssssnsssssseins | assssssssssssesssssssssesssnssnsssssesss | sessssessanssssssssessesssnssssessansans | sossossssssssessesssnssssssssassssssnses
4. TOtalS....ooeveeercerrereriesrinnsiees | v 8,034,370 | ...coovvrrirririans 7,931,331 | oo 8,228,412 | oo 7,958,783
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...cociieeiieeeiieiiieies | e 2717793 | v 2,791,403 | .o 2,743,690 | .oooverviere 2,675,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS. ..o | e 5127511 | oo 5,305,251 | oo, 5,231,406 | ..oovervicerne 5,025,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. ..270,374,233 ..270,222,379 ..280,284,629 ..265,070,649
Industrial and Miscellaneous, 8. .411,309,676 .411,323,295 .416,047,365 .419,769,212
SVO Identified Funds, Bank Loans 9. €aNada......cocevervieernerieris | e 5,237,875 | oo 5,260,639 | .oooverirrrrirerin 5,214,918 | oo 5,289,723
and Hybrid Securities (Unaffiliated) 10. Other Countries........ccooevrenee | coerernienirnnines 29,995175 | oo 30,251,911 | o, 30,940,627 | ..ovovvireinns 31,592,224
11, TotalS. i | e 446,542,726 | ...ooovorivincnns 446,835,845 | ....cccoveriinnnns 452,202,910 | .oooovvvrerienns 456,651,159
Parent, Subsidiaries and Affiliates 12, TOAIS.....cvieieiiieieicteieteeieii | erieseiesies s sssssssiesssies | eeressessssssssessesssssssesssssssesins | evossssssssssssssssessessssessessssansess | sressesosssssesssssssessessssessessssanes
13. Total BONdS....couusersemmsmmssssnns | covervreniiennes 732,796,633 | ..cooovirririinnns 733,086,209 | ...ooovvvncrinnnes 748,691,047 | ..cooovvircrinns 737,380,591
PREFERRED STOCKS 14. United States........ovvveveervcens | covvereerirnerenenns 16,105,148 | ...ooovvvvvrvris 16,326,215 | ovvooererceinns 19,043,344
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA........cvevercieeeieieieiees | errese e sstesie s | eevsssssssses et esses s sestes e sstenaes | srtessesssestes st es et serees
16. Other COUNMMES........ooriiiiinis | o | oo ssessesssessnessnes | conesssessssssssssessssse s
17, TotalS...ov oo | e 16,105,148 | .o 16,326,215 | oo 19,043,344
Parent, Subsidiaries and Affiliates 18, TORAIS....vooveieciiiiiisnisins | o | oo | seressnesse s
19. Total Preferred Stocks.....co. | covercrinenenen. 16,105,148 | .coocvovvvereae 16,326,215 | .o 19,043,344
COMMON STOCKS 20. United States.........coevrmevevenns [ worvevrrrmerireniinns 16,520,204 | ....oovvvvirriis 16,520,204 | ....oovvvvirriins 19,519,252
Industrial and Miscellaneous (Unaffiliated) 21, Canada......c.cccoveverriererieen | e 52,059 | oo 52,059 | oo 51,992
22. Other CoUNtries. . ...overrerrenres | crrreereessessesenees 1,625,650 | .oovoiiiiiiiinens 1,625,650 | .oovoviiiieiiinens 3,230,457
23, TOtalS....oocreecreerreserinssrensniees | corvenienrenssii 18,197,913 | oo, 18,197,913 | oo 22,801,701
Parent, Subsidiaries and Affiliates 24, TotalS......coorirerereiiesiiieieiiees | ceeersrsieeninnns 174,078,956 | ......cccovenenees 174,078,956 | ......cccovvueens 164,999,286
25, Total Common Stocks....ccue: | wovcrnireecnenn: 192,276,869 | ...oooorevreennes 192,276,869 | ...oooooveveenncs 187,800,988
26. Total StOCKS.....ccemeremsmrenerenss | covvvriiniiinnnenns 208,382,017 | .ovovverrirennnns 208,603,084 | .......cocrevennne 206,844,332
27. Total Bonds and Stocks...... | ..c.ccccoceeerenn. 941,178,650 | ...oovvvirrirnnn 941,689,292 | ....covvvrerirnnn 955,535,379
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Annual Statement for the year 2018 ofthe National Interstate Insurance Company

SCHEDULE D - PART 1A - SECTION 1

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

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

U.S. Governments
............... 1,415,075 JRUTTURURRON By |
......................... 0.0

......................... 1.1 ].nn.8,034,370
......................... 0.0

GoIs

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

XXX
XXX
XXX
. XXX..
XXX
XXX
XXX

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

5.1 NAIC T s 1,084,830 [, 140,060,013 |............. 50,409,864 |............. 31,826,092 |............. 11,357,193 | ......... 99,9, R IO 265,287,992 | ....ccoviviiiininns 36.2 | 291,221,655 | ..o L4 O I 265,287,992 | ..o
5.2 NAIC 2. s 1,000,000 [, 311241 | s e | e | e XK K [, 511,241 06 ] 4,565,289 |06 [ 4511241 |
53

5.4
5.6 NAICB....ooiiiiiiin s [ s | o 575,000 575,000 B O s 575,000 |...ccovciniiiiriininiins
5.7 TOaIS.....ciiiiiciiiii s | s 32,634,830 |.......... 144,146,254 |............ 50,409,864 |............. 31,826,092 |............. 11,357,193 | ......... 2,9, S I 270,374,233 | ..o 36.9 ... 296,618,304 |.......occvvinninnns 419 | 270,374,233
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SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
B.1 NAIC Tttt essees | sesensssnes 25,326,626 |.......... 198,397,339 |........... 118,929,488 |............... 8,361,539 |...covvrnne 1,291,209 | .......... ) 0.9 G D 352,306,202 | ....ooverrrrrerennns 481 | 308,426,563 | ....oververrrrinnns 436 | 95,681,927 |........... 256,624,275
............... 8,471,012 |.............43,804,230 | .............35,463,804 rerreeennnn831,241 rrrerenrenn88,370,287 | o 12,1 73,893,751 | 104l .53,045,998 | ..............35,324,289
................. 600,876 |...............3,403,171 | ...............1,230,438 0,234,484 | 07 e ,843,083 | oo 1T 5,234,484 |
............................ 0 {00 e 1,545,468 | o002 [ [
................. 510,548 | .ooverrririinnenend01 | iiii000985,656 | o0 s | . 510,548
............................ 0 {00 |0 [eviiiieiiinieen00 [ | i)
........... 446,421,521 | ..o 609 ..........392,694,500 |...coooovrenene. 555 ... 153,962,410 |...........292,459,111
7.
............................ 0 [ o000 s L0000 [ [
............................ 0 [eorrrrrrrerrerrnnenen 0.0 | 823,137 [0 [ [
................. 121,205 | .00 | 121,090 |00 | 121,205 |
8.
9.
10.
10.1
10.2
10.3
10.4
10.5
10.6

10.7
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Totals.
Line 11.7 as a % of Col. 7....

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
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
59,243,791 |........... 348,398,843 |.......... 172,928,117 | ..ooevenees 40,254,716 | ............ 12,648,402 | ....ccooovvvvrivrrrincnn0 | e 633,473,868 | ..vvvvvrerrreernnn86.4 | XXX e e XXX e [ s 376,849,594 | ........... 256,624,275
..9,471,012 |.. LAT315471 ... 35,463,804 ....92,881,528 e 35,324,289
............... 1,351,643 reereeenennnD,355,689

............. 69,315,678
......................... 9.5

............. 40,254,716
......................... 55

............. 13,279,643
......................... 1.8

Total Bonds Prior Year

........... 175,376,591

..... 23,315,538
..991,216
..137,069

............. 45,262,535

............. 13,357,965

623,137 |...

........... 617,355,599
79,082,177

. 1,545,468
........... 1,817,016

........... 213,169,337
.28,807,157

...46,182,219

................. 575,000

12.8 Line 12.7858 % 0f COL O...ccoovevercrieccceeeeecesee s | cevsrsisnieneeninnas 103 | o529 | 282 | oo 6.5
13. Total Publicly Traded Bonds
131 NAIC Tttt | srvessesinaas 39,469,504 | ........... 197,803,721 |............. 91,268,971 |............. 35,803,099 |............. 12,504,299 |...oovverereeieeeenn | s 376,849,594 | ....ccovvverveeenn 514 | 404,186,261 | o BT | 376,849,594 |.......... XXX oo
............... 6,728,496 |.............26,415,448 | .............23,782,054 | .......ceecvsrvrrreverierians | covrierenrennnn031,241 | e [ eieee...57,557,239 cereerrennnD1,557,239 | e XXX
................. 600,876 |...............3,403,170 |...............1,351,643 reereriennnnn,355,689

............... 5,355,689

................. 575,000 ceveereerennnn.75,000
228,197,339 |.... ..440,337,522 440,337,522 |....
13.8 Line 13.7858 % Of COL. 7...ovovieicreeiecee e | coevieveisssesienienns 106 | oo 518 | e84 |8 |30 |00 | 100.0 {.oeveree e XXX e [ e e XXX s [ e XXX e [ e
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11......cccevcreivriniee | covrrvsninnenrsinnennns B4 | e M 189 |9 | 18 | 0.0 | (SN O ©.0, N ST 0.0, SRR SRR 0.0 SRR [FTRR
14, Total Privately Placed Bonds
141 NAIC 1ottt ssensnns | svsensnssens 19,774,287 |........... 150,595,122 |.....covenes 81,659,146 | ..o 4,451,617 | 144,103 [ | e, 256,624,275 | ..ocovvierinrinnnnnn35.0 | e 213,169,337
2,742,516 |.. 11,681,750 |.. 35,324,289 28,807,157

............. 22,516,802

............... 4,451,617

................. 144,103

14.8 Line 14.7.@5 @ % Of COl. 7..oueoreeieeeeeiecncreiecseseeeseineinees | cvreressneeseiesssseees 7.7 s 15 | e 0.0

14.9 Line 14.7as a % of Line 11.7, Col. 7, Section 11........cccccocvvvcvic | covvvrvrererircrcrrnan 3 | i3 | il 128 | (L 0.0

(@) Includes $.....287,325,255 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes §.......... 0 current year of bonds with Z designations, $.....4,000,042 prior year of bonds with Z designations and §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the
statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(¢) Includes $.....510,548 current year of bonds with 5G| designations, $.....110,901 prior year of bonds with 5* or 5GlI designations and $.....575,000 current year, $.....0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S......... 0; NAIC3S...... 0; NAIC4S....... 0; NAIC5S.......... 0; NAIC6S......... 0.
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SCHEDULE D - PART 1A - SECTION 2

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

2 3 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess 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 1SSUEE OblIGAtoNS......c.ovvuvrirceieieierieeiseseseesti bbb | eeesenieenn 1,149,466 |.............. 2,505,226 |...ccrvrrrenee 865,000 v | e XK i e 4,519,692 | ..ooovvvrninenenn0.6 i 3,035,449 | ..ooviviirrnen04 | 4,519,692
1.2 Residential Mortgage-Backed Securities... ...1,049,095 |. 11,848,423 |.. ..550,075 | ... . . XXX... ..3,514,678 ...4,887,937 ..3,514,678 |..

1.3 Commercial Mortgage-Backed Securities J0 I TR O e
1.4 Other Loan-Backed and Structured Securities.

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

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.

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..

............................................. 0 T e 7,032,272

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations
5.2 Residential Mortgage-Backed Securities...
5.3 Commercial Mortgage-Backed Securities

............ 11,196,137 | ............75,701,487 | ...........15,439,028 |..............3,440,086 |.............2,000,007 | ........XXX.......ccc.0. | ......... 107,776,746
.14,604,601 ...33,296,835 | ... 14,784,131 1,740,014 | ... | XXX... 64,425,581
[ I )9, O DR 574,703

.......... 127,879,648
.718,918,767

.......... 107,776,746 | ...coovercinic
.64,425,581

5.4 Other Loan-Backed and Structured SeCUrities..........c..cocvevrvvereeererieroes | cererenians 6,822,531 |............ 34,584,789 |............ 20,186,705 |............ 26,645,992 |.............. 9,357,185 | .......... 0.0 S P 97,597,203 | ..ooooeveerene 133 | 88,829,999 | ...coooeereeeeenn 126 | 97,597,203 |...oovoerereeerereans
............ 32,634,830 |..........144,146,254 | ...........50,409,864 | ...........31,826,092 |...........11,357,193 | ... XXX............. | ..........270,374,233 ..........296,618,304 0270374233 | o0
Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET ODNGAtONS.........eeveceeeveeececee et saensss e seens | cvteniennens 12,437,358 |............ 94,445,192 | ........... 70,730,519 | cooovoeeceeeeceeees | eeveerenenn 031,241 | D.0.0 U IR 178,244,310 | oo 243 | 153,504,485 | ..covvvereeeeeen 217 | 123,771,910

6.2 Residential Mortgage-Backed Securities... ...5,135,266 |. ..12,907,309 |... .2,395,080 |... .27,832,999 .36,287,969 24,954,358 | ..

6.3 Commercial Mortgage-Backed SECUMLIES...........ccceiierireiiieriesiens e | eveseennes 4,832,934 | .ot 1,786,089 | e | e e XXX e, 6,619,023 | ..coocvveieeeen0.9 [ 6,853,176 | ..cvvevveieeeenn 1.0 [ 1,707,887
6.4 Other Loan-Backed and Structured Securities..........cccovueeveeeviiennns [ ceivieninnns 16,825,890 |.......... 133,562,226 |............76,313,530 |.............. 5,966,459 |.............. 1,057,084 | .......... D00, ST IR 233,725,188 | ..o 31.9 | 196,048,870 | ..oovovvrineaeae 217 | 3,528,255
............ 34,398,514 | .........245,747 661 8,361,539 ... 1,922,451 | L XK XK e .. 446,421,521 e 392,694,500 oo 153,962,410

Hybrid Securities
7.1 Issuer Obligations.
7.2 Residential Mortgage-Backed Securities...
7.3 Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities.
8.4 Other Loan-Backed and Structured Securities..
8.5 Totals
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SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess 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
9.1 Exchange Traded Funds Identified by the SVO XXX. XXX. XXX,
9.2 Bond Mutual Funds Identified by the SVO.... XXX. XXX. XXX,
9.3 TOHAIS. ...ttt nennnns | anresenas XXX XXX XXX
10. Bank Loans
10.1 BanK LONS = ISSUBT........vviveieiieiiiieisicieisiteisieiete et nsseieseness | eontsessssssesessssssesssseses | sesesessssesesnsssssansesesns | setessssessssssesesssesesnnne | esnmsessssssesesssesssssess | ossesessesesesnssessssssesens
10.2
10.3
1. Total Bonds Current Year
11,1 1SSUET OBlIGAtIONS........cvuiviveiicieieiieieieeie e | crenieseinn 24,866,734 | .......... 178,239,747 | ............ 89,329,442 |..............3,440,086 |.............2,631,249 | .......... XXX ovivveiies | v 298,507,258 | ..ooverrrrerieneen 807 | et XXX s e XXX [ 244,034,857 |............ 54,472,400
11.2 Residential Mortgage-Backed Securities.............cccovviviererneeieieneinns | evieienns 20,788,962 |............ 48,052,567 |............ 22495424 |............4,202,179 |................234126 | .......... 9.0, 0, CHNRNIT IR 95,773,258 | .o 13T [ XXX [t XX K [ e 92,894,617 |..coovvueee. 2,878,641
11.3 Commercial Mortgage-Backed Securities..... ....11,561 ...1,786,089 | . ...1,193,726 ..2,282,590 | ..o 4,911,136
11.4 Other Loan-Backed and Structured Securities.. .23,648,421 .96,500,235 |. ...331,322,391 ...101,125,458 |. .230,196,934
11.5 SVO Identified Funds.................... XXX oo XXX oo | eeereee XXX [ e e XX s [ e | e 0 | oeveeeierieiennneen 0.0 e e XXX [ e XXX e | i) | e
11,6 BaANK LOANS.......cooevieieciicieietcee et ssessssnees | sntessessssssssssessssneas {0 PO | | [FSTUOROORRRRN 0 [ oioeiirieieiinieeene0 |0 [t XXX e [ e 0
17 TOIS. vt ssenes | srensesnan 69,315,678 | .......... 399,835,405 |.......... 210,111,190 | ............ 40,254,716 | ........... 13,279,643 | ...cocevvvvrvrirrennnn0 [ 732,796,633 | ..ovovvereerneen100.0 | oo e XXX e XXX | 000.440,337,522 |
11.8 Line 11.7858 % Of COL 7o sississensissienes | orieessissiesessssnns 9.5 | e 546 | oo 287 | oo, 55 | i 18 |00 | 100.0 [ XKX e [ eveeecee XXX e cee XK s | evrenieiiieneenenB0T | i
12. Total Bonds Prior Year
12.1 1SSUET OBlIGAtIONS........covvieeireieieieiciee e | caesieseias 24,979,610 |.......... 170,116,786 |............ 88,546,559 | .............. 7,449,678 |......couc... 3,855,170 | .......... XXX oo e XXX ovvevees e XXX e | i 294,947,804 | ..ooovvvereeenn AT | 250,661,531
12.2 Residential Mortgage-Backed Securities.............ccccoviveieeireeiercereens | cvieienns 26,971,434 |............ 59,962,294 | ............ 27,313,509 |.............. 5,720,082 |..cccoovirnne 127,354 | .......... XXX oo e XXX oveveee e XXX e | i 120,094,674 | ...cocvvvveeeeen17.0 | 119,011,386
12.3 Commercial Mortgage-Backed SECUMtIEs...........couevreeieierieiniiinnniens | eeerinieinis 611,280 |.............. 3,255,937 23,975,849 | o e | e X% | e b XXX ek XXX s 7,843,066 ...3,662,081 |..
12.4 Other Loan-Backed and Structured Securities.. .20,496,059 .141,387,274 .79,984,500 |. ...284,878,869 .90,280,424 |.
12.5 XXX o XXX e XXX | eeeeea e XXX [ eveeee e XX s [ e | oo e XX [ e e XK e [ e 0 | coorereereeeeieeene0.0 e
12.6 BaNK LOANS.......c.coiveeieiiieeiieieicet ettt sssssse s ssssssennes | avrennnas D09, ST I 0.0 ST XXX oo | ereere e XXX e e XX e XK | e XX K [ e XK [, ), 0, ST IR 0.0, ST R XXX
12,7 TOIS.....cvivicvctcicice e ssnns | saesiesnias 73,058,382 | .......... 374,722,292 | .......... 199,820,417 |............ 46,182,219 | ........... 13,981,103 | ...coovevercicreean0 | XXX ovevees e XXX e | i 707,764,412 | ....................100.0 | .......... 463,615,423
12.8 Line 12.7a58 % 0f COL 9....cvuvvieiicieeeseee e sissisnenes | evrererssissienenans 103 | e 529 | i 282 | oo, 6.5 | i 0 |00 | XXX oo Levreeee e XX e | v, 100.0 | oot XXX | v, 65.5
13. Total Publicly Traded Bonds
13.1 ISSUET OBlIGAtONS........couiviveiicicieieieieeie i | caenieneias 19,289,680 |.......... 143,450,211 | ..cooouee 75,223,631 |...cvvee. 3,440,086 |.............. 2,631,249 | .......... )09, SRR U 244,034,857 | wocvcvieieinne 333 [ 250,661,531 | ..ccovverierennnn 354 | o 244,034,857
13.2 Residential Mortgage-Backed Securities.............cccoeveveieievcereicrccieens | coviieienas 20,581,843 |............ 47485737 | ............ 20,402,781 |.............. 4,190,131 |................234,126 | .......... )., 0 CNRNIT IR 92,894,617 119,011,386 | ...cccvvcveernn 168 | 92,894,617
13.3 Commercial Mortgage-Backed Securities..... ....11,561 2,271,029 | ... XXX.. ...2,282,590 ...3,662,081 ...2,282,590 |..
13.4 Other Loan-Backed and Structured Securities.. ...6,915,791 ...34,990,363 |... ..28,172,882 | ... XXX.. ...101,125,458 .90,280,424 ...101,125,458 | ..
13.5 SVO Identified Funds...........cc....... ) 0.9, S XXX e XXX | e e XXX e | e 0 | oeeeeeerieeerenenn0.0 | e 0
13.6 BaNK LOANS.......oiveieiiieieiiicieicieie ettt sss st ssssesessnsnss | sesssessssssesessnesssssseses | sesesessssesssssssssnsnsesasss | eesessssessssssessssnsessssns | sossssesssesessssnessnsnsess | sossessnsesesssssssssnseesans | arsssesens .0 S [ 0 XXX
13,7 TOAIS.....cvvcvcee et | saeseesnaa 46,798,876 | .......... 228,197,339 | ..........116,402,667 |............ 35,803,099 |............ 13,135,540 | oo (V)N IO 440,337,522 463,615,423 | ...coovveveeeen85.5 | 440,337,522
13.8 Line 13.7.258 % Of COL. 7...ovrieiiciceeeieseieee e | oereeeneinssennens 10.6 | oo 518 | e 264 | oo 8.1 | 30 [ il 0.0 | 100.0 [ .o XXX e [ i XXX oo [ ererieneae XXX | e 100.0
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11.....c.cccovvinnninininnins | corienisienieineinns 6.4 | s K 15.9 |9 | 18 0.0 | 60.1 | oo XXX e D, 0, ST IR, 0.0, SO [P 60.1
14, Total Privately Placed Bonds
14.1 1SSUET OBlIGAtONS........covvvecveieieeicicceee s | ceeveienanes 5,577,053 |...cc...... 34,789,536 | ............ 14,105,811 | covveieeceeieies | cveeeeeieeesneneenen0 et XX [, 54,472,400 A 44,286,273 | .ovceeveeeeenn8.3 | ) 0.0 I R 54,472,400
14.2 Residential Mortgage-Backed SeCUrities............covnurenrencnirenenne | eeeireincinins 207,119 | .o 566,830 |...ccvvvuenne 2,092,643 | ..o 12,049 | O | b XXX [ 2,878,641 A 1,083,287 | o022 [ ). .9 I R 2,878,641
14.3 Commercial Mortgage-Backed SECUMLIES..........c.courueeieerieieeiceniies | evieieiseeiessesisseies | cesevesiseenns 3,125,047 |.............. 1,786,089 | ..vovveeeeeeeeeees | e | e XXX | e 4,911,136 T 4,180,984 | ...ccoeveveveveveeenl0.6 | D.9.0 N IO 4,911,136
14.4 Other Loan-Backed and Structured Securities.. .133,156,653 | ... 75,723,979 |. ...230,196,934 ...194,598 444 XXX, .230,196,934
14.5 SVO Identified FUNAS........ccoervririririrenereneneneeneseeennnneens | eeeneneeee XX ririninen | v XXX s | e XXX e XX [ e XXX e | e | e 0 XXX | e
14.6 Bank Loans.... . . . . I 0 XXX e | e
14T TOAIS. ...t sneees | cesnieeenns 22,516,802 |..........171,638,066 |............93,708,522 | .............. 4,451,617 | .o 144,103 | oo (V1 IO 292,459,111 | o399 [ 244,148,989 | 345 | XXX
14.8 Line 14.7258 % Of COL. 7...ovrvirieicresierescereseisceeeesssneesesstennee | evseeesssseesenneenees 7.7 OO X T T (0 0.0 | v 100.0 { .o XXX e [ e XX [ XX [ XXX oo
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11.....ccccovivnninininnins | corienisnenisinsinns 3 234 | 128 | 0.6 | oo [0 (O V] 39.9 |t XXX |t XX Ko e e XX [, XXX
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

10.

1.

. Cost of short-term investments acquired

. Deduct amortization of premium

. Book/adjusted carrying value, December 31 Of PriOr YT ........c..cveuirireieiisieiee et

o ACCTUAL OF QISCOUNL. ..ottt bbbttt bbb ses

. Unrealized valuation INCrEase (AECIEASE)...........cuuwurrrrrreiererieristirerieissei et

. Total gain (I0SS) ON QISPOSAIS........c.vreviiiriieirieieiriieieitei ettt naebnee

. Deduct consideration received 0N diSPOSAS.............cuuriuierercririnrierieinsieseesisiese e

. Total foreign exchange change in book/adjusted Carmying ValUe..............cccerrniremerninirrierneenie e

. Deduct current year's other-than-temporary impairment recognized..............ccovveeniernicnnieesee s

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

Deduct total nonadmitted amounts
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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

SI11, Si12, SI13, SI14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money MarkefMutuaI Funds Oth:r (a)

1. Book/adjusted carrying value, DECEMDET 31 O PRI YBAN.........cvuruureuiirierreeiie ettt ss et se et essssssesss | setsessessessanssessees st s ssee st ess e s sestensensnnes 70,512,903 | ..ottt ettt ents | essess ettt s et 70,512,903 | ..oovieeeetee e s
2. Cost of Cash EQUIVAIENTS BCQUITEA...........cvcvivieiee ettt bbb a et b bbb s s s tessess | ebsesstessesssss b s bbb s s bbb es bt nae 260,778,148 | ...ttt aes st | etersaeses ettt ettt s 260,778,146 | ..ot
3. ACCTUAD OF GISCOUNL. ...t bbbt | bbb bbb 0 [ ettt | bbb bR bbbttt | Seeb bbb
4. Unrealized valuation INCIEASE (AECTEASE)........v.urvrrrrerrurrirreeesresesseseeesessessseesessessessssesessessasssessessassssssessassanssessessesssssessassansss | soessssssssessassssssessessassssssessasssssessessassssssesssssnsnnsss 0 | ettt nae | ebaebiebea st ettt bbb s e b b s s e s st se et e bans | Shesbenaebae s et b bbbt bbb bbb ettt
5. Total gain (I0SS) ON QISPOSAIS. ... vvurerrereirersiereiseesseeeeseisesssseesseesssessseesestess e s st ess s ssess st ssesssessess e s sessens st e ssessanssnssnssas | £oestossssssessasssssessessasssesessensasssessessasssnssessanssnssnses 0 | ettt bbbt nae | ebaesaebea st bbbttt bbb s e b b s s e s st n st e bans | Shesbesaesee s s bbbt bbb bbb ettt
6. Deduct consideration reCeived 0N ISPOSAIS............c.ccuiuiueieiiiieiieie ittt bbb ssasnes | evsesessessesesses bbbt et s e bbb s st nae 209,412,834 | ..ottt siens | et aen 299,412,834 [ ..o
7. Deduct amOrtization Of PIrEMIUM...........c.. vttt a sttt s et en s essenssessessens | 228essansssssessassnsessens e s st es s e s sses st s s srent st nsres 0 | ettt ettt nae | Seetetesseaet e et et e st et e et b s s R et s e sttt e b s se s et et seaebenses | 41ehetsietetes et es s et et s Rt s e Rt n sttt st st et s s s s e
8. Total foreign exchange change in book/adjuSted CAMTYING VAIUE.............cureieiererriierireieieeinsi s sisseseesssseessssesssssssssesssssnes | coestesssssessassssssessessessessessessssssessessssssssesssssnsnnses 0 | ettt ettt nae | Seetesessete e e et et s st et s e s b s s R e s e e st s te b s se s et et seaebenses | Siehebsietetes et et s et et s Rt s Re b st st sttt s s s e
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........uuruiuierireiriirrinieeirees st sea e ssesees | eeeessssssessessesse s e sessns e ses st es et ensen s et snnsnssesed 0 | ettt ettt ettt ettt s st ettt snsetenenserenense | sesetesessesesassetesassetes et seseseasetetesesesesetesensesesessenesenses | 4iesesisietesessetetsntetesset et et et b sttt et et s bt en et et nene
10. Book/adjusted carrying value at end of current period (Lines 14#2+3+4+5-8-T+8-9)..........ceevrurrimrnrerrirninrinsissiesnsisssessssens | oreeesessessssssesssssssssssssssessssssssessasssnsans 31,878,216 | oot 0

11. Deduct total NONAAMILEA BMOUNS..........cuuiuriiriicieierreseee et | fsent st 0 ittt | fennr e st Rt e R e e E Rt n e ent | 4efenEneEent R
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.cuiiiiiiiiisieiiiticesesisctesssestsesssssssssssssesssssssessssssessess | sesessessssessesssssssssssssessssassessnsnsessessnsnes 31,878,216 | oot 0 | et 31,878,216 | oo 0

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........ccccocvevieieierrinnn.
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SCHEDULE A - PART 1

NED December 31 of Current Year

Showing all Real Estate OW
6 7

Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year's Impairment Change in B./A.C.V. Exchange Change | Interest Incurred and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB/A.C.V on Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
Land and Office Building, 3250 Ir DIIVE. ..o nesesieeseeisssienine | seveeienes Richfield 11/01/2000. | 11/01/2000. | ...........15,321,938 | ..oovvvervrrrnrrrerrvrinens | ereennen 10,141,237 | e 10,141,237 391,291 | e e | e (391,291) | o | e 1,685,781 | 800,043
Land and Office Building, 4059 Kinross Lakes Parkway .. | Richfield 10/17/2006. | 10/17/2008. | .............9,286,388 | ......ccocvvrrvmrrnernnees | crrrerernnnn8,735,813 | o 6,735,813 245,348 509,239
Land and Office Building, 4049 Kinross Lakes Parkway. . | Richfield. 07/15/2018. | 07/15/2018. 23,095,633 299,576 ..1,258,615
0299999. Properties Occupied by the Reporting Entity - AMINISratiVe. ...........coviieiieiieiiiiiins v senssessssnesssssssensessesssssssessesssssnsessessessnsanes | oeneerenen88,003,584 | ovvvovvnisrisiainenn0 | nn.39,972,682 | ... 39,972,682 936,214 ..2,567,896
0399999. Total - Properties Occupied by the Reporting Entity...... ..39,972,682 936,214 | .o 0 ..2,567,896
0699999. TOAIS........ovvvervrrercirriineise it ..39,972,682 936,214 | ..o 0 0 ..2,567,896
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SCHEDULE A - PART 2

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

[A\E]

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

Acquired by Purchase
Land and Office Building, 4049 Kinross Lakes Parkway 01/15/2018. | GAIAINET........o ettt sessennn | sesessessssssessnssansanses 84,600 | ..o | s 84,600 | ..o
Land and Office Building, 4049 Kinross Lakes Parkway 01/15/2018. | Snavely Building Co.. 1,526,288 ...1,526,288
Land and Office Building, 4049 Kinross Lakes Parkway 02/15/2018. | Snavely Building Co.. 1,245,089 . ...1,245,089
Land and Office Building, 4049 Kinross Lakes Parkway. 02/15/2018. | Jamco Voice and Data COMMUNICALIONS..............ccuuiiiuiiiiiiniiniicsisiseisiissssis e sssienes | soiesssssssssesisssienes 29,340 | ..ocviiicnnneiieieines [ 29,340
Land and Office Building, 4059 Kinross Lakes Parkway 02/15/2018. | Pavarini North East Construction Co. 120,859
Land and Office Building, 4049 Kinross Lakes Parkway. 03/15/2018. | Snavely Building Co............cccourimiinrirniiniicciienieciens 1,257,505 1,257,505
Land and Office Building, 4049 Kinross Lakes Parkway 03/15/2018. | Ritenour Group 4,885 w885 | e
Land and Office Building, 4049 Kinross Lakes Parkway 03/15/2018. | Kaczmar.........coouvevnvirereriniinns .155,272 155,272
Land and Office Building, 4049 Kinross Lakes Parkway 03/15/2018. | Jamco Voice and Data Communications...... OSSOSO OO SRTRUSTI BT 30,857 30,857
Land and Office Building, 4049 Kinross Lakes Parkway 04/15/2018. | Snavely Building Co............ccvvviiiriniierniieeiissieiesisein 1,020,321 | oo | e 1,020,321 | oo
Land and Office Building, 4049 Kinross Lakes Parkway 04/15/2018. | Jamco Voice and Data COMMUNICAHIONS...........ccvrimrereiieriinrieirieiseisese e ssseseesessssessssnssenns | seeserssssssnssssseessnnes 21,342 | e | s 21,342
Land and Office Building, 4049 Kinross Lakes Parkway 05/15/2018. | Jamco Voice and Data COMMUNICALIONS............vvrmivrimiirieiiieiiiierisieeesssessss st sessessssees | soersessesessesssssenes 19,257 | oo | v 19,257
Land and Office Building, 4049 Kinross Lakes Parkway 05/15/2018. | Snavely Building Co 1,968,890 | ..o | e 1,968,690 | ...voevueereeeeirierieeseines
Land and Office Building, 4049 Kinross Lakes Parkway. 05/15/2018. | Ciogna Electric and Sign Co............. 3,110 ..3,110
Land and Office Building, 4049 Kinross Lakes Parkway 06/15/2018. | Jamco Voice and Data COMMUNICAHIONS...........cvvrimrereiieriiriieirieiseiseseieeseisesseseee s ssesseesessssessesessenns | seesesssesssessseseeesnnes 14,670 [ oo | v 14,670
Land and Office Building, 4049 Kinross Lakes Parkway 06/15/2018. | RIEENOUE GIOUP. .....vovvvveviesaiisaies s | enesssnesss s 33,702 | oo | i 33,702 | oo
Land and Office Building, 4049 Kinross Lakes Parkway 06/15/2018. | Snavely Building Co 476,406 476,406
Land and Office Building, 4049 Kinross Lakes Parkway. 06/15/2018. [ GAIGINET........coouiieiiiiieiii it | shrenestss e 29,550 29,550
Land and Office Building, 4049 Kinross Lakes Parkway 07/15/2018. | GAIGINET. ... c.eeeeceieeeeeceereee ettt s s st s s eesess bt essessne et enensesnnsnnes | cressessesssessssseensenes 13,953 | o | v 13,953 | oo
Land and Office Building, 4049 Kinross Lakes Parkway 07/15/2018. | RIEENOUE GIOUP. .....vovvvvevieseiess s | enesssnnsss s 38,651 | o | e 38,651
Land and Office Building, 4049 Kinross Lakes Parkway 07/15/2018. | Ciogna Electric and Sign Co............. 3,110 ..3,10
Land and Office Building, 4049 Kinross Lakes Parkway. 07/15/2018. | Snavely Building Co..........c.cccuuvrimrinriiniiinrirciirenieniens A43,650 | oo | s 443,650 | oo
Land and Office Building, 4049 Kinross Lakes Parkway 08/15/2018. | Snavely Building Co 197,120 [ | e 197,120 | oo
Land and Office Building, 3250 Interstate Drive 08/15/2018. | Ritenour Group 23319 [ 3,319
Land and Office Building, 4049 Kinross Lakes Parkway 00/15/2018. | KACZMAT........cocvuieeteiiicteieieete ettt ettt s et b st b s et et es s bbb st s s s et b s s b s s sebesessaesasansens | eossesesasassesnsesesnaes 83,209 | .o | e 83,209 | ..o
Land and Office Building, 4049 Kinross Lakes Parkway. 09/15/2018. | RIEENOUN GIOUP......veovveerriaiaissieisssse et sses bbbt nnsees | absebsensessessessensnenes 38,990 38,990
Land and Office Building, 4049 Kinross Lakes Parkway 09/15/2018. | Snavely Building Co 1,089,079 1,089,079
Land and Office Building, 4049 Kinross Lakes Parkway. 10/15/2018. | SnaVely BUIIBING CO........cuuuiiiiriiiiiieiiiici bbbt | etsinsiessi s sseesienes 59,124 | oo | i 59,124
Land and Office Building, 4049 Kinross Lakes Parkway 11/15/2018. | SNAVElY BUIIING CO0......eocuieiricieeieicis ettt es sttt ssansensns | essessesnsssnsessnssssnans 57,500 . 57,500
Land and Office Building, 3250 Interstate Drive 1171512018, | RIEENOUE GIOUD. ....vvvvvvevveseiesseiisssissssss st ssssss st | eosssnssssssssssensssssssssssnsssens | oesssssessssenssssssssessssenessss | cossnnns 62,200
Land and Office Building, 4049 Kinross Lakes Parkway 12/15/2018. | Southgate Lock and Security...........ccocceereenee. 3418 | e [ 113,418
Land and Office Building, 4049 Kinross Lakes Parkway 12/15/2018. | Jamco Voice and Data Communications...... 5,444 ....5444
0199999, TOAI = ACGUIFEA DY PUMCRASE. ... .ottt ettt sttt 8888848 £44EE 8oL EE4£EE L8 1EE 848 LR £EE L8484 EE L1 EE L1 EE 4L E LR £LE 1R E LR R e oLk eeE bbb bbbt 10,084,130 | coovvonrinnrinnninsiineninnnenns0 | i, 10,250,508
0399999, TOAIS.........cvvreererirrieerieeiiere ettt R nee | ebes L iRt et 10,064,130 | cooovvevvrrvrrverrerinicennen0 | v, 10,250,508
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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, EO5, E06
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1" 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
I 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 Fixed Income - Unaffiliated
000000 00 O |Canal Capital Partners Ill, LP.......c.cccccrvverneernvirneriens R Twinsburg.........c....... OH..... Canal Capital Managment [l LLC..........cocuveremevnerirne | voverrennne 05/01/2015| ......... 2 | s 930,000 | ..ovvurrnnes 839,598 | ............ 839,598 i | e [ | | 6,120,000 |...... 37.500
000000 00 O |Canal Mezzanine Partners Il, LP..........cccocrevririrnnnne R..... Twinsburg................. OH..... Canal Mezzanine Partners I, LP.........ccccoouevnireinns [ rvererins 08/28/2012] ......... 2 | 3,159,007 | ..o 3,651,826 | ......... 3,651,826 | .......(254,925) | ...ooivoriiiirinns [ | e | e | e 148,786 | ...coouvne 557,332 |...... 24.590
000000 00 0O |CF Special Situation Fund I, LP.........cccoovonirnniiniinnnn: R...... Cleveland.........cccc.... OH..... Clutterbuck Funds LLC B 08/30/2006 ....... 11 ..281,816 | o 281,816 | ..o 111,507 [ oo [ | e | conrssnsisnsssnnnns | onsnessssensssssssess | consessnsssnssseensns | s
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated....... 4773240 | ... 4,773,240 | .....(233,244) | .o | il (O] (] 0 6,677,332 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Fort Washington Private Equity Opportunities Fund Ill,
000000 00 O |LP R Cincinnati.................. OH..... Fort Washington Investment Advisors, INC...........ccccvee [ vrevernes 06/30/2014| ......... 1] 3,295,223 | ...........5,036,188 | ......... 5,036,188 | ........ 625,035 | ........ o | e [ | | 1,300,000 | ....... 3.460
000000 00 0 |Primus Capital Fund VIILP........ccccovvniiiniiiininirenis R.... Cleveland...........cc..... OH..... Primus Capital Fund VI, LP.......ccocoiviiiininiieisiinins | o 12/31/2012] ......... 1 .6,275,021 | ..........9,099,850 | ......... 9,099,850 | ..... 1,258,246 | ..o | v | ....908,052 | ...... 2.500
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated .. 9,570,243 | ........14,136,038 | ....... 14,136,038 | ..... 1,883,281 | o0 | i [ I (U 0].. .0]......2,208,052 XXX
4499999, SUDEOLAI = UNGFAIIATEA. ... vtttk E ke 48410 E 8L 8oL 1 R84 E oL E L1 E A8kttt | enniines 13,659,250 | .........18,909,278 | ....... 18,909,278 | ..... 1,650,037 | .ovvsviiniinand (V1] I (O P (O (V) I 148,786 | ......... 8,885,384 XXX
4899999, TOMAIS........verrereeseeeeereeeeseee st b etk 4 ARt R R ARkseE AL E R AR R R RS e Rttt | eenienes 13,659,250 | .........18,909,278 | ....... 18,909,278 | ..... 1,650,037 | ..ooverirrrrnnnn (V] [ (U [P (0 [ (V] [P 148,786 | ......... 8,885,384 XXX
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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 1"
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired | Strategy Time of Acquisition Made After Acquisition {Amount of Encumbrances| Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0 |Fort Washington Private Equity Opportunities Fund II, LP. Cincinnati . | Fort Washington In 1t Advisors, Inc 06/30/2014. T s | e 850,000
000000 00 O |Primus Capital FUND VIILP.......coooiiiiiiiiiiiiiiiississiicssisens s ... | Cleveland . | Primus Capital Fund VII, LP...... 12/31/2012. 1| | e 155,180

1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

...................... 0 1,005,180
4499999, SUDOtAL = UNGFIIBLEA. ...tk 046 oe4Ee0hf oL et eEE b E e LE L L 0L L0 EHeLE oL EeE0E 0L E o0t eLEeEEE o0k oL E o0k e0Es  6EeLEieEhE oL b oL EeLE oL ELE L L L L L LSkt | erbinii s 0 1,005,180
Lo e L I OSSOSO [OOSR 0 1,005,180
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SCHEDULE BA - PART 3

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

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in|  Exchange Less Exchange Gain| Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./A.C.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) I 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 Fixed Income - Unaffiliated
000000 00 O |Canal Capital Partners I, LP TWinsburg.........c.coveeeae OH. | Canal Capital Partners Ill, LP | 05/01/2015. | 03/21/2018. | ............ 450,000 | ..ovvonrerrnireiees [ e | e [ s 0 [ oo | e 450,000 | ........ 450,000 [ ..ovoorerrireiinees [ s [ e (1 T
Canal Mezzanine Partners I,
000000 00 O |Canal Mezzanine Partners Il, LP.........cc.ccocorerernnc. TWinsburg.........c.coeeeeae OH. |LP 08/28/2012. | 02/22/2018. 24,593 | oo | eereeeeeeneiinns | e | e 0 | oo | v 24,593 | .......... 24593 | oo | e | e (1 T
Canal Mezzanine Partners Il
000000 00 O |Canal Mezzanine Partners II, LP.........cccccocorerernnc. TWinsburg.........c.coeveeee OH. |LP 08/28/2012. | 07/10/2018. 66,400 | ..oorvvrireiinein | cereeeeieeineienns [ e | e 0 [ oo [ e 66,400 | .......... 66,400 | ..ooovencrierincinns | e | e (1
CF Special Situation Fund I,
000000 00 O |CF Special Situation Fund I, LP...........ccccovvrrnrirn. Cleveland.................... OH. |LP 08/30/2006. | 04/09/2018. | ............ 916,382 | ....... (916,382) | vvvvverrerrirnne [ e | i | eereenns (916,382) | covovvvreererinees | e | e 916,382 [ ..o [ e 916,382 | .......... 916,382 | ..o
CF Special Situation Fund |,
000000 00 0 | CF Special Situation Fund I, LP.........cccccocouniirnnnnen. Cleveland........c..cccoc.... OH. |LP 08/30/2006. | 11/05/2018. | ............ 483,905 | ...... (483,905) | ..o | | o | e (483,905) | oo | e | i 483,905 483,905 | .......... 483,905 | ...
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated..........cocoooiiiiinis cvvviieiiicscsciessscscsiiees | cvnenneas 1,941,280 | ....(1,400,287) | ..ovvoveeieeeeen0 | eiiiieen0 | 0 (1,400,287) ,941,280 400,287 | ....... 1,400,287
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Fort Washington Investment
000000 00 O |Fort Washington Private Equity Opportunities Fund ll, LP.... | Cincinnati................... OH. | Advisors, Inc 06/30/2014. | 02/12/2018. 84,990 | oo e | s | s [V TR IO 84,990 | ........ 300,000 [ ..o | e 215,010 | cooveeee 215,010 | .ooovvereeerernnn
Fort Washington Investment
000000 00 O |Fort Washington Private Equity Opportunities Fund ll, LP.... | Cincinnati................... OH. [Advisors, Inc 06/30/2014. | 10/25/2018. | ............ 100,700 | .vvveverieieieeees | e | e | e 0 [ oo | eveeieinns 100,700 | ........ 200,000
000000 00 O |Primus Capital Fund VII LP... Cleveland OH. | Primus Capital Fund VII, LP.. | 12/31/2012. | 04/09/2018. | ............ TT4.529 | oo | e e | e 0 LT74529 | ... 790,695
000000 00 O |Primus Capital Fund VII LP... Cleveland OH. | Primus Capital Fund VII, LP.. [ 12/31/2012. | 11/15/2018. | . 998,587 | .vvevererereerieis | ereieieiseeiieis [ vreeieieieennen [ e 0 . ...998,587 | ..... 3,679,770
000000 00 0 |Primus Capital Fund VII LP... Cleveland OH. [Primus Capital Fund VII, LP.. [ 12/31/2012. [ 12/21/2018. | . 269,520 | ..o [ | | o {0 R IR 269,520 | ........ 269,520
1599999. Total - Joint Venture or Partnership Interests That Have Underlylng Characteristics of Common Stocks - Unaffiliated. ... coiriinriniiississiisssiesienes 2,228,326 0 0 0 | i | i 0 |0 | 12,228,326 | ... 5,239,985 )
4499999, SUDOtAL = UNFIIBEG. ...ttt 48R EEEEEEE et | enireens 4,169,605 | ....(1,400,287) | ..cooovrrnnrinns (V) I {(J I |} (1,400,287) . 769,318 | ..... 7,181,264 | .oovoviiiinnn0 | s 4,411,946 | ....... 4,411,946 .
4899999, TOIS.........cvvveevereeresee et et | i 4,169,605 | ....(1,400,287) | ...oovvrvcrennc (V1 (O IO 0. (1,400,287) | cvoovvvvrirnnns (V1 T 2,769,318 | ... 7,181,264 | oo, 0 . 4,411,946 | ....... 4,411,946 | oo 0
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SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

2 Codes 6 Fair Value 10 11 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 BJA.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
911759 KD 9 |HUD-HSNG URB DEV 5.42 08/01/2028. ...101.695 879,658 865,000 | ...ooorernes 865,000 | ...voocverrerrrrcrrns | cerrrerne(T8B7) | s [ v [ e 5420 |....5.420 |FA...... ..19,535 | ......... 46,883 |08/08/2012. | 08/01/2028.
912828 4B 3 |U.S. TREASURY NOTES 2.375 03/15/2021 ] 999,609 ... 99.750 | .... 997,500 ....1,000,000 999,711 | eveeeereerneenerines | eereverienen 10T e e [ 2.375 |......2.389 |MS...... v 10,054 | i 8,906 | 03/27/2018. | 03/15/2021.
912828 5P 1 |U.S. TREASURY NOTES 2.875 11/30/2023.........ccocruvermrereeinrerernnerrerieeenenes | vevnee | oo | eeevninens [ ervverinns L [ 503,516 |...101.750 | ..cocoorerernee. 508,750 | ..oocvvrrrirnns 500,000 503,476 ) RTINSO BV 2.875 |....2.723 [MN..oo.| covvrrs 1,264 | .o, 12/07/2018. | 11/30/2023.
912828 A4 2 |US TREASURY N/B 2.00 11/30/2020..........cccoomrveemrinervmrnnirerinnieniicnniveniens | S [ [ [T | 1,003,125 | 99.078 990,781 ....1,000,000 1,002,039 (1,085) [ oo | e | e 2.000 |......1.891 |MN...... 12/13/2017. | 11/30/2020.
912828 F3 9 |U.S. TREASURY NOTES 1.75 09/30/2019.........ccorrerrrmrrererrrrnersmsirenisnnennies | SDue [ [evsviienis e | iriinnnn....605,625 | ... 99.344 596,063 600,000 600,879 (1,166) [ oo | e | s 1.750 |......1.551 |MS...... 10/29/2014. | 09/30/2019.
912828 F6 2 |U.S. TREASURY NOTES 1.50 10/31/2019......cccecuvmrurerirmniinncnnivcrineivennnees | SDue [ [ [T | ... 503,867 | ... 99.063 501,097 (1,310) [ oo | e | e 1.500 |......1.233 |AO...... 11/14/2016. | 10/31/2019.
912833 KX 7 |U.S. TREASURY STRIPS 0.00 11/15/19....cccvrvveninnnnrnnrinnrncnnsressnesmrnenense | S [ [ evnvinnns [T | i 14,732 [ 97.781 X , 47,490 . 2,734 . 8019 [ 12/31/2010. | 11/15/2019.
0199999. U.S. Government - Issuer Obligation . XXX | s 4,516,955 | .oocvnene. 4,515,000 | ..oovvvnees 4,519,692 | oovoviiiniinnin (U (18,882) | ..ovvvrerrinnn 0 0 XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securitie:
36241L  S7 2 | GNJO PL 783242 PT 3.00 02/15/2026...........ocooemurererimrinniinnisniinsirenisninssins | eevees | oo [everiienns [ rvnnceenT | 230,759 [0 99.841 | .oocvvine 218,755 | oo 219,103 226,983 | ..o, (3,381) [ oo | eeereneineieeiieeins | s 3.000 |.....1.361 |MON.. 06/27/2016. | 02/15/2026.
38373A D9 4 |GNR 2009-69 PV PAC 4.00 08/20/2039..........ccoccrurermrereririrernerierreerirenesensenens | voreees 103.827 ...41,054 39,541 41,041 (588) [ .oovvvrerrrirreres [ errerierirneeienines [ e 4.000 |......2.295 |MON.. 12/19/2017. | 08/20/2039.
38375C 6N 5 [GNR 2012-116 PG PAC 2.00 10/20/2040...........covemrrrmrrseennrirseireneirenisenrenns | evves | oo | eerivereneed Lo | i 80,157 | 98.467 | .... ..57,710 59,028 (897) | evvvrereeinrirans [ e [ e 2.000 |......0.138 |MON.. 01/25/2013. | 10/20/2040.
383756 2G5 |GNR2012-102 DN SEQ 1.50 09/20/2040...........ovvrmreremrrrerisrenerienerserirenenenns | werieee | oo [eovnerieeT [T . 393,818 |1 95.967 | covouvevrerirs 378,171 RISK I 1< N 150 [TURRON FUTRRIRRT DU 1.500 |......1.501 |[MON.. 08/27/2012. | 09/20/2040.
38376E  VJ 1 |GNR 2009-110 AB SEQ 4.00 04/16/2039.........0ccvvrririririnninnireriierieiissinns [ s OO0 1 I Il ...145,899 |...102.220 142,343 142,609 (2,041) [ oo | e | s 4.000 |......2.343 |MON.. 08/16/2011. | 04/16/2039.
38376X L5 0 |GNR 2010-31 AP PAC 4.00 08/20/38........ccovvrererermerrmirirerisermerserssneesseessenssees | woreees JUOTS 1 VORI I I ... 143,777 |...100.719 139,182 138,906 (2,260) [ .oooveoeveerrernins | e | e 4.000 |......2.081 |MON.. 06/16/2011. | 08/20/2038.
38377E NN 0 | GNR 2010-42 NH PAC 4.00 04/20/39..........ccouveeririiiriniiseiicnsiresisnesssnissinns | s JOOTS 1 SO I I ...143,840 |...101.023 140,020 139,843 (1,928) [ oo | e | e 4.000 |......2.401 |MON.. 06/16/2011. | 04/20/2039.
38377L ZD 3 | GNR 2010-127 NH PAC 3.00 02/20/39.........ccmtvemrrmerenerierereensenssersseriessnenes | cevens [0S 1 SO B ...330,427 |..... 99.578 | .... 319,398 323,737 (3,205) [ .ovvvverrcrernenns | eeerreinerirerieeens | s 3.000 |.....1.911 | MON.. 06/16/2011. | 02/20/2039.
38378T AF 7 |GNR 2013-71 GA PAC 2.50 07/20/2041..........covvveriiriirinrinnicniisesisenisssinnes. | e | o [ veveiiienns L . T s 402,258 |..... 98.872 | covovvrveiinn 396,557 401,523 | oo (14B) | ovvvvererinrians [ e [ e 2.500 |......2.443 |MON. 09/25/2013. | 07/20/2041.
38379X KD 1 | GNR 2016-83 AP 3.00 10/20/2045.........couvuiniriiniinsiiinsinsnsnssissnssssmsssnsssssssnssses | eovnene | | ensneenes 1 1] 1,663,109 |..... 99.159 1,581,187 1,647,302 [ .o [ e (15,419) [ I P 3.000 |.....1.956 | MON 07/28/2016. | 10/20/2045.
0299999. U.S. Government - Residential Mortgage-Backed Securities 3,555,613 XXX [ 3,414,376 . 3,514,678 (29,810) [ ..o, 0 0 XXX XXX XXX XXX XXX
0599999, TOtal = U.S. GOVEINMENE. ... vvoterereseessersessssess e sees sttt | enssssnsnas 8,228,412 XXX | 7,931,331 | oo 7,958,783 | ..o 8,034,370 | .o 0 | s (48,692) | ...ovvvrvniiin 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligations
20772)  GT 3 | CONNECTICUT-REF-C 5.00 06/01/2021........cccvvummrererirenirneerenissrsserssessnenses | evvenee | oo [ eorererneens 2106184 | 201,750 | oo 190,000 204,193 | .o (5,694) [ .ovvvrevrerrerins | ceernrrinerierineens | s 5.000 |....1.826 [JD..ccc. | covvrrreencn 792 | o 9,500 | 08/22/2014.| 06/01/2021.
68609T DM 7 |OREGON STV 4,00 12/01/2048..........cocrmrierririeinsinsiresiserssssiessssssseesssssssssens | seveees 2 L0221 | e 1,006,778 985,000 | ...oovvvuene 1,045,511 (R (-72 ) [T VRO PO 4.000 .2.350 (D | e 3,283 | 37,419 | 12/14/2017. | 12/01/2048.
93974C L7 3 |WA ST REF SER R4.00 07/01/2028........c0cmmeremrisissmssirsssnssssssensssesssisssnsnens SD. [ | 2 . ...105.525 1,582,875 ....1,500,000 1,468,090 2,672 s [ 4.000 |....4.275 [JJ..es | 230,000 | oo 60,000 | 08/28/2013. | 07/01/2028.
1199999. U.S. States, Territories & Possessions - Issuer OblIgations.............iuiiiiiiiiiiiisisssisessssssissssesssenees | eorsensenes 2,743,690 XXX | e 2,791,403 2,717,793 (1T784) | 0 0 XXX XXX XXX | 34,075 | e 106,919 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) 2,743,690 XXX 2,791,403 2,717,793 IR ALY ] —— 0 0 XXX XXX XXX | 34075 | 106,919 XXX XXX
U.S. Political Subdivisions of States, Territories & P: (Direct and Guaranteed) - Issuer Obligations
021807 KC 5 |ALTOONA AREA SD-REV 3.00 12/01/2023.........cccmuvmerermrereerneirnereserssenienens | ceveee 2| 1FE 553,334 |...102.320 547,412 542,914 (1,896) [ .oovvveererverinns | eeerreenerrnerieeinns | oo 3.000 .16,050 | 02/21/2013. | 12/01/2023.
044825 BX 4 |ASHTABULA SD SRS 2012 4.00 12/01/2023........coeverereririeereieirsiesieseisienns SD.. | [ 3] 1FE| o 1,029,624 |...104.258 989,402 (6,364) [ oo [ e s 4.000 |......3.202 |JD..ccoer | woereernnnn3,183 | i 38,200 | 01/24/2012. | 12/01/2023.
154686 FK 0 |CENTRL OH SOL WST- 3.10 12/01/2020......... ISR VN ...100.811 400,008 | ...vooerrrereirrries | ceerrerieeereninnen | eeesesenensenines | e | e 3.100 |.....3.100 [JD..ccco | verreern1,033 | e 12,400 | 07/31/2013. | 12/01/2020.
463020 PY 7 |IRONDALE-B-REF-TXB 2.70 10/01/2021......cccccrvrrrerrmrrreererneirsennirensesnerennnes | verenns | oo | eervrvernne | oned TFE | it 377,500 ... 99.685 378,803 378,993 34T | v e | e 2.700 |.....2.801 |AO...... | veeerren2,565 | ... 10,260 | 06/06/2014. | 10/01/2021.
490278 3L 0 |KENT CNTY MI 5.00 01/01/2022 SD.. ...107.459 1,176,676 | ..............1,095,000 | ............. 1,124,788 (11,143) [ v [ e [ e 5.000 |.....3.848 [JJ..ccc. | 127,375 | e 54,750 | 07/28/2016. | 01/01/2022.
604280 CD 7 |MINOCQUA WISD 1TXB 5.40 03/01/2025. ..107.232 .391,397 368,854 (518) [ covvvrerreererrvenens [ | v 5.400 B 12/31/2010. | 03/01/2025.
735014 JR 4 |PORT OLYMPIA-A-AMT 4.50 12/01/2022 ...109.039 ..1,412,055 1,322,552 (6,397) s [ 4.500 |......3.908 [JD....c. | corerrnnn 4,856 | oo 58,275 | 06/27/2016. | 12/01/2022.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation DO S 5,305,251 (25,970) [ ..ovoovernnn 0 0 XXX XXX XXX | 46,920 | 209,645 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: . XXX 5,305,251 R (25,970) [ v 0 0 XXX XXX XXX | ........46,920 | ........ 209,645 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Ag Their U.S. Political Subdivisions - Issuer Obligations
01179R LA 9 [AKMUNI BOND BK-B- 5.00 03/01/2024...........coovremrrrerieersneiserserineessenienes | oneees | oo | vevernenene | ceenne 1FE 1,390,257 |...111.959 ..1,349,106 1,320,196 (20,331) [ ooverneererrrreinnes [ ereerierineiisnines [ e 5.000 . .60,250 | 05/14/2015. | 03/01/2024.
047870 BA 7 |ATLANTAWTR SER A 5.50 11/01/2022 SD.. [ [ e | e 1FE .3,460,500 |...110.825 | .............. 3,324,750 | ..............3,000,000 | ............. 3,182,350 (43,430) | ..ovvorevrreririennes | e | e 5.500 |.....3.781 |MN......| ..........27,500 | ........ 165,000 | 10/28/2011. | 11/01/2022.
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130536 QR 9 [CAPOLL CTRLFIN A13.375 7/01/25(WM)......crvverrrirnriiecriisneiieserieeneins SD.. | [ | e 1FE| e 1,500,000 |...101.265 | .............. 1,518,975 | .ocovve 1,500,000 1,500,000 | ...oovveorrriiriiis e | 3.375 |...3.375 [ | 25,313 | L 50,625 |06/19/2015. | 07/01/2025.
130536 QW 8 |CA ST POLL B-2 3.125 11/01/2040 (WM)......... . SD. [ [ [ s 1FE]| .... .1,000,000 |...102.282 | .....cccoonee. 1,022,820 1,000,000 999,995 0 e [ 3.125 |.....3.125 [MN...... cernerennD,208 | 31,250 | 10/30/2015. | 11/01/2040.
167664 ZE 4 |CHICAGO IL BLDG REF 5.00 03/01/2019........ JESSTURIRTRRROR ION . 2| 2FE| ... 11,009,309 |...100.184 | .... 1,001,840 ....1,000,000 1,000,000 s e | 5.000 |.....5.000 |MS...... ceereenn 16,867 | 50,000 |07/28/2016.| 03/01/2019.
19463P DF 8 | COLLIER CNTY FL GAS-REF 4.00 06/01/2022 JSSSTSUPRUPRRINN BTN [ 2| e 1FE| s 3,268,667 |...102.295 | .............. 3,125,112 3,055,000 3,096,774 | oo (28,453) ) TSR B 4.000 |......3.006 |JD.......| ... 10,183 | ... 122,200 | 06/07/2012. | 06/01/2022.
249218 AU 2 |DENVER CO SCHS COPS B 2.598 12/15/2021.........ccvummmvvemmrrimnreimenrineneins | wveene [ or | vevrrreen | e 1FE| oo 1,468,455 | ... 99.129 1,536,500 | ...coovvvnnee 1,550,000 1,518,004 | ..o | eerrereennn 10,109 | s | e [ 2598 |......3.335 | D....... cerrrnenn 1790 | 40,269 | 09/25/2013. | 12/15/2021.
25483V EQ 3 |DC ASSN AMERN MED CLG B 5.00 10/01/2021........cvumvvmrerermerenerneescrinenies | covvnee | o [ roverireees | cveees 1FE LA07.547 | e 2,801,599 2,605,000 2,700,389 | ..oovveerrnerirerirnne | ererneenene(32451) | o [ [ 5.000 |.....3.589 |AO...... v 32,563 | 130,250 | 11/22/2011. | 10/01/2021.
29509P JB 6 |ERIE CNTY NY IDA 5.00 05/01/2022 cevvnerennnnssensesensnnes | SDit [ [ | s 1FE ...109.911 2,198,220 2,000,000 2,155,626 | ....ovvovrvncirenane | e (A4,192) | e [ [ 5.000 |.....2.550 |MN...... v 16,667 | e 100,000 | 04/25/2012. | 05/01/2022.
311450 FE 5 |FARMINGTON PCR B 4.70 09/01/2024 (AZD).......ccovvvemrvrerierieeierissensnenes [ Y2 1FE]| .... . 104672 | e 2,093,440 2,000,000 2,026,018 | ...overvrerrrrernnnes | eerrrenen(13428) [ oo e | e 4.700 |......3.957 |AO...... rereenern23,500 | e 94,000 | 12/19/2011.| 09/01/2024.
312432 VS 3 |FAYETTE CNTY KY SD FIN A 4.00 04/01/2023 JESSTUTRRURRTRIRN OO [ I K] AFE| oo 1,671,261 [..106.017 | ..ocevrrrenne 1,584,954 | .............. 1,495,000 1,570,781 | oo | vverreene(16,601) | e | e [ 4.000 |.....2.728 |AO...... | wcovvreee. 14,950 | ... 59,800 |06/22/2012. | 04/01/2023.
3130A6 LE 5 |FED HOME LN BANK 2.23 07/26/22 SRR I . 2].... .1,975,000 |..... 98.062 | ..ooovevecn 1,936,730 1,975,000 1,974,983 2230 |.....2.230 [JJ....... .. 18,963 | ......... 44,043 | 10/06/2015. | 07/26/2022.
3130A7 PR 0 |FED HOME LN BANK 0000 1.00 04/28/2021... ISR IO . 2| | 1,610,000 ... 99.244 1,597,835 ....1,610,000 1,610,000 [ vooooveerriirniiens | e | e | e | e 1.500 |......1.500 [AO...... 05/16/2016. | 04/28/2021.
3130A8 3W 1 |FED HOME LN BANK 1 05/25/21.... SSSSTRTORRTRTUPTONOEN DOV . 2,068,835 |..... 98.476 | ..oovvverevn 2,038,451 2,070,000 2,069,596 | ..o | cerrrnnrrnnnnnB2 | [ e 1.500 |......1.522 |MN...... 09/13/2017. | 05/25/2021.
3130A8 7G 2 |FED HOME LN BANK 1.20 05/24/2019 et | s [ .2,075,000 |..... 99.481 | ... 2,064,231 2,075,000 2,075,000 | ..o | e | e | s | 1.200 |......1.200 |MN...... 05/25/2016. | 05/24/2019.
3130A8 RQ 8 |FED HOME LN BANK 1.20 07/26/2019. et | s |2 | v | 1,600,000 | 99.204 | ..oovvvnnee. 1,488,060 | .....cccoonue. 1,500,000 1,500,000 [ .oovoruvermerrmcrneenns | rerereeernensneinnenes | eeereenensneenes | e | v 1.200 |......1.200 |JJ....... 07/18/2016. | 07/26/2019.
31331G NX 3 |FED FARM CREDIT 4.125 03/04/2019 . ISR I e ...100.282 163,460 183,761 | oo [ e ($,319) | s | e | e 4125 |.....1.440 |MS...... 09/13/2017. | 03/04/2019.
31331 AW 3 |FED FARM CREDIT 4.1501/07/2019................ USSR U ] ...100.024 237,057 237,077 | cooovvreenneeenneeenene | evnrrennnee @59 | o | e [ e 4.150 |......2.180 | J....... 08/26/2011. | 01/07/2019.
31331X  SW 3 |FED FARM CREDIT 5.05 03/15/2019.......ccmmvrimmmrirriereneesenessssnssssiseneenns | s ...100.518 130,673 130,838 | oo [ ervrvernens($,042) | s | e | e 5.050 |......1.885 |MS...... 12/29/2011. | 03/15/2019.
313370 E3 8 |FED HOME LN BANK 3.375 06/12/2020........ [SSSTURRITN IO e 101191 | ... 192,263 191,698 | .ovvovvcreerrnerirens | eerrerernen(1,188) | o e [ e 3.375 |....2.741 |ID....... 08/22/2013. | 06/12/2020.
313371 4H 6 |FED HOME LN BANK 3.00 03/18/2020 ettt | s IO I 100,453 | oo 472,130 AT4833 | oo | eeerreeened(3891) [ [ | 3.000 |.....2.137 |MS...... 12/22/2014. | 03/18/2020.
313383 ZU 8 |FED HOME LN BANK 3.00 09/10/2021 et | s ] ...101.200 890,562 885,441 | ..ovverererrerennnnes | eerrrieeeeed(1,922) [ o [ | 3.000 |.....2.760 |[MS...... . 09/25/2013. | 09/10/2021.
3133X7 2SS 2 |FED HOME LN BANK 5.375 05/15/2019........ et | e ...101.037 ..1,566,066 1,564,364 | ...oovvrvrrernninns | eereneeed(37,919) [ [ v [ 5.375 |.....2.850 |MN...... . 12/30/2010. | 05/15/2019.
3133X8 AS 1 |FED HOME LN BANK 5.125 08/15/2019........ [SSSTURRRITS IR ] ...101.535 355,374 352,929 | ooovvvennrrennerennns | el 5T | e | e [ e 5.125 |.....3.750 |FA...... 02/18/2011. | 08/15/2019.
3133XU 3G 6 |FED HOME LN BANK 4.375 07/01/2019........ et | e ....293,185 |...100.873 | .... ...250,000 253,071 [ overeeeveeeeieens | eveeireeend(8,055) | oo | e [ e 4.375 |....1.895 | JJ....... 12/29/2011. | 07/01/2019.
3133XU  MS 9 |FED HOME LN BANK 4.50 09/13/2019 et | s [P0 USRIV IS 2,961,508 |...101.283 | .............. 2,613,107 2,580,000 2,616,114 | oo | (B0 T | s [ [ 4500 |.....2.468 |MS...... 01/30/2012. | 09/13/2019.
3133XX P5 0 |FED HOME LN BANK 4.125 03/13/2020........ et | e ..101.765 534,265 525,000 536,651 [ .ovververevrerernee [ vrrrieneend(9480) | o | e [ 4125 |....2.239 |MS...... 02/04/2016. | 03/13/2020.
3134G8 XX 2 |FREDDIE MAC 0000 1.25 04/28/2021 ST IO 2 || 11,193,000 |..... 98.520 .1,175,341 1,193,000 1,182,700 [ .oocvvreercrrerirenns | o802 | e [ [ 1.500 |......0.387 |AO...... 04/20/2016. | 04/28/2021.
3134G8 72 8 |FREDDIE MAC 1.125 04/28/2021.............. I . JRTRURROTY [ NP 1,219,000 |..... 98.533 1,201,111 1,219,000 1,219,000 | cvovvirireririnrens | e | e e | e 1.500 |......1.500 | AO...... 04/20/2016. | 04/28/2021.
3134G9 FJ 1 |FREDDIEMAC1 05/25/21........... SOOI IOV . RO B I 705,000 |..... 98.613 | .... 695,220 705,000 [ coouveererrerenineens [ ernrrinneienienenens e | v | e 1.625 |.....1.625 |MN...... 05/03/2016. | 05/25/2021.
313469 RQ 2 |FREDDIEMAC1 06/15/21........... FSSSTUUURTPURPURIURS BTN 2] | 1,160,000 98.853 | .... 1,146,696 1,160,000 [ vvoovvvvrriercriiies | e | e | s | e 1.500 05/24/2016. | 06/15/2021.
3134G9 T3 1 |FREDDIEMAC 1 07/27/21 0000. . SO DOV 2| | nn..3,465,000 ... 98.241 ..3,404,033 3,465,000 3,465,000 | ..eouveerineiienines | s | e | s | e 1.500 08/04/2016. | 07/27/2021.
3134G9 U4 7 |FREDDIEMAC1 08/25/21........... JETOTRRPRRRRPUPRRN IO w2 | 1,385,000 97.607 1,351,856 1,385,000 1,385,000 | cvovverirerririnrens | e | e e [ 1.500 07/20/2016. | 08/25/2021.
3134G9 UM 7 |FREDDIEMAC1 06/30/21........... FSSSTRURTRURIRN BV | 2| | 1,025,000 97.885 1,003,320 | .ccooovvrennne 1,025,000 1,025,000 B [N PR 1.500 06/09/2016. | 06/30/2021.
3134G9 V3 8 |FREDDIE MAC 1.02 07/27/21....ccouivriirirersiisseesississessiseissssssessssisssssssssssssses | covenes e T 2,617,380 | 98.498 2,580,650 2,620,000 2,620,000 768 e s 1.500 08/09/2016. | 07/27/2021.
3134G9  YJ 0 |FREDDIE MAC 1.3 06/30/21 0001........cccouurrermrreremrseerneremerssenssesessenssseessessnnns | senene | oo [ eernenienni [ enserveenT | v 775,000 | 98.586 764,038 775,000 775,000 B [N PR 1.750 06/21/2016. | 06/30/2021.
3136FT  B7 3 | FANNIE MAE 2.00 02/07/2020..........cccrvvmrvemirmrirernnneireniseessnsssnsnsseeensssenssenses | eovene | oo [rvnrineernn2 [vvvneeen | 1,429,700 | ... 99.316 ..1,440,085 1,450,000 1,446,243 3,338 e 2.000 10/22/2013. | 02/07/2020.
407288 WP 0 |HAMILTON CNTY OH SWR B 5.46 12/01/2021.... . . ...102.584 902,739 880,000 900,437 (21,706) | oo | e | e 5.460 10/28/2013. | 12/01/2021.
413890 CX 0 |HARRIS CN HOUSTON- 5.00 11/15/2023 FSSSTUOPTSOTRRRURPI BUVOTON ] ..112.873 1,749,532 1,550,000 1,732,207 (34,825) ) TSRO BN 5.000 02/04/2016. | 11/15/2023.
45506D DR 3 |IN STFIN AUTH C 5.00 02/01/2032...... ..110.327 1,103,270 ....1,000,000 1,123,426 (7,168) e [ 5.000 07/25/2014. | 02/01/2032.
455280 DG 3 | INDIANAPOLIS IN K 5.00 06/01/2021 ...106.969 3,209,070 3,000,000 3,128,146 (50,271) | ovveverrerermnnenns | evevmrneessnenennnne | covees 5.000 |.....3.150 [JD....... | ... 12,500 | ... 150,000 | 12/22/2011. | 06/01/2021.
46246K  J2 9 [IAFIN AUTH-B-BABS 3.73 08/01/2021 . ...102.271 ..1,201,684 1,175,000 1,189,918 (5,454) [ .oovvvoeieriierins | e | e 3.730 . 43,828 | 09/17/2013. | 08/01/2021.
47770V~ AJ 9 | JOBSOHIO BEVERAGE 4.00 01/01/2023......... v | e ] ..107.005 | .ovovrrinee 1,605,075 1,500,000 1,597,617 (PR H 23 UURTIR DR IR 4.000 |.....2.288 |W....... | ..........30,000 | .......... 60,000 | 06/27/2016. | 01/01/2023.
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47770V AU 4 |JOBSOHIO BEVERAGE-B -OH 2.467 JEOSTRTRRRRTTRN IO [ I 1 AFE| oo, 950,000 |..... 99.639 | .ooovrieiinan 946,571 950,007 | ..veonrvrerieireiins e [ 2467 | ... 2467 (W | el T8 | 23,437 | 01/29/2013. | 01/01/2020.
485429 KY 9 |KSDEVFIN-K 3.50 06/01/2023.............. . e [SD e B 1FE .3,103,798 | .. 101111 | oo 3,033,330 3,057,540 (12,032) | coooeieiein e [ e 3.500 |.....3.032 [JD....... ceernereen8,780 | i 105,000 | 12/22/2015. | 06/01/2023.
502810 AC 8 |LA CROSSE RES REF 6.00 11/01/2021 (XEL).......evoreerrereirneerneeieeirseessnenns SD.. | | | e 1FE| ... .3,008,445 |..111.473 | ... 2,786,825 ....2,500,000 | . 2,694,962 | e (BABTO) | s | e | 6.000 |......3.103 |MN...... ceerenn:25,000 | o 150,000 | 03/18/2014. | 11/01/2021.
574298 CS 2 |MD ST TRANSPRTN AUTH 5.00 03/01/2023..... SD.. |.. 2| TFE| oo 3,410,544 |..108.034 | .............. 3,230,217 | v 2,990,000 | ..ovvernees 3,169,439 | ..o | e (53,255) [ ..vvvvnerrerereenes [ v [ e 5.000 |.....2.999 [MS.....| ........49,833 | ........ 149,500 | 03/18/2014. | 03/01/2023.
59465H UA 2 [MIHOSP FIN AUTH F-52.40 11/15/2047...... et | e | e | e 1FE]| .... ..101.724 1,017,240 ....1,000,000 1,000,013 ()1 SSSTSUSTOURPOIN USRI IO 2.400 |.....2.400 |MN...... cereeeennn 3,087 | 24,000 |02/23/2017.| 11/15/2047.
64465P UM 8 |NH ST BD BK-B 5.00 08/15/2026. . SD.. |.. 2| . 1FE]| .... 2110499 [ e 1,966,882 ..1,780,000 | ..cooovrnene 1,908,292 (33,138) [ .ovvvvrerrerereenes [ v [ e 5.000 |.....2.890 |FA....... rerrern 33,622 | i 89,000 | 06/26/2012. | 08/15/2026.
645791  CZ 5 |NJENVRNMNTL TRUST A-R 4.00 9/1/26........ccorvvvrrrrrenn. SD.. [ [ [ s 1FE ...113.023 2,006,158 ....1,775,000 1,785,505 (1,155) | ooveerrverneiins | e | e 4.000 |.....3.910 |MS...... ceereeenn 23,067 | 71,000 |07/28/2016. | 09/01/2026.
646080 QL 8 |NJHGREDU 1A-1 5.00 12/01/2022 . [SSPTIRTRONSTURPIO IO [P0 ST IOV 1FE]| .... . 2109199 [ e 1,091,990 ...1,000,000 | ..cooovrrene 1,070,045 . (16,580) [ ..vvvvvvrrrerrenes [ erverirererneeiinines [ vevead 5.000 |......3.087 [JD....... cerneeeenn 167 | 50,000 | 09/25/2014. | 12/01/2022.
646136 DY 4 |NJTRNFD SERA 5.25 12/15/2020 . SD.. | [ | e 2FE | oo 3,866,438 |...105.451 | .............. 3,585,334 | ...ccooun 3,400,000 | ..oovvreees 3,511,241 | oo | e (54,048) . 5.250 |.....3.504 [JD...cco. | v 7,933 | e 178,500 | 10/25/2011. | 12/15/2020.
646136 TM 3 |NJ ST TRN TR AUTH C 0.00 12/15/2027........cccoovvverevermvernnrnnernererernnenrenennenes | S [ [ evvviiiveis [ i 1FE ...487,810 |..... 75.253 752,530 637,262 31,271 . oo 5,095 [JD....... B 09/04/2013. | 12/15/2027.
647200 5U 4 |NEW MEXICO MTGE A-2 2.98 08/01/2038. IO B 2 1FE]| .... 11,498,869 |..... 94.665 ..1,418,904 1,498,868 0 e | 2.980 |.....2.999 |MON...| .. 3,722 | oo 44,666 | 05/03/2017. | 08/01/2038.
665306 KS 4 |NTHRN KY WTR DIST 5.00 02/01/2024.......... [SUTTURTIRRRRION IO . 2| . 1FE]| .... 109.079 | oo 3,272,370 | ..............3,000,000 | ............. 3,191,819 (58,748) e [ 5.000 |.....2.820 |FA...... verenenn82,500 | e 150,000 | 06/12/2012. | 02/01/2024.
677525 TK 3 |OHAIR QLTY ENERGY 5.70 08/01/2020 (FE)........cvvveremrirerireeirseireseirseiiinns | cevee [P0 PO IS 6*| .............2,069,160 |..... 69.500 | .... 1,390,000 575,000 [ voouurveerrreirriiens | e | e 256,360 | ...ovvoerireririciinns [ e 5.700 03/22/2011. | 08/01/2020.
677555 Q4 9 |OH ST ECON DEV REV 4.215 06/01/2027 2A06.347 [ e 744,429 700,456 | ..ooveerrrcrireriienns [ eerverrneernenea($4) [ | e | s 4.215 06/27/2016. | 06/01/2027.
67755C WH 8 |OH ST-ADULT CORRECT 5.00 10/01/2019. ...100.825 1,154,446 | ............1,145,000 | ............. 1,149,546 | ..o | e (17,883) | s | e [ 5.000 06/27/2016. | 10/01/2019.
686430 FJ 3 | ORLANDO FL REDEV AGY 5.00 04/01/2021 2104812 | e 2,049,075 2,020,860 | ..ovoevreerrerireiiiens | erreneend2T,705) | oo [ [ s 5.000 02/23/2012. | 04/01/2021.
696550 WX 6 |PALM BEACH CNTY SC 5.00 08/01/2022 . ...107.911 2,697,775 2,633,539 | ..o [ e (49,146) [ s | e | s 5.000 03/18/2014. | 08/01/2022.
736746 TU 2 | PORTLAND OR URB RNWL B 5.00 06/15/2020...........ccrvmerermrermnereencesssnninens | cerenee [P 2| 1FE]| .... 2101232 [ e 1,300,831 . 1,290,452 [ ...ooovverernerrnerns | verrenens(T1,835) | v e [ 5.000 12/31/2010. | 06/15/2020.
756872 HV 2 |RED RIVER TX EDU FIN 5.00 03/15/2027...... . SD.. |.. 2] 1FE| .. 11610 | 558,050 | ...oovvvvrnnnns 500,000 513,909 | ..oovvvernrrirnrrirnns | wervrrreeene(2,960) | oo | e [ 5.000 08/28/2013. | 03/15/2027.
842039 CH 0 | SOUTHEASTERN TRANS-RCPT 5.00 06/01/2025..........cocvoreverereneereresninnenes | cevene [P I 2| 1FE]| .... ...107.376 1,288,512 ....1,200,000 1,265,581 [ ..ocvvrvererrerrnenns | verrerenn(25,948) | v [ [ 5.000 02/21/2013. | 06/01/2025.
879709 D9 1 |TEMPE AZ PIER TOWN LAKE 5.00 01/01/2020 s | o . 2] ... 1FE]| .... . 100.257 | e 1,243,187 ....1,240,000 1,240,000 | ..o | e [ | e [ 5.000 07/28/2016. | 01/01/2020.
896221 AD 0 | TRIMBLE CNTY KY A 3.75 06/01/2033 . . SD.. |.. 2| 1FE]| .... ...102.422 1,024,220 ....1,000,000 1,000,000 [ .oovvrueermerrmeennrenns | rerereeerenineinnenes | eerrneeensneenes | e | v 3.750 05/18/2017. | 06/01/2033.
89952P DS 1 |[TULSA CNTY OKIND DEV 4.00 09/01/2022.. | [N [FSUOPRN IO 1FE| ... 07079 | e 1,606,185 ...1,500,000 | ..oocvrnvnee 1,551,715 | oo | e (13,155) [ [ e [ 4.000 06/20/2012. | 09/01/2022.
914325 EZ 4 |UNIV IL BRD UNREF B 5.00 10/01/2020 v | s . 2| 1FE| .. 100,091 [ e 475,432 | oo 475,000 A75,000 | ..ovvonerrrireererins | eerrerienereninein | reesensnensenines | s | aee 5.000 10/20/2016. | 10/01/2020.
91474P  BH 2 [UNIVNTHRN IASRS U N | 3.00 07/01/2023......... . SD.. |.. 2 . 1FE]| ... ..102.840 | .oviin 1,676,292 ....1,630,000 1,633,917 | o | v (1,490) [ s [ e [ 3.000 12/23/2011. | 07/01/2023.
917547 TW 1 |UT ST BLDG OWNSHP AUTH 5.00 05/15/2023. . SD.. |.. 2| . 1FE]| .... . ...101.256 1,204,946 ....1,190,000 1,192,172 [ e | vereereene(5,876) | i [ [ 5.000 12/31/2010. | 05/15/2023.
91754R  UY 1 |UT BRD RGTS-A-UT V 5.00 11/01/2027 R . 2 e 1FE]| .. 179,301 |...110.800 166,200 150,000 162,084 | ..ovveeericnieens | evrireene(2,949) | i [ [ 5.000 09/19/2012. | 11/01/2027.
919061 FC 0 | VALDEZ TERMINAL REV C 5.00 01/01/21(BP).. [P0 U IO 1FE| v 1,087,942 |...105.260 ..1,052,600 ...1,000,000 | ..coovvrenne 1,041,133 [ e | e (19,704) | s [ [ 5.000 07/28/2016. | 01/01/2021.
960660 BA 5 | WESTMINSTER CO ECON DEV 4.00 12/01/2023.........covvvevernreerinrireereninrirnnens 510 00 I I 2] . 1FE| o 1,604,849 |...106.053 ..1,653,676 ...1,465,000 | ...ocoovenen 1,523,148 | oo | (13,820 [ i [ e [ 4.000 07/25/2012. | 12/01/2023.
97712D  E2 8 |WIHLTH & EDU FACS 3.375 08/15/2035........ . SD.. |.. 2] 1FE]| .. 970,730 |..... 97.263 .972,630 1,000,000 971,967 [ I P 3.375 |. . 11/30/2017. | 08/15/2035.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.... et | e 114,531,553 XXX ..........109,890,319 | .. 106,895,869 | ......... 107,776,746 | .......c.cceveee.0 | ... (904,418) | ... 256,360 [ ..ccoooerrrnnnnnnd 0 XXX ........956, ....3,972 473 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128M1  CK 3 |FGCI G11974 PT 5.50 05/01/2021.............. B [ (PSSO IR 1 101825 | 24,495 23,995 | .o (<70 ISR IOORRSOT IS 5.500 |.....5.135 [MON... | .cccooorirnnen 110 | v 1,323 | 12/31/2010. { 05/01/2021.
3128MB DN 4 |FGCI G12609 PT 5.50 04/01/2022 LA ...102.620 27,651 27,312 ((G0) ) [OOSR IV IOV 5.500 12/31/2010. | 04/01/2022.
3128MM UM 3 |FG G18587 PT 3.00 02/01/2031 1 1,311,676 | ... 99.665 1,242,443 1,298,733 e(15,017) | o [ e [ 3.000 07/22/2016. | 02/01/2031.
3128P7 5B 5 |FG C91742 PT 3.50 01/01/2034 . ] LA ...101.822 1,388,484 1,455,880 (22,657) e | 3.500 09/27/2016. | 01/01/2034.
3128P7 7L 1 |FG C91799 3.50 11/01/2034 . IV IO ] LA 101822 | e 1,446,832 | .............1,420,947 | ........... 1,482,224 (16,128) e [ 3.500 12/07/2016. | 11/01/2034.
3128P7 Q6 3 |FG C91377 4.50 06/01/2031 . IO I ] LA ...104.506 1,182,169 1,211,876 (20,541) | ooevvrererreins | e | e 4.500 12/13/2016. | 06/01/2031.
3128P7 QN 6 |FGTW PL C91361 4 03/01/31 . IO I ] LA ...102.576 946,910 (13721 | e e [ e 4.000 02/14/2017.| 03/01/2031.
3128P7 W5 8 |FG C91568 PT 3.00 10/01/2032 SO IO . 1 1,241,266 | ... 99.459 .1,172,968 1,179,351 (RIS O TR DUt 3.000 07/22/2016. | 10/01/2032.
3128P7 XX 6 |FG C91594 3.00 01/01/2033 . IV I ] ] 1,309,717 | 99.459 | ..ovvvirnen 1,238,755 ....1,245,496 e 14,251) | e | e [ e 3.000 08/16/2016. | 01/01/2033.
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3128PV  BS 8 |FG J15449 PT 4.00 05/01/2026 JESSTURITRROR ION . 102,601 [ i 520,429 | ..coovvvirannnns 507,235 534,215 | .oiiciiviieninnis e (11A10) [ s | e | s 4.000 |......1.640 |MON... 09/27/2016. | 05/01/2026.
31294L 6V 0 |FGCI E02684 PT 4.50 03/01/25 . OO ] ..103.161 | .... 92,561 | 93,744 | .o | e (912) [ | e | s 4500 |......3.293 |MON... 12/31/2010. | 03/01/2025.
313204  H3 6 |FG G30949 PT 3.50 08/01/2036.............. . O IO ] 1,435,106 |...101.266 | .... ..1,379,144 ....1,361,904 1,419,874 [ v | e (14,976) | s [ e [ 3.500 |......2.289 |MON... 11/16/2016. | 08/01/2036.
3136A1 N8 4 |FNR2011-114 VA SEQ 3.50 07/25/26 . ceveeenenens [ s [P0 PO IR L 1,105,461 |..... 99.733 | v 1,032,492 | ...oovvvvunee 1,035,258 1,037,232 [ .o | vererernn(22,220) | o [ [ 3.500 |......1.153 | MON... 01/18/2012. | 07/25/2026.
3136A4  VH 9 |FNR 2012-14 HA PAC 2.00 07/25/40......... . I I e 109,143 | oo |32 | s | e | e 2.000 |......2.384 |MON... 07/24/2014. | 07/25/2040.
3136A5 BB 1 |FNR2012-40 PAC 2.00 09/25/40... . SRR DO ] 252,825 | .ooovvvernnreinneinnns | crvnnnrnnnnned(225) | o | e [ 2.000 |......1.882 | MON... 04/25/2012. | 09/25/2040.
3136A5 P6 7 |FNR 2012-53 PB PAC 2.25 02/25/41 . [SSSTRTIIRN IO ] 634,213 | .o | oo (BT38) | e [ [ 2.250 |......1.596 |MON... 07/16/2012. | 02/25/2041.
3136A6 4N 1 |FNR2012-72 QE SEQ 3.00 01/25/38......... I I ] 445,753 | ..o | evrreereeen(T,346) | s [ [ e 3.000 |.....1.199 |MON... 07/17/2012. | 01/25/2038.
3136A7 5E 8 |FNR 2012-96 PD PAC 2.00 07/25/2041......... e [ s . 320,768 | oo [ e (1157 s | oo | s 2.000 |......1.596 |MON... 08/27/2012. | 07/25/2041.
3136A8 XC 9 |FNR2012-99 AB SEQ 1.75 05/25/2039........ SSTTURURTRTIRRTORN BTN ] 286,560 | ....cvveerrcrrreriieens [ 209 [ | e | e 1.750 |......1.797 |MON... 09/10/2012. | 05/25/2039.
3136AA MJ 1 |FNR 2012-139 BH PAC 2.00 02/25/2042.... . I o] BIATE [ oo [ eveeirennns(2,088) [ oo | e | s 2.000 |......1.547 |MON... 02/20/2013. | 02/25/2042.
3136AA Y7 4 |FNR 2012-145 TA PAC 1.25 11/25/2042 e | aovens ] 350,250 | cvvourrernererinnerens | vverrerenneennne255 | s | e [ 1.250 |......1.305 |MON... 01/24/2013. | 11/25/2042.
3136AA YL 3 |FNR2012-133 GE PAC 1.50 08/25/2041.......... SRS IO ] 106,991 | oo e 29 | i | e | e 1.500 |......1.515 |[MON... 03/22/2013. | 08/25/2041.
3136AB H7 1 |FNR 2013-5BD SEQ 2.00 03/25/2040.......... SRR U . 292,079 | .ovvvevvrnerrerrnenn [ v 116 s | e | e 2.000 |......2.017 |MON... 05/20/2013. | 03/25/2040.
3136AC A5 0 |FNR2013-18 PA PAC 2.00 11/25/2041 . e [ e e AR 468,540 | ..o | e 2,083 [ [ | 2.000 |......2.454 |MON... 06/25/2014. | 11/25/2041.
3136AC  EK 3 |FNR 2013-10 NE PAC 2.00 01/25/42......... . I ] LA . . 956,490 | ...vvernrrerrrnrerenens | eevrrerneneed(1,790) [ covoerernrrinnnees e | e 2.000 |......1.780 |MON... 02/21/2013. | 01/25/2042.
3136AC  JY 8 |FNR2013-17 PC SEQ 2.00 03/25/2039 s | s e LA 83,776 82,487 | .. 83,199 | oo [ errnrrenecesn273) s | e | s 2.000 |......1.611 |MON... 04/24/2013. | 03/25/2039.
3136AD 2H 1 |FNR 2013-43 XP PAC 1.50 08/25/2041 . ceveneenenis [ s ] R il ....450,403 ...461,581 454,893 | ... | e 1833 | e [ [ 1.500 |......1.912 |MON... 06/12/2013. | 08/25/2041.
3136AD P9 4 | FNR 2013-41 AE SEQ SSUP 2.00 07/25/2037.........cvvvverrrrererrireneireneienneiinns | ervinne [P0 SO IOV L [ 241,189 |....99.134 | .o 245214 | e 247,356 243786 | ..o | e 1,199 | s [ e [ 2.000 |......2.442 |MON... 11/25/2013. | 07/25/2037.
3136AE 6N 2 |FNR 2013-74 HA SEQ 3.00 10/25/2037 SOOI IO ] LA . 243,640 | ..ooovovvrcrrerrnei [ errerirneennn(898) [ s | e | s 3.000 |......2.551 |MON... 07/23/2013. | 10/25/2037.
3136AE  EZ 6 |FNR 2013-53 WG PAC 2.00 06/25/2042............ cervreeenenninns | i ] ] 312,282 | 96.463 313,813 317,669 [ ..o [ errreeeeen 865 [ s | e | s 2.000 |......2.812 | MON... 06/24/2013. | 06/25/2042.
3136AE  S7 3 |FNR 2013-53 WL PAC 1.50 01/25/2042.......... [SSSTURRRROIIN IO ] ] i 761,040 | 95.022 767,532 807,738 781,759 | oocvevrneenerirnees | v 10,079 [ | e | e 1.500 |......2.836 |MON... 07/23/2013. | 01/25/2042.
3136AE  Z4 2 |FNR 2013-70 VA PAC 3.00 08/25/2026 . FRRIRPTTRN I e R Il 100.553 | ... .1,145,711 1,139,408 1,153,963 | ..ooovevveervnenns | errereenene(#,502) [ o [ e [ 3.000 |......2.557 |MON... 06/21/2013. | 08/25/2026.
3136AF  NE 0 [FNR 2013-75 VG PAC AD 3.25 08/25/2026............couveererneeririseirseisersesineens | oeveees [P0 ISR IV 1] e 464,284 | 99.541 | oo 449919 | .o 451,996 459,396 | ...ooovererererrnnins | oo 2 TAT) | [ [ 3.250 |......2.579 |MON... 09/24/2013. | 08/25/2026.
3136AG LA 8 |FNR 2013-93 VA SEQ 3.00 01/25/25.........cooomrrvirerrirrrirnssisesesssssnissssessssinns | e oA .. 582,633 | ... 99.741 568,338 569,813 5T4167 | coovevveerviiienniiiens | ovennierennn(3,202) | o | e [ e 3.000 |......2.392 | MON... 09/17/2013. | 01/25/2025.
3136AK  MN 0 |FNR 2014-39 VA SEQ 3.00 08/25/2027........ ST IOV e LA 100.237 ..1,226,124 1,223,227 1,237,387 [ .overvveserreerinenns | verrenene(T1,970) | o [ [ e 3.000 |......1.952 | MON... 07/22/2014. | 08/25/2027.
3136AL  YX 3 |FNR 2014-81 CA 3.00 03/25/2041............. . I I e A e 1,470,787 99.557 1,403,112 1,409,348 1,457,313 | o | e (17,814) s [ [ 3.000 |......1.657 |MON... 08/25/2016. | 03/25/2041.
3136AR R4 2 |FNR 2016-25 A 3.00 11/25/2042 . . SOV ] ] 1,186,086 ... 99.363 1,129,807 1,137,051 1,173,994 [ v | e (T1,790) | e [ [ e 3.000 |......1.881 |MON... 08/19/2016. | 11/25/2042.
3136AT CK 8 |FNR 2016-50 BN 3.00 02/25/2046 A e 2,547,041 | L 99.052 | oo 2,415,694 2,438,819 2,521,939 | oo | e 26,292) | o [ [ 3.000 MON... 09/26/2016. | 02/25/2046.
3136AT JR 6 |FNR 2016-49 PA PAC 3.00 09/25/45. 1] 1,240,887 | ... 99.038 ..1,198,059 1,209,699 1,236,927 [ .ovvvvverereerirnenns | orereeneene(B,571) | e e [ 3.000 MON... 05/24/2017. | 09/25/2045.
3136AT U8 5 |FNR 2016-77 BA PAC 2.50 01/25/2045, A 1,118,926 . 97.129 1,052,722 1,083,840 1,109,023 | oo | wvverereeed QA7) | i | e [ e 2.500 MON... 09/13/2017. | 01/25/2045.
3136AU RZ 6 |FNR 2016-92 DA 3.00 02/25/2034............. ] 1,243,740 | 98.989 1,204,630 1,216,929 1,237,205 [ .oveovverereerinenns | overeeneene(8,325) | v [ [ 3.000 MON... 12/07/2016. | 02/25/2034.
3136AV V9 7 |FNR 2017-22 BE SEQ AD 3.50 08/25/40. AR ...101.538 1,118,539 135,778 | oo | veeererene(10,651) | e | eevviiveniineniineies [ 3.500 MON... 04/26/2017. | 08/25/2040.
3136AW  JZ 1 |FNR 2017-31 QA PAC 3.50 11/25/45 LA ...100.993 ..1,370,816 1,400,739 [ .vvoveererenrinenns | verrenens(12577) i [ e [ e 3.500 MON... 05/24/2017. | 11/25/2045.
3137A2  PF 2 |FHR 3766 HE PT 3.00 11/15/20 T i 174724 | 99.678 171,905 172,245 | oo | e (B26) | i e [ e 3.000 MON... 12/31/2010. | 11/15/2020.
3137A2 W9 8 |FHR 3752 PD PAC 2.75 09/15/2040. ] i 244,858 | 98.482 243,346 | ..o [ e 2,032) [ s | e | e 2.750 MON... 12/26/2012. | 09/15/2040.
3137A6 DT 6 |FHR 3815 GD SEQ 4.00 09/15/2025 LA ...100.053 55,661 | ...oovvvrrerinrernnnes [ errnreennceens(3T3) o | e | s 4.000 MON... 06/27/2016. | 09/15/2025.
3137A6 FB 3 |FHR 3809 GA PAC 4.50 10/15/39 LA ...102.036 683,051 678,279 | ..evoceerrerrnrrines | errereereenn(8,1685) | s [ e [ e 4.500 MON... 06/16/2011. | 10/15/2039.
3137A9  J7 2 |FHR 3843 GJ PAC 3.50 10/15/39. LA ...100.542 107,822 109,619 | ovvvvervrrerrverrens | verrerreenn(2,164) | o e [ e 3.500 MON... 04/24/2012. | 10/15/2039.
3137A9 VR 4 |FHR 3835 BA SEQ 4.00 08/15/2038 1 ...101.249 .265,518 267,398 | .oooorrverrrreineneinns | e 378 | s | e [ e 4.000 MON... 06/27/2011. | 08/15/2038.
3137AE LS 2 |FHR 3910 JC SEQ 2.00 12/15/2037 ] 210,584 | 97.922 201,733 208,260 | ....cvevrrrcrrreriirens | e (1488) [ o | e | e 2.000 MON... 09/19/2012. | 12/15/2037.
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3137AJ  B6F 6 |FHR 3955 BG 2.50 02/15/2041.........ocmrvverririeriierieeneiiseesieeesissseissnsssenenes | veeee [ er | ceveviiens L]l L 435,315 |..... 97.389 | oo 433917 | oo 445,548 437,341 | o 2,698 | ..o [ e [ 2.500 |......3.171 | MON... 03/24/2014. | 02/15/2041.
3137AJ  HW 7 |FHR 3960 YH SEQ 2.00 08/15/2040...........everivmmrrmerenrricrieesssesssisessessienes | voreees 325,807 (2,184) [ oo | e | s 2.000 |......1.271 |MON... 09/20/2012. | 08/15/2040.
3137AP  BF 6 |FHR 4033 ED SEQ 2.50 10/15/36.........comrvverrrererirereioereiieseiissssieseisesesonns | cevenns 157,308 (84) | covvevrvierriens | e [ e 2.500 |......2.428 |MON... 07/22/2014. | 10/15/2036.
3137AP GN 4 |FHR 4029 NE PAC 2.50 03/15/2041..........covovireerrrerirerenceiieiseriesienessessnins | cevees 273,393 | .o (2,655) [ ..o | e | s 2.500 |......1.440 |MON... 03/25/2013. | 03/15/2041.
3137AQ  ZE 1 |FHR 4059 BC SEQ 2.50 04/15/39.........coomriiriiriiieriiiisniessisesiesissiisnias [ s JOOTS 1 SO I I 274,261 (2,732) [ e | e | e 2500 |......1.399 |MON... 04/24/2013. | 04/15/2039.
3137AR  RT 5 |FHR 4080 DA PAC 2.00 03/15/2041..........ovueereerreriereneesseinsesiesieneseessnins | eevees e 1 . 284,284 (1,399) [ oo | e | e 2.000 |......1.463 |MON... 01/24/2013. | 03/15/2041.
3137AR 26 6 |FHR 4083 CA SEQ 2.00 12/15/2038..........ccvverrrrirrrrirereiieeniisesrisssieseiseeeees | ervinne o Lo i 214,111 98.499 219,031 216,832 1,835 | oo v | e 2.000 |......2.783 | MON... 06/21/2013. | 12/15/2038.
3137AS  BZ 6 |FHR 4077 MA 2.00 08/15/2040..........courumererereirerireerneineniessneeseeesssessssssessenes | coves e 1] i 1,165,461 98.424 1,150,363 1,161,830 (5,814) [ oo | e | s 2.000 |......1.471 |MON... 08/08/2016. | 08/15/2040.
3137AS Q8 0 | FHR 4088 PA PAC 3.00 12/15/40.........oucvueirrierrieneiseeiisesiisessisssssssssienns | evvinne 253,199 | ..o, (1,680) [ ..o | e | s 3.000 |......2.222 |MON... 10/24/2012. | 12/15/2040.
3137AT KB 7 [FHR 4097 GJ 2.50 10/15/2031......ocrvmmrerrirerirrereesserieriesssenissessssssessesssesses | coveens 340,985 (1,855) [ .ooveeeveeriernns | eeerreenerirerieeenns | e 2.500 |......1.905 | MON... 09/13/2017. | 10/15/2031.
3137AT Q5 4 |FHR 4097 TG SEQ 2.00 05/15/2039.......c00cmmmrvirmrrirmrriiseissessssssssessssssssinnes | ceveees 416,961 3,073 | oo [ [ 2.000 |......2.771 |MON... 07/22/2013. | 05/15/2039.
3137AT W5 7 [FHR 4106 EC PAC 1.75 04/15/41........oonvirierrieirierierisceiseiseessesieseesesenins | eveens 835,371 [C74:) ) ORI RN YN 1.750 |......1.669 |MON... 09/10/2012. | 04/15/2041.
3137AU ML 0 |FHR 4102 LA PAC 1.75 01/15/2040..........svemrreriireiieeineeississiissisesiesesennnns | svinees 97,609 B73 [ oo [ e [ 1.750 |......2.469 |MON... 02/25/2014. | 01/15/2040.
3137AU  VJ 5 [FHR 4119 PAPAC 1.50  09/15/41......omvimieiieerierieeeieeiseeesssenseniesssenins | aevies 542,408 | ...ccovvrvrrrrcrirnens (G0 OO IR VO 1.500 |......1.412 |MON... 10/22/2012. | 09/15/2041.
3137AU X8 7 |FHR 4123 AE SEQ 2.00 09/15/2039.........c0ccmmriermriirnerireneiseseesseesssssssssseisnns | cevinns 449,317 (333) | covverrrrererriiens | e [ 2.000 |......1.905 | MON... 05/17/2013. | 09/15/2039.
3137AW VA 0 |FHR 4145 UC PT 1.50 12/15/2027.......ccvouvvrereerrierireeesneeiseissesssesiensssesssssinse | sevees 135,950 120 | oo [ e [ e 1.500 |......1.586 |MON... 03/20/2013. | 12/15/2027.
3137AY  NZ 0 |FHR 4161 TB PAC 2.50 11/15/2039........ccrvvrrerriieeieirinsiseiissiesieeissssissinans | svinens 360,985 (238) [ ovvvrereeinrians [ e [ e 2500 |......2.413 |MON... 06/24/2013. | 11/15/2039.
3137AY  UE 9 |FHR 4163 YA PAC 2.50 10/15/2041........cooevereerieinerieeinerieneseesssissessssssinens | aviies 901,495 (2,861) [ oo | e | e 2.500 |......2.140 |MON... 03/14/2013. | 10/15/2041.
3137B0  DW 1 |FHR 4183 ME 2.00 02/15/2042..........ccocmrveirriierneinerissseissseissesssesssssessisnss | s 339,011 | i (1,018) | oovveervirrrriins | v | e 2.000 |......1.678 |MON... 08/29/2016. | 02/15/2042.
3137B0 TR 5 |FHR 4186 MC PT 1.50 03/15/2028 ST IR 418,604 3442 | e [ [ 1.500 |......2.365 |MON... 07/22/2013. | 03/15/2028.
3137B4  4F 0 |FHR 4236 WC PAC EXCH 3.00 05/15/42.........ccocrvrinriiviniieineirerssissessisensnsnee | veveees 233,127 (1,030) [ oo oo s 3.000 |.....2.515 |MON... 08/15/2013. | 05/15/2042.
3137B7 3L 1 |FHR 4289 WE SEQ 3.00 08/15/2031..........cuumevrmerereerrineesesisersensseessenisseesns | veeees 275,961 (1,089) [ .oovveererireenns | eeererineriserieeenns | e 3.000 |......2.548 |MON... 02/12/2014. | 08/15/2031.
3137B7  WH 8 [FHR 4311 EAPAC 2.00 09/15/43........coovmmrireririnirernsssinsisissiesssisssessssinns | seveees JROS [ R I 236,641 1,876 | o [ | v 2.000 |......3.211 |MON... 07/22/2014. | 09/15/2043.
3137BA  HX 3 |FHR 4345 AB SEQ 3.00 02/15/40..........ccmvvumermerrnerierireeeseniseissenssssessnensnnns | eeenee | o [ wovereeees L 1] coereennn.565,032 [...100.070 | oo 552,312 | oo 551,924 560,717 | .ovvreerrerriericens (2,541) [ o | e | s 3.000 |......2.486 |MON... 07/24/2014. | 02/15/2040.
3137BA XY 3 |FHR 4342 BD PAC 2.50 12/15/2043........covviririrniiinineierssissiesissesseessssssssns | ovenes JOOS I O i It ...238,962 236,346 19 [ [ | e 2.500 |......2.487 |MON... 06/02/2014. | 12/15/2043.
3137BA  ZV 7 |FHR 4336 WV SEQ 3.00 10/15/2025..........cccomrvmerierirneereeireessnssessessssesenens | sevnes JOOTS T SOOI I I ...394,592 402,029 (2,404) [ oo | e | e 3.000 |......2.337 |MON... 06/11/2014. | 10/15/2025.
3137BB FW 5 |FHR 4349 CD PAC 2.50 03/15/2044...........covvrrerviiieeeriseirsninsisssssiressssisessssnnss | covens JRO I OV Il IO 143,454 141,531 40 | e | e [ 2.500 |......2.514 |MON... 06/25/2014. | 03/15/2044.
3137BC  GX 0 |FHR 4360 KA 3.00 05/15/2040..........ccosevemrrrmerirerireeiseirserssesssessesessensssessessans | seiees JOOTS 1 SOOI B I 1,641,990 1,691,086 (23,654) [ ..cvvvrererireinnes [ e [ e 3.000 |......1.502 | MON... 08/24/2016. | 05/15/2040.
3137BD  4U 7 |FHR 4378 AC PAC 2.00 02/15/2044...........oovvvirerniiirineierssisseesissesseessssssssns | ovees JROS I IR I 248,444 243,342 2,014 | o | e | e 2.000 MON... 08/26/2014. | 02/15/2044.
3137BH  FN 2 |FHR 4463 CA 3.00 08/15/2039.........0cucruumriierireirneeineisesiesisessessssssssssssssnenss | sevnee 1 1 ..1,206,494 1,204,848 1,234,281 [ .ovvoerereceinnins | eerrenens(18,488) | s [ [ 3.000 MON... 07/26/2016. | 08/15/2039.
3137BN  Z8 0 |FHR 4569 A 2.50 11/15/2040..........c0oveererirniierniiseierissessiesssssssssesssesssssssssesens | evenes JRO I FOPOROORONY Il I 1,522,228 1,556,655 1,588,180 | ...vvevvercerienens | everneeeen(9,956) [ oo [ e [ 2.500 MON... 09/13/2017. | 11/15/2040.
3137BR 6T 7 |FHR 4608 HA 2.50 06/15/2041........coomvvreriiceieirneriseinesiesissessessssssssssesesneens | seiees JOOTS 1 SOOI I I ..1,528,063 1,564,711 1,602,610 [ ..ocvvneererrnrinenns | e (T1,213) | e e [ e 2.500 MON... 09/26/2016. | 06/15/2041.
3137BS  GS 6 |FHR 4621 KA 2.50 04/15/2046...........ovoeveririerneiieirniisissisrssssseessssisssssssssnns. | covens JOOS I R i 954,466 997,954 | .o | eeeeeneee(2,808) | e [ [ 2.500 MON... 11/10/2016. | 04/15/2046.
3137BS  YX 5 |FHR 4631 AC 3.50 08/15/2043..........ccveueriieeieirneeineinesiesiinessesssssssssssssensens | sevnes e [ ...100.606 272,700 | covvveeremrrnenirneens [ e (2,019) [ | e | s 3.500 MON... 12/19/2016. | 08/15/2043.
3138EQ 6P 2 | FN AL8077 PT 3.50 12/01/2029........c.cvirirereeieieresiesiessieisssssssessessssssssssssenes | coveens 1 ...101.388 .801,389 830,155 | .o | eereeeend(12,752) [ v [ 3.500 MON... 07/22/2016. | 12/01/2029.
3138ER VP 2 |FNCT PL AL9621 PT 4.00 01/01/37...cccvumreieirerireirerisenseseesesesessesssssssessnnes | sevnee LA ...103.253 650,075 664,686 | .....oorvvrrereirriies | erreeereeen(8,726) | e [ e [ 4.000 MON... 03/27/2017.| 01/01/2037.
3138ES B8 0 | FNCT PL AL9962 PT 3.50 01/01/36......0comrrvrrrrerrenrerneriseresnssssessssesessssenns | eevenns LA ...101.861 734,953 750,320 | ..ovveervnerrerirenen [ revreeeeneee(5,723) [ | e | s 3.500 MON... 04/26/2017.| 01/01/2036.
3138W9  DC 1 [FN AS0098 3.50 08/01/2033.......cveommrveemreessreessneeesneeessesesssessssesssssssssesssnns | soveees LA ...101.860 1,548,318 [ ...ceoeeererrineins | verrenens(12,084) | v [ [ 3.500 MON... 12/09/2016. | 08/01/2033.
31395A  4M 4 |FHR 2809 DC SEQ 4.50 06/15/2019.........cvvuevvrrriererrererissisessesssesesseessnises | vereees e 34| 99.893 34 | s [0 [ | | 4.500 MON... 12/31/2010. | 06/15/2019.
31395 MW 3 |FHR 2892 DB SEQ 4.50 11/15/2019, LA ...100.022 8487 | oo 8,485 8,561 12 [ e | e | e 4.500 MON... 12/31/2010. | 11/15/2019.
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31397S XM 1 |FNR 2011-40 KA SEQ 3.50 03/25/2026............ccvermrreeerreeenniienneisensiseneinnnees | wveeee [ v | ceveviienes | cereiienes L I 279,992 |...101.199 | oo 279,845 | ..o 276,531 274,336 | .ooveeieeieiins (819) | ovvvererrerirreirnee [ errerierineirsseines [ e 3.500 |......3.076 |MON... 06/15/2011. | 03/25/2026.
31397U  RJ 0 [FNR2011-63 MV SEQ 3.50 07/25/24..........ccovvveerrmeriereieeieineiiresireneseesnsnins | oveens ...683,419 |..... 99.857 661,059 ..662,007 | oo 662,007 (870,908) | ...ooovvrnrirreree [ e [ e 3.500 |......2.931 |MON... 07/22/2011. | 07/25/2024.
31398N  BS 2 [FNR 2010-102 DE NAS 3.00 06/25/29.........ccmtvurivmerirerireeineirserisesseesiesesssenns | eeeens ...100.039 86,762 88,051 (1,627) [ oveveinerierins | e | e 3.000 |......1.078 |MON... 06/27/2016. | 06/25/2029.
31403D JE 0 [FNCI 745561 PT 5.00 08/01/2020...........cccreumrvrmerirererermeiserieessnessseessssssersnens | coveens L0174 | 13,046 12,724 | .o (< T TSRO DRSO DO 5.000 |......4.876 | MON... 12/31/2010. | 08/01/2020.
314030 KD 0 [FNCI 745592 PT 5.00 01/01/20271.......ocvumiiemmiereiierireisseissiseeisesssesessissssanss | seveens ...101.743 3,601 3,539 10 [ | e | e 5.000 |.....4.712 |MON... 12/31/2010. | 01/01/2021.
31412Q SE 0 |FNCIPL 932117 PT 4.00 11/01/2024..........coovvveerrririeriireisneiseriessserireseneins | cevees ...102.409 297,791 (1,792) [ oo | e | s 4.000 |......3.261 |MON... 01/28/2011. | 11/01/2024.
31416W  ZA 3 [FNCT PL AB1636 PT 3.50 10/01/2030..........ccrmvererriireireriresereeiseessisessisesens | ceveens ...100.623 385,731 [(IT65)) TOSTORTON DR IO 3.500 |......3.015 |MON... 06/16/2011. | 10/01/2030.
31417Y  GK 7 |FNCIPL MA0201 PT 4.00 10/01/24........covoereieieinrineiineriereseesssissssssssnens | voeees ...102.418 325,291 (2,253) [ oo | e | s 4.000 |......3.161 |MON... 06/16/2011. | 10/01/2024.
31417Y  SD 0 |FNCIPT 3.50 09/01/2025.........ocorverrireireireeisieseesissiseessseesssssssssssssesssssnens. | soveees ...101.222 406,682 | ... (B,673) [ oo | e | s 3.500 |......2.486 |MON... 06/16/2011. | 09/01/2025.
31417Y  SK 4 |FNCN MA0521 PT 3.50 09/01/2020.........ccevuumrremirierirenienincesssisersesssesssenens | vereees ...101.222 11,485 (98) [ +ovvvvrererernrrne | eeererinerirerienenns | s 3.500 |......2.295 | MON... 06/16/2011. | 09/01/2020.
31418A  AJ 7 |FNMAQ908 4.00 11/01/2031........oorvvmrirrirerireirseiseisssisesissessessssissssesssennss. | seveees ...103.299 807,844 ) [ e | e [ 4.000 |......2.616 |MON... 12/28/2016. | 11/01/2031.
31418A  F2 9 |FN MA1084 3.50 06/01/2032.........ccruuererrvirerireerneenerierisesssesesssesssssessesssnenss. | voreees ...101.857 1,614,262 | ..............1,584,828 | ............ 1,686,642 ) RTINS IPOTRRRN BV 3.500 |......2.073 |MON... 09/13/2017. | 06/01/2032.
31418A  HQ 4 |FN MA1138 3.50 08/01/2032........ccvuumirirrireieeiiressiessissseissssssesssssssessssinns | e ..101.859 | ... 108,863 113,445 ) [ oo [ e | 3.500 |......1.832 |MON... 08/11/2016. | 08/01/2032.
31418A SN 9 |FN MA1424 3.50 04/01/2033.........ccrmmerererrerireernerseriessesiesesssessssssessessssenes. | voreees 101,859 [ e 748,802 761,517 ) [ e | e [ 3.500 |......2.621 |MON... 09/13/2017. | 04/01/2033.
314188 7E 0 |FNMA2692 PT 3.50 07/01/2036..........ccvvrvrrererrmeireieneeseeniesisssessssissssssesennes | voveees ...101.305 785,837 810,298 ) [ oo [ | 3.500 |......2.266 | MON... 11/16/2016. | 07/01/2036.
31418V T5 1 |FNCIAD7771 PT 4.00 07/01/2025..........oooooveeeeeeereeeeeseeereesseesseeessessesesessneens | i ...102.397 186,332 185,150 ) [ e | e [ 4.000 |......2.999 |MON... 06/16/2011. | 07/01/2025.
31419D  MQ 1 |FNCIAE3066 PT 3.50 09/01/2025...........cvvermrverrriirreiirenriessisesessessssessinnns | ceveees ...101.222 283,616 Y [ e [ | 3.500 |......2.904 |MON... 06/16/2011. | 09/01/2025.
31419D  NW_ 7 |FNCIAE3104 PT 3.50 09/01/2025.. (RS RRR IO ..101.222 | ... 170,523 170,957 ) [ I 3.500 |......2.879 |MON... , 12/19/2017. | 09/01/2025.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Secuntles ..... XXX | s 62,622,130 | ............62,898,395 | ........... 64,425,581 )] 0 0 XXX XXX XXX | ... 154,991 | ... 1 860 065 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obllgatlons of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - CommerCIaI Mortgage-Backed Securities
3137AJ MG 6 |FHMS K016 X1 10 CSTR 10/25/2021 | ....... | ‘ ......... 16‘ ...... {1 5=Y I 2,004,150 | ...... 3532 | ... 563,530 574,703 | oo | v (211,591) B I P 1.492 |....5.076 |MON...| ..cco..... 19,835 | ........ 284,988 | 12/13/2011. | 10/25/2021.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed SECUMtES. .........vwwirrinreinieiiriseiisnis 2,004,150 XXX | 563,530 | ..o 0 574,703 | oo 0] s (211,591) | v 0 0 XXX XXX XXX | s 19,835 | ... 284,988 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
196479 2D 0 |COHSG & FIN AUTH C 4.25 05/01/2049..........cccmeremrrrerirneereeissinsseissssneenens | oneeen | oo | veeerneeens 2| 1FE| v 3,170,070 |...107.673 | ....cc....ce. 3,230,190 | covoovrvrns 3,000,000 370,070 | vvonveeerneerenines | eeerremiseeserienins | veenesiseesnenienns | rereneesssinenenes | e 4.250 11/28/2018. | 05/01/2049.
196479 TZ 2 |COHSG SF PRI AA5.00 11/01/2028 | 2 . 1FE 108,295 |...102.946 102,946 ...100,000 102,999 (T47) [ v [ e s 5.000 04/13/2011. | 11/01/2028.
19647P  BA 0 |CO ST HSG FIN AUTH MF 1 3.20 02/01/2044...........oocvureremrererseinnrnnernennns | vevnee oo | eeenirinens [ s AFE| oo, 354,608 |..... 98.251 348,406 ...354,608 354,608 3.200 06/20/2013. | 02/01/2044.
19647P  BW 2 |CO HSG FIN AUTH I11 3.75 10/01/2057 .......covvureriereririeernsisissniersssssesessssenns | overe 2] . 1FE| e 2,350,000 |...100.058 ..2,351,363 ....2,350,000 2,350,000 [ ..oovieveererrrnienins v | e | e [ 3.750 08/04/2017. | 10/01/2057.
20774W  G9 6 |CT HSG FIN 4.00 11/15/2040.........ccomrrererereereeiseirerieseinesseeisseessssssssesssesens | eeeens 2| 1FE 255,003 |...101.754 245,000 247,747 (1,092) [ oo | e | e 4.000 07/22/2011. | 11/15/2040.
20775B N8 5 |CT ST HSG FIN AUTH B-2 4.00 11/15/2032.........coeverrriererieiersieissiensesennnns | ceveees 2 e 1FE 537,567 |...102.665 518,458 505,000 520,089 (3,808) [ .oovvverrrereirins [ erreeereriseiiserenins s 4.000 10/11/2013. | 11/15/2032.
20775C LV 4 |CT HSG FIN AUTH F-13.05 11/15/2031.........oseerrrinerrerirneenseiseisssisserssniinnes | eeviene | oo w2 | e IFE| e 1,000,000 | ... 99.439 .994,390 1,000,000 1,000,000 [ .oovvurenerrrrineins | rerereeireeineenenes | eereeeenensneenes | e | veens 3.050 11/02/2016. | 11/15/2031.
20775C  TU 8 | CONNECTICUT ST HSG C-1 3.40 11/15/2032 SRRSO (NP ...100.107 ..1,001,070 ....1,000,000 1,000,003 | ..ocovivierrninrenne | v (0) [ o [ [ 3.400 04/26/2017. | 11/15/2032.
20775C  ZE 7 |CT HSG FIN AUTH A-2 4.00 11/15/2041.........oeouerenirrnerieeireeissiserississensseenns | cevnes ...104.136 1,041,360 ....1,000,000 1,048,222 | ...cooveerecrneins | eerrenens(10,518) | s [ [ 4.000 02/07/2018. | 11/15/2041.
31350A BR 8 |FHLMC VAR M034 CL A 4.15 04/15/2025...... SD.. ...101.054 1,935,184 1,928,214 | oo | e (18,227 ) [ s [ [ 4.150 03/29/2016. | 04/15/2025.
31397P PN 4 |FHM MO012 A1A2 1.60 08/15/2051.........ccoreeeereerrrerineerneniseisesssnensenesesssnsens | eovseen | oo | evneevnenne | cenend TFE | riiii000..952,500 | ... 96.606 966,060 968,942 | ... | 8,234 | e [ [ 1.600 12/13/2016. | 08/15/2051.
31397P PP 9 |FHM MO012 A1A3 2.65 08/15/2051 SD.. ...100.396 ..2,007,920 1,999,984 | ..o | v | e [ e | e 2.650 11/06/2014. | 08/15/2051.
34074M  SJ 1 |FL ST HSG FIN 24.25 01/01/2050........0crvumevereerreineriereneniesesseesssissensssinens | seveee . ...108.305 3,249,150 370,610 | ovveevenrenrenerinee | verirererneenne(990) | oo [ [ e 4.250 11/15/2018. | 01/01/2050.
373539 5F 8 |GAHSG & FIN AUTH B-2 3.50 06/01/2039.........c0cmvverrerrrinrieriresinenirenineins | ceve 2| . 1FE 847,224 |...101.683 824,113 | s | ererrireeneed(9765) [ o e | e 3.500 10/06/2016. | 06/01/2039.
45129W  MB 3 |ID STHSG 7 FIN HOME A G2 3.50 5/21/2044.........cconseeermnirnerrerirneenseinnsens | ceveies | oo | veverneeinne | vevinneins L [ 449,521 |...100.050 445238 | ..o | errereeeenn(2,598) | e [ [ 3.500 05/05/2014. | 05/21/2044.
45129Y  F4 3 [IDHSG SFM A-214.00 07/01/2034.........coorvverirererieirnerierireeessseessessssesesienes | oeeens 2] ... 1FE 678,745 |...101.534 670,878 | ...oocvrerrrreries | e 1936 | s [ [ 4.000 06/12/2015. | 07/01/2034.
45201L  WF 8 |IL ST HSG DEV AUTH C 3.875 12/01/2043.........cocooverrereneeeriseirssrisersserineens | s 2| 1FE 557,462 |...100.466 .560,060 B57,462 | ..oocvecreeirierineins [ [ e | e | s 3.875 10/11/2013. | 12/01/2043.
45201Y N2 9 |IL HSG DEV AUTH A 3.125 02/01/2047........ccovvvrrreririerinereriscesseisessesssnenes | coveens 2] TFE| oo 1,809,537 |..... 96.388 1,744,176 1,809,395 | ...cvorverrrerrners | v T | s s | 3.125 01/25/2017. | 02/01/2047.
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45201Y S5 7 [ILHSG DEV A14.00 8/01/2048...........ccoevvoriinricriceiceissisnississsissiseninnes | s | e | veriineens 2| 1FE| e 2,072,007 |...104.067 | .............. 2,050,120 | .covvveens 1,970,000 2,062,036 | oo (9,970) [ .oovvvieerierins | eevrreeneiinerieeins | e 4.000 |.....2.778 |FA....... 06/01/2018. | 08/01/2048.
45201Y YK 7 [ILHSG DEV AUTH A 2.45 06/01/2043.........ccovvemrreerrerierencnississeeiessisneeeens | oeeens 2| .. 1FE| .. 927,550 92.886 | ...... 897,463 966,198 932,695 2476 | oo | e [ 2450 |......2.790 |MON 08/06/2014. | 06/01/2043.
45203L  CL 5 |ILHSG DEV AUTH A 4.05 03/01/2059.........cccomremerrmreeriererneessseensesssseenssenee | eevenee | o | ereereeees 2| . 1FE| e 1,000,000 |...100.681 | .............. 1,006,810 ....1,000,000 1,000,004 [ ...oooviriccninnies | e 0) | o e [ 4.050 |.....4.084 |MON 02/03/2017. | 03/01/2059.
45506A BL 4 [IN STHSG & CMNTY DEV 4.50 06/01/2028...........ccoovmerirerereriirirnerieerisnieeens | eveens 2| 1FE 149,896 |...101.986 | ......ccoovvvnnne 142,780 | oo 140,000 143,667 | .cvoovecreerrnerirens | eerrerernen(1,098) | oot e [ e 4500 |.....3.628 |JD...... 06/17/2011. | 06/01/2028.
462467 MP 3 |IOWAFIN SFH 4.50 01/01/2029..........coooevveereeeeeneeseiesnreeseseeseessesessssssienss | veieees 2 1FE|. 37,752 |...102.989 .35,000 35,786 | ...cvvevrrerierienins [ erverienncenns(296) [ o | e | s 4500 |......3.553 | WJ....... 06/29/2011. | 01/01/2029.
49130T NP 7 [KY HSG CORP SER B 4.25 7/01/2027..........coorveririieeerinerirerireeesseeissessesinns | oveens 2] .. 1FE|. 94,661 |...102.201 .90,000 88,776 | .ooovvvervrrerrareenane | wevnerrernnne( 1,190 | o | e [ e 4.250 |......2.840 |J....... 12/16/2011. | 07/01/2027.
546270 BX 8 [LOUISIANA ST HSG CORP 2.875 11/01/2038..........ccosverrrenerierireeiseisninniens | oneiee | oo | veverenenns 2| . 1FE| v 1,488,808 |..... 94.032 ....1,488,808 1,488,808 | ... | cevrrennrirnennnne(0) | o | e [ 2.875 |......2.892 |MON 04/18/2017. | 11/01/2038.
56052F BR 5 |MAINE ST HSG AUTH MTG D 4.00 11/15/2045..........ccovveverirerimeerinineenenieens [ vorenes 2| 1FE| .. 710,622 |...103.892 | .... 685,687 660,000 693,557 | .oovverrerernrreennns | vevrrerenneed (5,145 [ e | e 4.000 |......3.048 | MN...... 06/17/2015. | 11/15/2045.
56052F CE 3 |ME HSG AUTH E-13.50 11/15/2035..........ccooirierrineiierieeirseeiseisessiesissssesenns | voveees 2| . AFE| oo 1,259,244 (..101.923 | ..ccoovvrnnne 1,223,076 | cooovvrenene 1,200,000 1,239,881 | ooocverrrrerenrinens | wervereeenne(8,150) | o | e [ 3.500 |.....2.881 |MN...... 08/07/2015. | 11/15/2035.
57419R  S9 7 [MD DEPT HSG CMNTY G 3.35 09/15/2034.........ccoverererereriricerreissninerienenenns | eveens 2| {11 [ 2,000,000 |...101.136 ..2,022,720 ....2,000,000 2,000,057 | ..oeverrerernrrernnens | cevrrrnenrinnnn 16 [ [ 3.350 |.....3.350 [MS...... 07/27/2017. | 09/15/2034.
57419R  YB 5 [MD CMNTY DEV ADMIN A 3.50 09/01/2045.............cocoomrrmmirverirnrinciieninniens | o 2 1FE 391,693 |...102.097 377,759 383,082 | ..ovveerrereieeieni [ everieenneea(2165) [ s | e | e 3.500 |...2.712 |MS...... 11/18/2015. | 09/01/2045.
57586P 8H 2 |MAHSG FIN AGY 167 4.00 12/01/2043 FSSSTUOPUUURRRPRORN IO 2| 1FE 712,621 |...103.044 685,243 688,756 | ..vverrererrrrerenens | ceerreeeeeed (B, 942) [ o [ | 4.000 |.....3.128 |JD....... 10/24/2013. | 12/01/2043.
57587A  HY 7 |MAHSG FIN AGY REF 177 4.00 06/01/2039.........ccomvrvermrrernrieeneieensrinsniins | e 2| . 1FE]| .. 637,721 |..104.226 | .... 620,145 604,429 | ... | e D313) | [ [ 4.000 |.....2.325 | JD....... 03/12/2015. | 06/01/2039.
594653  6J 1 |MICHIGAN ST HSG DEV A 4.00 06/01/2046............coeveuerrerenerirerineereniseenes | ceven 2| TFE| oo 1,510,516 |...103.311 | .ovvvrrrnnne 1,446,354 | ..............1,400,000 | ............. 1,458,556 [ ...coovererecrrrers | vererenens(12,664) | oo [ [ 4.000 |......2.758 |JD...... 08/06/2015. | 06/01/2046.
594654  CL 7 |MIHSG DEV A 3.60 12/01/2033........c0cmrrirrriireeieerisessissssisssssssessssessisenes | cevenns 2| . 1FE .2,000,000 |...101.692 2,033,840 2,000,138 | ..o | e 138 | i [ [ 3.600 |.....3.599 |JD....... 03/09/2018. | 12/01/2033.
594654 CM 5 |MIHSG DEV A 4.00 12/01/2048.........ccosvvemiremerenireriereneesssiserisssnessssessnins | sevees 2| . 1FE .2,091,273 | ...104.601 2,060,640 | ..............1,970,000 | ............. 2,075,336 | ..ooovvrerrenevennenns | everrnnes (17,547 [ | e | s 4.000 |......2.658 |JD...... 03/09/2018. | 12/01/2048.
60416Q CD 4 |MN HFA-NON AMT-MTG 4.50 01/01/2031...... SOOI IO 2| 1FE|. 79,207 |...102.853 77,140 75,000 76,201 | coovveeeinerineeenes | eeverernnecnsnn(850) [ o | e | s 4500 |.....3.822 | WJ....... 06/17/2011.| 01/01/2031.
60416Q DL 5 [MNHSGFIN MTG SRS D 4.50 07/01/2034...........covvremirmrerimrerreerinerserierinenes | cevee 2| 1FE 107,955 |...102.914 | .... 102,914 ...100,000 102,267 | cevoovvverrrerrnerirens | eevrrerinenenne(853) | oot e [ e 4500 |.....3.544 |JJ....... 06/08/2011. | 07/01/2034.
60416Q FT 6 |MNHSGFIN AGY-A 2.60 09/01/2042 SOOI IO 2| . 1FE 446,611 |..... 93.561 | oo 417436 | oo 446,165 448,337 | ..o | e (8B) [ e e | 2.600 |......2.602 | MON. 08/01/2012. | 09/01/2042.
60416Q FY 5 |[MNHSGFIN AGY A 3.00 07/01/2044...........oovemeeemererineeiseenseissseserseseneenns | sevnes 2| 1FE 474,249 |..... 96.197 AT4,250 | ..o | e | e | s | e 3.000 |......3.019 | MON.. 06/11/2014. | 07/01/2044.
60416Q GB 4 [MN HSG FIN AGY D 2.875 11/01/2044..........oooovvvoerinriririeniinsienresissessnins | sviens 2] 1FE 550,064 |..... 95.918 527,611 550,085 [ vvovurerrarrerrereines | verrerenrisnnninnes | cevvenssisnnsinnns | sesvenessienneennes | oo 2875 |......2.892 |MON.. 10/15/2014. | 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045... [SSPTURPRRIRN BTN 2] ... 1FE 673,988 |..... 94.106 634,263 673,988 | ... | eerrerieneeninnin | e | s | aree 2.800 |......2.816 |MON.. 01/13/2015. | 02/01/2045.
60416Q GQ 1 |MNHSG FIN AGY A 2.93 03/01/2047........covvirieierineereriseiseiesessssesessssssssnses | overe 2] . 1FE 454,608 |..... 96.993 | .... 454,608 | ..o | e [ [ | 2.930 |......2.948 |MON.. 02/10/2017. | 03/01/2047.
60416S  HX 1 |MN HSG FIN AGY C AMT 4.00 1/1/2045..........cosvvemrrmerierinerineerseniserssesienens | voreees 2| 1FE 599,363 |...103.217 | .ooovrvrrerenes 567,694 566,757 | .ooueveerrneernerirneens [ eerneerennens(8,358) [ oo | e | s 4.000 |......2.048 |JJ....... 12/04/2014. | 01/01/2045.
60416S TC 4 |MINNESOTA HSG FIN E 4.00 01/01/2047. s | 2 . 1FE]| .. 810,349 |...104.194 797,084 790,270 | .vovvcrvereererrernee [ vrreieeend(9425) | o | e [ 4.000 |......2.467 |JJ....... 12/14/2016. | 01/01/2047.
60416S WD 8 |MN HSG FIN AGY E 4.00 01/01/2048...........cevumerrerieererimeriserssessesesseessnines | voreees 2| . {113 [ 1,021,697 |...105.156 998,982 | ......cccoee....950,000 | oo 1,008,927 [ ..ocvorvererrvrrnennne | vererenens(14,388) | v [ [ 4.000 |......2.302 | WJ....... 12/05/2017. | 01/01/2048.
60535G AX 0 |MS STHOME CORP SR A4.50 12/01/2031..... reeee s | s 2] . 1FE 134,711 |...101.328 126,660 126,832 | covvveerneniercens | v (1128) | s [ [ 4.500 |......3.529 |JD....... 12/31/2010. | 12/01/2031.
60535Q LY 4 |MS ST HOME CORP SF MTGE 2.75 12/01/2032.........cccosevereeernrineirneriisninenes | cevnee 2| 1FE 376,557 |..... 96.219 362,320 376,557 | .ooeveceeneererineins [ enrrinnsieniesinens [ | veesnsisesesssen | e 2.750 |......2.766 |MON.. 06/20/2013. | 12/01/2032.
60535Q ND 8 | MISSISSIPPI HOME CORP C 3.50 12/01/2038.........coocmvverrrircriirsnnrirenrinns | ervenne 2| . 1FE 817,655 |...103.541 797,266 | ....ccceveeern 770,000 | oo 795,988 | ..ooovvererrernerernns | vverrreee(T1087) | o | e [ e 3.500 11/03/2016. | 12/01/2038.
60636X 8E 6 |MO ST HSG SFH SR E-2 4.50 11/01/2027.... 2| 1FE 177,713 |...101.554 .167,564 167,693 | ovvoeecreenrinennens | eerverernen(1,398) | ot e [ o 4.500 12/31/2010. | 11/01/2027.
60637B  BD 1 |MISSOURI ST 4.625 05/01/2028.........ccccoovvrirrrerreierrireissssessssesssessssssssssesenss | veveees 2 e 1FE 122,441 |...102.529 117,908 16,877 | cevveeereevrercens | ervrreeeeeen(822) | o e [ 4.625 04/12/2011. | 05/01/2028.
60637B CK 4 |MO SF HSG DEV SFM E4 4.25 11/01/2030.......ccoevumeererenerrerieeesneesseesseninns | veeees 2| . 1FE]| .. 155,544 |...101.786 147,590 147,941 | oo | e (1,193) | e e [ e 4.250 12/07/2011. | 11/01/2030.
60637B  GM 6 | MO HSG DEV B-14.00 11/01/2045..........ccovvverinrierniieinrinsiesiensssssiessssisenns | veveees 2] . 1FE| o 1,397,357 |...103.490 | ..............1,345,370 | ..............1,300,000 | ............. 1,336,042 | oo | e (19,488) [ s [ [ 4.000 08/12/2015. | 11/01/2045.
60637B  PZ 7 |MO HSG DEV COMM D 4.00 05/01/2047 ........cvooeerrriereeiinerieeiseesssisessnes | eeeees 2| . 1FE| v 1,039,045 |...104.191 | ..............1,010,653 | ................970,000 | ooovonnee. 1,025,138 [ ..ocvvvererrerinennns | verrrenens(13,280) | oo [ [ e 4.000 12/01/2017. | 05/01/2047.
61212R 4G 8 |MT ST BRD OF HSG B-1 3.50 12/01/44 2] . 1FE]| .. 431,878 |...101.765 425,860 | ..o | e (1,218) [ [ | e 3.500 08/29/2013. | 12/01/2044.
61212R  8H 2 [MT BRD OF HSG A 4.00 06/01/2049.........ccooerererrrirerineineniesesnessseinsessensns | coneee | oo | veverneeens 2| AFE| v 1,321,717 |...102.318 1,312,034 [ .oveoereeerineins | overeereene(9,996) | o [ e [ 4.000 03/23/2018. | 06/01/2049.
63968M  NY 1 |NEBRASKA ST INVESTMENT C 3.50 09/01/2046...........cccovvrrmrrrerirmrrrerirniins | crves 2| . 1FE 907,158 |...103.724 | ................876,468 | .................845,000 | .......ccco..... 882,794 | ..o | eerrerenene(11,298) | s [ [ e 3.500 10/26/2016. | 09/01/2046.
63968M RD 3 |NE INVESTMENT FIN A 3.75 09/01/2035 . [ 2| 1FE 925,000 |..... 98.775 913,669 924,980 | ..ocverererrrreinnees | evrrnereneennenn(20) e [ | 3.750 03/08/2018. | 09/01/2035.
63968M RE 1 |NE INVESTMENT FIN A 4.00 09/01/2048..........cocmvrvmmrirerimieeniieeserinerienenes | coeene | o [ everirenes 2| 1FE . ...105.866 1,032,194 1,029,310 [ ..ocververvrererrrere | wverrerene(3,090) | oo [ [ 4.000 03/07/2018. | 09/01/2048.
64613A AC 6 |NJ ST HSG & MTGE SF A 4.50 10/01/2048..........cccovvemnerernrineeieeineeresniseiienes | s 2| 1FE .1,050,442 |...105.994 ..1,038,741 1,044,846 | ...coooveererrnrins | orereereens(8,982) | e [ s [ 4.500 06/15/2018. | 10/01/2048.
647200 5T 7 |[NM MTGE FIN AUTH | C-2 3.50 03/01/2045...........vverivrirerierierinerirereneenenis | ceve 2] .. 1FE 844,083 |...101.981 805,650 857,681 | ..ocverererrcrerenens | cevrrerenneed($,536) [ oo [ | 3.500 10/26/2016. | 03/01/2045.
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647200 M8 4 |NM MTGE FIN AUTH SFM 4.625 09/01/2025............cocoomiiemrimniierinricniicnsiinns | cevens 2| 1FE 314,909 |..101.578 | ..coocvvvvrennns 304,734 | oo 300,000 302,59 | ..o (1,908) [ .oovvrirereerins | eeernreineiinerieeins | oo 4625 |....3.941 [MS......| oo 4,625 | e 13,875 | 06/21/2011. | 09/01/2025.
647200 N5 9 |[NM MTG FIN SFM 5.00 09/01/2030.........ccomevmmrermremerierireresenssniseessersseneseeenns | ceven 2| .. 1FE|. 97,379 |...102.125 92,003 (14 1 OO IURRRR VN 5.000 |.....3.931 [MS......| ceeeeerrn 1,500 | oo 4,500 |06/16/2011. | 09/01/2030.
647200 V3 5 |NEW MEXICO SF MTGE B-13.75 03/01/2043..........ccocoomrvemmrriranrirnnnrineniiinns | cevenne 2| 1FE 317,937 |..100.988 | ... 302,964 306,580 (1,952) [ oo | e | e 3.750 |.....3.018 [MS.....| e 3,750 | oo 11,659 | 08/15/2012. | 03/01/2043.
647200 X6 6 |NMMTGE FIN SFM C [4.50 10/01/2043..........ccovvvemrrmerirereierirererneeisssserienes | ceve 2| 1FE| .. 745,764 |...102.089 | ...ccocvevernee. 732,061 | .oocvvrris 717,081 TA1,436 | oo, (5,348) [ ..o | e | s 4500 |.....3.649 |[MON...| ...........2,689 | .......... 32,269 | 08/08/2013. | 10/01/2043.
64966W DH 7 |NYC NY HSG DEV B15.00 7/01/2024 SD.. 2| . 1FE| v 1,624,410 |...110.431 ..1,656,465 ....1,500,000 | .coooonevens 1,563,226 (12,596) | ..oovevvrrerrrrions | v | oo 5.000 |.....3.968 [JJ....... | 137,500 | ooeee 75,000 |08/30/2013. | 07/01/2024.
64972C  BD 4 [NYC HSG DEV A TXBL 3.05 06/15/2036.........cccvrvmmerererereereenerieesinenseseseneens | coveens K] 1FE 125,200 |..... 97.501 122,071 125,200 125,201 | covorveeriernneriens | erveeereninsnnenins | eevvensnsenesinenns | rerenessnsenenenes | e 3.050 |......3.069 [MON... | oo 170 | i 3,819 | 06/19/2014. | 06/15/2036.
658207 MZ 5 |NC STHSG FIN SRS 24.25 01/01/2028..........comvvverrrriereinreiinnnriesnsiseneinns | cevenne 2| . 1FE]| .. 198,987 |...101.358 192,580 190,000 192,967 | oo [ evvrrernene(1,003) | i | v | e 4.250 |.....3.656 |JJ.cooces | ciriennnd,038 | 8,622 | 12/08/2011.| 01/01/2028.
658207 SL 0 |NC HSG FIN AGY 37-A 3.50 07/01/2039.........coceveeereereesreessieneeieseeseeesneesneens | evveiee | oo | eeresrinns 2| TFE| oo 1,289,467 |...101.590 | .... ..1,239,398 1,220,000 | ..cooovenene 1,265,891 [ .ocververvrrerinerns | verrenens(16,687) | o [ [ 3.500 |......2.040 [JJ....... vereenern21,350 | i 42,700 |10/20/2016. | 07/01/2039.
658207  TX 3 |NC HSG FIN 38-B 3.85 07/01/2037........ccvrvverrrrirrerireerisnseiiesssinesnisssisseees. | eevenns 2| . AFE| oo 1,000,000 |...101.870 | .ccccorrrnnne 1,018,700 | ..oovvvvnncee 1,000,000 1,000,023 | ..ooovveerrinrrirens | cevrirrrrinnnienne(2) | e | e [ 3.850 |....3.850 [Jdoociis | cori 19,250 | covoonee 41,067 | 05/17/2017. | 07/01/2037.
658207 TZ 8 |NC HSG FIN 38-B 4.00 07/01/2047.........coovoeverrerniriererieerieniesesssessssseriens | ceves 2| {11 [ 1,042,790 |...104.326 1,001,530 | ..ovivrerrnen. 960,000 | oo 1,020,392 [ ...coovverrrcrrrerns | verirenens(16,218) | o [ [ 4.000 |......2.150 |JJ....... 19,200 | .......... 40,960 |05/17/2017. | 07/01/2047.
658877  DZ 5 |N DAKOTA ST HSG 4.50 01/01/2028..........covvvvorreorrieeneiiinesiesissssisesesssnns | cevenns 2| . 1FE 117,325 |...102.885 113,174 TTTE | s [ eerrnenirennn(840) | s | v | e 4500 |......3.656 | JJ....... 07/14/2011.| 01/01/2028.
658909 CL 8 |NORTH DAKOTA ST HSG F 4.50 01/01/2035.........ccovvermrreeireereerereeienerseeies | ceven 2| . 1FE 196,291 |...101.042 191,980 191,326 | oo | eerrrerrenenne(T32) | o e [ e 4500 |.....4.078 |JJ....... 12/31/2010. | 01/01/2035.
658909 HW 9 |ND HSG FIN AGY B 4.00 01/01/2036........c.cvvermrrirrrirrrieneeienssiressisessisnnes | eeveons 2 1FE]| .. 362,962 |...103.777 | .... 347,653 345,460 | ..o | e (8,329) | s | e [ 4.000 |.....2.222 | W....... 05/22/2015. | 01/01/2036.
658909 MA 1 |ND HSG FIN AGY A 4.00 07/01/2047 ........cvomrvmeriereneriiriseeissssesiessseesssens | seves 2| TFE| oo 1,047,969 |...104.337 | ..cccovvrnnne 1,012,069 | ......c.........970,000 | ..ooorvvne 1,024,997 [ ..o | v (15,284) | e [ [ 4.000 |......2.270 | WJ....... 04/05/2017. | 07/01/2047.
658909 PF 7 |ND HSG FIN AGY F 4.00 07/01/2048..........cccoovvirmreniinrieeisssississsiisesseiannes | eevenee | oo | eevrneinns 2| 1FE| e 1,035,599 |..104.226 | ..............1,005,781 | .................965,000 | ............. 1,022,251 [ .overvnvienrienins | eererenena(13,613) | i e [ 4.000 |.....2.420 |J.cooees | 019,300 | oo 20,697 |12/01/2017.| 07/01/2048.
677377 U9 2 | OHIO HSG 4.80 11/01/2028.........ooeooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeeeeeeeeeseeeesseesenne | eeven 2| . 1FE| . 75,753 |...103.569 T1,556 | covovvrcrererineernenns [ evrneernnnesn(B27) [ o | e | e 4.800 |......3.795 |MN......| veoorveerenn. 560 | o, 3,360 | 05/12/2011.| 11/01/2028.
67756Q NQ 6 |OH HSG FIN AGY A 2.80 03/01/2046 2| 1FE TT4744 | ... 96.815 750,068 TTATAL | e s [ | e | s 2.800 |......2.816 |MON... | ............1,808 | .......... 21,693 | 02/17/2016. | 03/01/2046.
67756Q TQ 0 |OHIO ST HSG FIN AGY K 2.80 09/01/2031 2| 1FE 935,000 |..... 96.906 | ... 906,071 934,983 | ... | e ] e [ [ 2.800 |......2.800 |[MS.....| ccceerni8,727 | e 26,180 | 10/06/2016. | 09/01/2031.
67756Q UZ 8 | OH HSG FIN AGY B 4.50 03/01/2047.........coocorverrrieeeerieeniineneissesisessiennens | eevinne 2| 1FE]| .. 956,314 |...106.161 | ..cccoovererncen 934,217 | oo 880,000 | ...ovvevnecns 933,938 | ..o | e (16,049 [ oo e | e 4500 |.....2.521 |[MS......| ... 13,200 | ooecen. 39,923 | 03/14/2017.| 03/01/2047.
686087 B6 3 |ORHSG AND CMNTY D 4.75 01/01/2050............omreeemereereremeereeeesssensseeneseees | eeveene | or | eorenerenns 2| 1FE| oo 1,079,830 |...109.695 ..1,096,950 ....1,000,000 1,079,580 [ ..ocvvvvererreerrernns | wevrrrrnernend(280) | ovvvreercniicines [ [ e 4750 |...3.702 | oo | v 1,583 [ 11/29/2018. | 01/01/2050.
686087 NS 2 |ORHSG & CMNTY SVCS B 2.50 07/01/2034 2| . 1FE 390,000 |..... 96.863 377,766 390,000 390,003 [ ..o [ e | | e 2500 |......2.500 |WJ....... 05/31/2013.| 07/01/2034.
686087 PG 6 |ORHSG & CMNTY SVC 4.00 07/01/2043.........ccovevrrererierineereniseisesinssienes | ceve 2] ... 1FE 971,103 |...102.843 935,872 944,601 | ..o | evrrrrereeen(T,082) | s [ e [ e 4.000 |......3.088 |JJ....... 03/29/2016. | 07/01/2043.
686087 SU 2 |OREGON HSG & CMNTY A 3.50 07/01/2036..........coccrverrrnernererneiseressennes | cevenne 2| . 1FE]| .. 740,663 |...102.891 | .... 720,237 ...700,000 714,592 | oo | eveerrereene(8,120) | o | e [ 3.500 |.....2.251 |JJ....... 08/05/2015. | 07/01/2036.
686087 VE 4 |ORHSG & CMNTY A 4.00 07/01/2047.......coovveirierinreneeiseensssissnsessssssennns | sevees 2| 1FE| v 1,918,238 [...104.222 | ....coovvenee 1,844,729 | oo 1,770,000 1,873,944 | oo | eererenens(27,502) | s [ [ 4.000 |......2.196 |JJ....... 05/03/2017. | 07/01/2047.
708796 4R 5 |PAHSG FIN AGY 122 4.00 10/01/2046..........cccvverermriverreieirssirerssississseisnsnes | over 2 . 1FE ...104.770 1,597,743 | .............1,625,000 | ............. 1,584,610 | coocvvviercrivnens | erereenees(18,668) [ v [ e [ e 4.000 |......2.369 |AO...... 01/11/2017. | 10/01/2046.
708796 T8 0 |PA ST HSG FIN 2015-117A 3.50 04/01/2040........ccovvvmerimrerrerineirneriserinerienens | ceve 2| . 1FE . ...103.231 1,223,287 1,207,607 [ .ocvorveerreerinennns | verrrerene(9,086) | oo [ e [ 3.500 |.....2.330 |AO...... 08/19/2015. | 04/01/2040.
708796 YR 2 [PAHSGFIN AG 5.00 04/01/2028...........oevvereeriieiieeeeiernieisssesiesessssssssessesnes | evins 2 e 1FE 487,319 |...102.129 461,001 | oo | e (1,215) [ [ | e 5.000 |......3.582 |AO...... 06/17/2011. | 04/01/2028.
76221R RB 1 [RIHSG & MTG 63A 4.00 10/01/2040..........cevererrreirerineererieserseessissssesssssenes | eeeens 2| 1FE 233,152 |...102.469 224,853 | ..o [ e (1,525) [ o | e | s 4.000 |.....3.225 |AO...... 10/11/2012. | 10/01/2040.
76221R XN 8 |RIHSG & MTGE C 3.15 10/01/2031.......ovverrrereriirennienreessesssessenssessinnes | ceveees 2| . 1FE ...100.069 1,999,986 T [ | v | s 3.150 09/14/2016. | 10/01/2031.
76221T KB 4 |RIHSG & MTG 4-B 3.80 10/01/2037. SOOI OO 2| 1FE . ...100.800 999,958 (1C1:) ) SRR ORI SO 3.800 11/30/2017. | 10/01/2037.
83712D UH 7 | SOUTH CAROLINA HSG A-2 4.00 07/01/2037........coovernrvrerrereenrinsisniersssnsees | covenns 2 e 1FE 601,883 |...101.458 588,930 (4,588) [ ..o | e | s 4.000 06/25/2015. | 07/01/2037.
83712T BZ 3 |SC ST HSG FIN/DEV SR 2 5.00 07/01/2027........cvvorverereerirneeiseirseesssiserines | weeees 2 1FE|. 64,836 |...102.509 60,885 (58) | ovevnrerremrneennee [ erreerreseneesinnines [ eeeend 5.000 12/31/2010. | 07/01/2027.
83755N  EZ 1 |SD HSG DEV TXBL 13.50 11/01/2041.......ooevirieiniinrirnrirersniseeenissessnssssssinnns | eovenne | oo [ onrinnenns 2] . 1FE| o 1,379,489 |...101.266 1,357,879 (8,813) [ oovvvvererereians [ oo s 3.500 10/14/2016. | 11/01/2041.
83756C QK 4 [SD HSG DEV REF B 3.70 11/01/2036...........ccveerereerrrerireeereeiseesersssssneesnees | onene | oo | veverneeens 2| . 1FE| v 1,000,000 |...101.287 . 999,971 I SURTRTRTINIINN ORI IV 3.700 05/16/2017. | 11/01/2036.
880461 BP 2 | TN HSGDEV AGY 2A 4.00 07/01/2043........c.evrvvrvererirnriernnieiesissesseenssissnsnns | overs 2 . 1FE 521,316 |..102.777 .503,607 504,866 (3,432) [ v e s 4.000 10/24/2013. | 07/01/2043.
880461 ER 5 | TN HSG DEV AGY 2C 3.55 07/01/2039.......c0urereeeerereneeseniseessenississesnnes | sevene 2 1FE 853,288 |..... 99.366 884,357 855,244 1,900 [ oo | e | e 3.550 03/22/2017.| 07/01/2039.
880461 EU 8 | TN HSG DEV AGY 1A AMT 4.00 07/01/2045.........covvoereieririnrinerinerirenincenns | ceve 2| 1FE| .. 678,044 |...104.329 657,273 645,300 (9,684) [ ..o | e | s 4.000 05/14/2015. | 07/01/2045.
880461 KB 3 | TN HSG DEV AGY 2A 3.50 01/01/2047........covvvemrererierereirseiseissesneniseessssins | sevees 2| . AFE| v 1,770,153 |...102.400 ) [ oo | e [ e 3.500 09/14/2016. | 01/01/2047.
880461 NL 8 | TN HSG FIN AGY 4.00 07/01/2042. 2| 1FE 964,157 |...103.464 926,003 ) RTINS PO IO 4.000 02/23/2017. | 07/01/2042.
880461 NP 9 | TN HSG FIN AGY 2A 4.00 01/01/2042 w2 1FE .1,002,793 | ...104.845 .969,816 ) [N VORI VPO 4.000 05/18/2017.| 01/01/2042.
880461 PS 1 | TN HSG FIN AGY B2 3.70 07/01/2036 2| 1FE 940,000 |...101.771 956,647 ) [ e | e | 3.700 05/18/2017. | 07/01/2036.
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88271H EP 0 | TEXAS ST HSG MTGE REV B 4.45 09/01/2028.... SRS O . 2| 1FE| .. 235,664 |...101.689 | ....ccooovenneee 223716 | oo 220,000 225145 | .oooiiriins (1,704) [ oo | e | s 4450 |.....3.576 |MS...... 12/01/2011. | 09/01/2028.
88275F PA 1 |TX ST DEPT OF HSG & CMNTY C 3.10 9/1/47 crereere s | s . 2| .. 1FE| .. 962,921 |..... 97.114 ...962,921 962,922 [(0) ] EETRSTURITRRIUR FURURRNRION PR 3.100 |......3.120 |MON... 06/08/2017. | 09/01/2047.
917436 X7 7 |UTAH ST HSG CORP SF 4.00 07/01/2024..........coocvvermrrernrrirereirereereceiireneions | oo . 2] 1FE|. 85,078 |...101.996 85,037 s (10) [ oo | eeereerineiierieeins | e 4.000 |......3.988 |JJ....... 06/21/2011. | 07/01/2024.
91743P  AH 8 |UTAH HSG CORP D G2 4.00 06/21/2044 v | e [P0 PO IR L [ 213,153 |...102.548 210,690 | ..ovvvvrrrrricrirens (2,512) e [ 4.000 |......2.484 |MON... 06/03/2014. | 06/21/2044.
924190 HG 9 | VERMONT ST HSG FIN B 3.75 11/01/2045........ SO IO . 2 1FE]| .. 581,598 |...101.083 586,014 3,718 e | 3.750 |.....4.519 |MN...... 04/10/2015. | 11/01/2045.
924190 MD 0 | VT HSG FIN AGY A 4.00 11/01/2047 FSSSTURIIONY IO . 2| . 1FE| .. 452,948 |...103.720 447,014 (5,525) e [ 4.000 |......2.530 |MN...... 03/09/2017. | 11/01/2047.
92812V MA 1 |VAHSG DEV AUTH A 3.125 11/25/2039 IOV I | e | e 1FE| v 1,552,503 |..... 97.138 1,552,376 79 e | 3125 |.....3.110 |MON... 05/24/2017. | 11/25/2039.
93978T MA 4 |WA ST HSG FIN SF 4.50 06/01/2032. . [V . 2] ... 1FE| .. 208,594 |...101.439 | ... 202,878 201,579 s (1,064) e [ 4500 |.....3.921 |JD....... 06/21/2011. | 06/01/2032.
93978T VD 8 | WA HSG FIN COMM 2A-R 3.50 12/01/2046..........ovvorririrrnriinerierineeisssisninns | e [ 2| . AFE| oo 1,205,607 |..102.242 | ....coeeeeene 1,165,559 | ..cooovvrennne 1,140,000 | ..ccoovvenee 1,180,060 [ ..o [ e (16,011) s [ 3.500 |......2.003 [JD....... 10/20/2016. | 12/01/2046.
93978T ZD 4 |WAHSG FIN COMMN 3N 3.60 12/01/2037 ST TORTIRTRSINN BTN [P 2| {11 [ 1,750,000 |..... 99.799 ..1,746,483 ....1,750,000 1,749,966 (33) e [ 3.600 |......3.600 [JD....... . 12/13/2017. | 12/01/2037.
97689Q EF 9 | WISCONSIN ST HSG D 3.30 09/01/2036............ ST PO . 2 1FE]| .. 918,680 |..... 98.390 983,900 ....1,000,000 923,909 2,946 e [ 3.300 |.....3.900 |MS...... . 03/09/2017. | 09/01/2036.
98322Q HV 2 |WYOMING ST CMNTY DEV 3 3.00 12/01/2044...........ccovvvrvremirrerrneererrieens | cevis . 2] .. 1FE| .. 606,460 |..... 98.824 573,179 580,000 587,867 (3,831) [ oveererrerrennine | e | s 3.000 |.....1.913 [JD....... 01/07/2015. | 12/01/2044.
98322Q MK 0 |WY CMNTY DEV HSG 3.45 12/01/2032 [T [ .. 2| ... 1FE| oo 1,000,000 |...100.063 | ... ..1,000,630 ....1,000,000 1,000,011 [ (1) e [ 3.450 |.....3.450 |JD....... 04/26/2017. | 12/01/2032.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities . . SRR [P 98,803,186 XXX | s 97,146,401 | ............ 95,276,385 | .......... 97,597,203 | oo 0 | s (505,936) | ..ovverrnriinn 0 0 XXX XXX XXX [ s 815,731 | .....3,005,502 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: e e neen . .. 280,284,629 XXX | e 270,222,379 | .......... 265,070,649 | ......... 270,374,233 | ..cooovrrrn 01... (2,996,580) ......... 256,360 | ...cccoierrnnnnn 0 XXX XXX XXX | ... 1947421 | ... 9,123,027 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
00080Q AF 2 | ABN AMRO BANK NV 4.75 07/28/2025......... e [ s C ....1,000,000 998,100 241 s [ 4.750 07/21/2015. | 07/28/2025.
00206R DP 4 |AT&T INC 3.80 03/01/2024 [ I . ....1,000,000 999,534 s 80 B (ORI PR 3.800 01/31/2017. | 03/01/2024.
00206R  GL 0 [AT&TINC 4.10 02/15/28.........ccovoeriiiiiniieiieisisisiesiesiesississsienns | ereees e 12] i 2FE | . 766,360 |.....96.081 | ... 735,980 | s 766,000 766,294 | ..oovvvvrrirarrins (49) e [ 4.100 12/01/2017. | 02/15/2028.
009088 AB 1 | AIR CANADA 2015-2A 4.125 12/15/2027........... v [ s ] 439,723 439,723 (0) B [P PR 4.125 12/01/2015. | 12/15/2027.
010284 AL 1 | ALABAMA GAS CORP 5.20 01/15/2020 et | s ] ....1,000,000 1,000,279 (121) s [ 5.200 03/23/2018. | 01/15/2020.
02361D AL 4 |AMEREN ILLINOIS 2.70 09/01/2022 SRR IO . . ....1,140,000 1,134,892 1,304 s [ 2.700 12/10/2015. | 09/01/2022.
023770  AB 0 | AMER AIRLINES 2013-2 4.95 01/15/2023........cccevrmrirernrieirerinseseissnisssseesennnes | coveres [ 1 2FE| ... ....666,399 |...101.660 | .... 677,464 666,399 666,421 | ..o | e e | e | 4.950 07/24/2013. | 01/15/2023.
02665W  BP 5 | AMERICAN HONDA F MTN 2.90 02/16/2024..........coovvuerermeereniecreernerierinens SD.. [ [ L 1FE| v 1,490,595 |..... 96.785 | ..oovvvvrnens 1,451,771 | oo 1,500,000 1,492,926 | ...coovverereerinenns | e 1,289 | s e [ 2.900 02/13/2017. | 02/16/2024.
03027W  AJ 1 |AMERICAN TOWER TRUST 3.07 03/15/2023.... et | e 12 LLUTFE] 1,948,240 L 98.484 ..1,969,678 ....2,000,000 1,953,777 | coeveveevninniens | erenrieeenn D837 | s [ [ 3.070 06/11/2018. | 03/15/2023.
03523T BH 0 |ANHEUSER-BUSCH 6.875 11/15/2019.............. ISR BV . 103.077 968,920 940,000 | ...coovrernees 976,102 | ...coovvrereneenvrnnns | cvrrnerene(40,505) | oo [ e [ 6.875 10/28/2013. | 11/15/2019.
03666H AA 9 |ANTARES HOLDINGS 6.00 08/15/2023 SOOI BV e 12] i 2FE | 999,950 97.030 970,300 ....1,000,000 999,989 | ... | 39 | s [ [ 6.000 07/19/2018. | 08/15/2023.
03674X AC 0 |ANTERO RESOURCES 5.125 12/01/2022 SOOI BV | 1|l BFE | 90,000 | 94.000 94,000 100,000 | .. 94,000 | .voovvernrrrerneirnenes | errrreeeeen 1,293 [ | e | s 5.125 08/28/2015. | 12/01/2022.
037411 AX 3 |APACHE CORP 3.625 02/01/2021 s | . 100.217 605,312 604,000 606,073 | ... | oo (LOTT) s [ [ 3.625 08/19/2013. | 02/01/2021.
037833 CG 3 |APPLE INC 3.00 02/09/2024.. SD.. |.. [ 12] . IFE ... 2,998,680 | ... 98.411 ..2,952,315 2,999,011 | oo | e TTT | i [ [ 3.000 02/02/2017. | 02/09/2024.
037833 CU 2 |APPLE INC 2.85 05/11/2024.. . . SD.. | | 12| LLUAFE 2,997,150 97.416 2,922,465 2,997,768 | ..o | cererreineene380 | o | v [ 2.850 05/04/2017. | 05/11/2024.
038923 AD 0 |ARBOR REALTY TRUST 5.625 05/01/2023..........cccmrrureirerineernenirseensenisnsines | cevee ] ...103.020 1,999,997 e [ 5.625 03/08/2018. | 05/01/2023.
039483 BB 7 |ARCHER-DANIELS 4.479 03/01/2021....... I I e ...102.869 410,000 422,328 (5,426) e | 4.479 03/06/2014. | 03/01/2021.
04010L AR 4 | ARES CAPITAL CORP 3.625 01/19/2022....... ISR IO . ...996,390 |..... 97.333 973,333 ....1,000,000 997,828 661 e [ 3.625 09/14/2016. | 01/19/2022.
04015C AA 6 |ARES FIN CO LLC 4.00 10/08/2024... 12 2FE| ... ...982,680 |..... 95.564 .955,640 1,000,000 989,140 1,631 B RN PO 4.000 10/01/2014. | 10/08/2024.
045487 AB 1 | ASSOC BANC-CORP 4.25 01/15/2025. SOOI O . 2 2FE| .. 996,470 |...101.374 ..1,013,742 ....1,000,000 997,790 314 e [ 4.250 11/05/2014. | 01/15/2025.
04685A 2B 6 | ATHENE GLOBAL FUNDING 4.00 01/25/2022..........ccoovvremrveiriririnerinniirerienns SD. [ [ | e 1FE ...100.453 ..2,009,052 ....2,000,000 1,999,605 119 e [ 4.000 01/18/2017. | 01/25/2022.
05565Q BU 1 | BP CAPITAL MKT PLC 3.561 11/01/2021...... SOOI DO Cluond | 1FE]| ... . ...100.639 352,237 350,000 354,381 (1,458) s [ 3.561 02/20/2014. | 11/01/2021.
05579H AE 2 [BNZ INTL FUNDING/LONDON 2.90 02/21/2022..........cccmeverirernerenirirerirerenenins | eveene Clovvrinens [ e AFE| oo 998,240 |..... 98.199 981,991 998,866 340 e [ 2.900 02/13/2017. | 02/21/2022.
060505 17 9 |BANK OF AMER CRP 6.45K 2| 2FE| .. 623,141 |..... 25.290 .632,250 631,241 9 e [ 6.450 10/18/2018. | 12/15/2066.
07330N  AQ 8 |BRANCH BKG & TR 5YR 2.625 01/15/2022 2] 1FE]| .. 999,310 |..... 98.087 980,868 999,564 136 . 2.625 01/23/2017. | 01/15/2022.
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075887 AW 9 |BECTON DICKINSON 3.25 11/12/2020 . ISV BN 1| e 2FE | i 723,739 | L 99.569 | .ovvorrrirs 701,961 710,631 | v, (2,904) . 3.250 |.....2.807 [MN...o..| cooerrrenes 3,119 | s 22,913 | 03/25/2014. | 11/12/2020.
075887 BA 6 |BECTON DICKINSON 3 11/08/21........cccnvvrvrrnerierineerenisnernerisnrnenseneseen | eevines | oo [eorneriee T | i FE | i 411,864 |01 98.418 393,672 403,803 (1,264) e [ 3125 |....2.776 [MN..oo.| v 1,840 | .......... 12,500 | 01/26/2012. | 11/08/2021.
09257W  AC 4 |BLACKSTONE MTGE 4.75 03/15/2023 . ISP B oo | e TFE] 492,500 | ... 97.044 | .... 493,526 O 1,026 e | 4750 |.....5.096 |MS....| .coovureen. 6,993 | ....c..... 11,083 | 03/23/2018. | 03/15/2023.
097014 AL 8 |BOEING CAP CORP 4.7 10/27/19, SRRSO OO . 2101593 [ e 198,106 199,492 | oo (5,375) e [ 4.700 |......1.862 |AO...... | covervrens 1,629 | oo 9,165 | 12/18/2012. | 10/27/2019.
10373Q  AD 2 |BP CAP MARKETS AMERICA 3.79 02/06/2024...........cocovvremrenrinrinniinniinnes | voreees . ...101.758 ..2,035,154 1,999,948 (52) e | 3.790 |....3.791 11/01/2018. | 02/06/2024.
107015 AA 7 |BREMER FINL CORP 5.20 12/30/2024.......... [SSTTURTURRTOTEN BTSN | e | e 2FE | ... 1,000,000 ... 93.419 934,190 1,000,039 [ .oovereererierirenis | rereererneninnenenes | eerreeeeniseenes | e | v 5.200 |......5.200 12/29/2014. | 12/30/2024.
11042B  AA 0 | BRITISH AIRWAYS 5.625 06/20/2020.. JESTSTSSOROTR IO . ...101.500 133,383 131,412 131,419 e | 5625 |.....5.664 06/25/2013. | 06/20/2020.
111021  AM 3 |BRITISH TELECOMM 4.50 12/04/2023 . [SSTTURTURRTTEN BTN ..101.135 | .... ..2,022,708 ....2,000,000 1,999,467 s 7 e [ 4500 |.....4.506 |JD....... ..6,750 11/29/2018. | 12/04/2023.
11134L  AF 6 |BROADCOM CRP/FIN 3.625 01/15/2024......... SOOI IO | 12| L 2FE | nene....998,960 ... 94.154 | oo 941,539 | oo 1,000,000 999,222 | ..o 138 s [ 3.625 |.....3.642 (.o | v 16,715 | oo 36,250 | 01/11/2017.| 01/15/2024.
115637 AS 9 |BROWN-FORMAN CORP 3.50 04/15/2025....... SD.. |.. [ 12] . AFE ... 1,991,060 ... 99.153 ..1,983,068 ....2,000,000 1,991,957 897 ) TSN DR 3.500 |.....3.572 |AO...... e TATT8 | 38,694 | 03/22/2018. | 04/15/2025.
115885 AE 5 |BROWNING-FERRIS 9.25 05/01/2021.......... [SSTSTTRTURTTRN IO . 112.847 564,235 500,000 | ..ooorvernnnens 534,852 (13,536) e | 9.250 |.....6.002 |MN...... . 06/16/2011. | 05/01/2021.
118230 AK 7 |BUCKEYE PARTNERS 4.15 07/01/2023 [SSSTSUOTSTUTRIRITEN BV |12l 2FE | e 185,849 | 97.356 204,448 194,307 2,950 e [ 4.150 |......6.073 | WJ....... 12/11/2015. | 07/01/2023.
118230 AN 1 |BUCKEYE PARTNERS 4.35 10/15/2024 TSROSO OO . 100.039 | ... 125,049 111,650 R 1,840 e | 4.350 |......6.600 |AO...... 12/15/2015. | 10/15/2024.
12673P AH 8 | CAINC 3.60 08/15/2022........ . vt [ s |12 2FE | e 499,550 ... 96.599 | oo 482,993 | ..o 500,000 499,681 | ..o 81 B [T PR 3.600 |.....3.619 [FA...... 03/15/2017. | 08/15/2022.
12738A  AA 9 | CADENCE FINANCIAL 4.875 06/28/2019....... [SSTSTOIRTRION BN . ...494,200 |..... 99.904 497,083 2,883 e | 4.875 |.....6.098 |JD....... 03/23/2018. | 06/28/2019.
136385 AV 3 | CANADIAN NATL RESOURCES 3.90 02/01/2025.........ccveuevererneriererneeninins | eveens | e 12 LAT3T43 | 96.882 481,820 2,537 ) TSN DR 3.900 |.....4.592 [FA...... 08/21/2015. | 02/01/2025.
14042E  3Y 4 | CAPITAL ONE NA BNKT 2.95 07/23/2021.........onvvvemmmvermmrrrmnnrrnenriinsneensnennns | SDue | oo [ | e 2FE | 997,180 ... 98.442 984,423 998,899 408 e | 2.950 |.....2.995 | WJ....... v 12,947 |l 29,500 |07/21/2014.| 07/23/2021.
144141 DA 3 |CAROLINAP &L 3.00 09/15/2021 . . ...206,850 |..... 99.857 | .... 209,699 208,854 s 399 ) TSN DR 3.000 |.....3.212 [MS...... rernerennn 1,885 | 6,300 | 08/16/2013. | 09/15/2021.
14912L  6G 1 | CATERPILLAR FINL MTN 3.25 12/01/2024.........ooommrrriiriierrseneiseneieennnieenns | e | el AFE e 1,980,280 .. 99.195 | ccovvvvnnnns 1,983,896 | ...ocoocvenen 2,000,000 1,982,449 | ..ooovvivrirciens 2,169 . 3.250 |.....3.415 [ID..oooi | v 54T | i 65,000 |03/12/2018. | 12/01/2024.
14913Q 2L 2 |CATERPILLAR FINL 3.45 05/15/2023...........ooeereeereereesereeerveresseessesssesnieense | eevnee | oo | conneenea| e IFE | ... 1,998,640 | ... 99.952 ....2,000,000 1,998,796 156 B [P PR 3450 |.....3.465 [MN......| cccoc.e..8,817 | e 34,308 | 05/09/2018. | 05/15/2023.
154051 BH 8 | CENTRAL MAINE 5.70 06/01/2019.. 101.133 215,000 216,026 (2,390) e 5.700 |.....4.529 [ID.......| o 1,021 | e 12,255 | 01/13/2011.| 06/01/2019.
166764 BN 9 | CHEVRON CORP 2.498 03/03/2022...........cccosvvvmereererneensnisensseisnrssersneeinenes | S0 | v | w12 | il AFE einen.2,000,000 .. 98.162 1,963,248 2,000,000 | ..eoureenerreerenirnee | eeerenineienienis | e | s | e 2498 |....2.498 |MS...... v 16,376 | e 49,960 |02/28/2017. | 03/03/2022.
166764 BT 6 |CHEVRON CORP 2.895 03/03/2024........... . .2,455,000 |..... 97.896 | .... 2,403,354 2,455,000 . e 2.89% |.....2.895 |MS...... 23,296 | e 71,072 | 02/28/2017. | 03/03/2024.
17401Q  AQ 4 |CITIZENS BANK NA BKNT 3.70 03/29/2023......... . . 100.219 | e 3,006,573 | ..ooovrvrnes 3,000,000 2,996,258 | ..oooeereriirieiins 608 B [PURRIN PR 3.700 |.....3.732 [MS......| 028,367 | e 55,500 | 03/26/2018. | 03/29/2023.
212015  AH 4 |CONTINENTAL RESOURCES 5.00 09/15/2022...........cocevrnrererinrennermnireiinnnens [ovenne [ oo | vereeend 12| it 2FE | i 357,175 | L 98.875 375,725 380,000 367,348 2,852 e 5.000 |.....6.016 [MS.....| ...........5,59%4 | ......... 20,594 | 07/29/2015. | 09/15/2022.
219868 BS 4 | CORP ANDINA FOMENTO 4.375 06/15/2022.. . . ...103.473 ..1,448,622 ....1,400,000 1,482,458 (22,577) e [ 4.375 |.....2.580 |JD..ooc | w2, 722 | e 61,250 | 09/22/2016. | 06/15/2022.
22822R  BF 6 | CROWN CASTLE TOWERS 3.72 07/15/2023........c0cevimrieiirirererisserenieissnnens . .1,000, ...100.640 ..1,006,400 ....1,000,000 1,000,001 1 e 3720 |.....3.749 [MON...| ............1,653 | ......... 15,913 | 06/26/2018. | 07/15/2023.
23204G  AA 8 |CUSTOMERS BANCORP 4.625 06/26/2019..........ceccmeveneernerermersenineeerseesseense | weveene oo [ eovneennT | i 2FE ] ... 1,000,000 | ... 99.970 999,701 ....1,000,000 1,000,000 e [ 4625 |.....4.625 |UD...c. | coreverrnnn 642 | i 46,250 | 06/24/2014. | 06/26/2019.
23311V AB 3 |DCP MIDSTREAM OP 4.95 04/01/2022..........ccceeveerveeererenrenneneninesenessnenes [ evveee | oo | eeeen 12| 0 3FE 1,312,715 |0 99.000 | ..............1,237,500 | ..............1,250,000 | ............. 1,237,500 (6,981) e 4.950 08/14/2012. | 04/01/2022.
23311V AE 7 |DCP MIDSTREAM OP 2.70 04/01/2019......ccvvuevereerrrinerieeenenseeeseessssisensens [ eovnees | oo | eeneennn 12| 1l 3FE | neecnn.340,025 ... 99.000 408,570 24,603 e [ 2.700 12/14/2015. | 04/01/2019.
233851 CS 1 |DAIMLER FINANCE 2.85 01/06/2022............cccooovvvrrerrererrrenrsresnrensnssessisnenes | SDot | [ oo 1] AFE 2,324,270 | 97.538 2,317,740 (4,008) e | 2.850 05/02/2017. | 01/06/2022.
24422E UE 7 |JOHN DEERE CAP MTN 3.45 03/13/2025...... ] 12,999,070 |..... 99.235 2,999,165 95 e [ 3.450 03/08/2018. | 03/13/2025.
24736X  AA 6 |DELTA AIR LINES 15-1AA 3.625 07/30/2027 ........ovvevereriiinereierisserenssisesnnens [ ...870,616 |..... 99.275 870,603 2 e 3.625 08/10/2015. | 07/30/2027.
24736Y AA 4 |DELTA AIR LINES 15-1A 3.875 07/30/2027........ccomvvrnrennrennernerierenensseesennans [ eovneen | oo | eoneivnees 1| et IFE | i 435,313 | .o 99.791 435,305 1 e [ 3.875 08/10/2015. | 07/30/2027.
25272K  AD 5 |DIAMOND 1 FIN/DIAMOND 2 4.42 06/15/2021.........cccconurrmrrveerernernnnenrerneirense | verenne | oo | verneenn 12| it 2FE | iiinn..499,855 | ... 99.804 499,930 26 e 4.420 05/17/2016. | 06/15/2021.
25272K  AG 8 |DIAMOND 1 FIN/DIAMOND 2 5.45 06/15/2023 ...101.871 509,354 499,865 26 s [ 5.450 05/17/2016. | 06/15/2023.
256853 AB 8 | DOLPHIN ENERGY 5.50 12/15/2021 ...104.120 1,561,796 1,564,864 (20,311) ) TSRO BN 5.500 07/26/2012. | 12/15/2021.
260543 CQ 4 |DOW CHEMICAL CO 4.80 11/30/2028 ..101.722 2,034,442 1,997,974 14 e [ 4.800 11/28/2018. | 11/30/2028.
263534  CL 1 |DUPONT EI NEMOURS 2.20 05/01/2020..........ocvomrerererirerncrienerincrirnnenennnnenne | SDue [ [T i IFE 3,016,678 .00 99.170 2,994,937 3,018,495 1,100 e [ 2.200 04/27/2017. | 05/01/2020.
26442C AJ 3 | DUKE ENERGY CAR 4.30 06/15/2020. ...101.830 ..1,420,526 1,428,996 (22,635) e | 4.300 12/22/2011. | 06/15/2020.
26845# AA 8 |EDX SUPPLY CHA SEN SEC NT 3.50 1/15/2019 ...100.000 990,854 990,854 | ....veorrrerrrerenens | cerreenrinnnennnees | e | e | 3.500 02/23/2016. | 01/15/2019.
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268648 AQ 5 |EMC CORP 2.65 06/01/20.........ccccmiimirciieriirininsiiciissiessississiessissiienns [ eoveees | e | onneeen 1| 0l 3FE | . 759,848 ... 96.000 | covoovvirnn 729,600 | ...coovvvonnnn 760,000 | ...cooveonenes 729,600 | ............. (20,922) 22 | o | e [ 2.650 |......2.653 |JD..ccc | croverrnnn 1,678 | i 20,140 | 06/12/2013. | 06/01/2020.
285512 AD 1 |ELECTRONIC ARTS 4.80 03/01/2026..........ccvvvemerererireenrerereeseninsenierssessenens | cevens ...102.421 ..1,024,206 ....1,000,000 997,486 | ....vevvrererreennns | evrrrrnrneennnnn 28T [ [ | 4.800 |....4.842 |MS......| ..........16,000 | .......... 48,000 |02/17/2016. | 03/01/2026.
292505 AJ 3 |ENCANA CORP 3.90 11/15/2021.......ccoourverriierniieseriseneiseseieseseesesesissssiens | e ..100.119 | ... 600,711 600,000 582,692 | ..ovvoeveeerieeieries | cereeenee BATY [ i | i | e 3.900 |....4.990 [MN......| .cccce.ei2,990 | e 23,400 |08/21/2015. | 11/15/2021.
29250N  AF 2 |ENBRIDGE INC 4.00 10/01/2023.........cccovvveerermeermininerinnnrnerieneseessnissnssnsnens | vevvees | oo | vevireen 12| it 2FE | i 711,273 | 99.791 | oo 748430 | ..cocvvrrines 750,000 725462 | ..ovvevrevcrrerriees [ v 503 [ s | e | s 4.000 |.....4.778 |AO...... |« 7,500 | oo 30,000 | 09/11/2015. | 10/01/2023.
293360 AE 7 |ENLINK MIDSTREAM 4.15 06/01/2025...........cccovvvmerirmrenreirneinerinsersesseesnninns | venvns | oo | eerireee 12| il BFE | 324,151 | 90.144 315,504 350,000 | ..oorverrnnns 315,504 | oo (16,119) | oviiieinri2,365 | s | e [ e 4150 |.....5.121 |ID.cves | 1,210 | e 14,525 | 09/02/2015. | 06/01/2025.
302635 AC 1 |FSINVST CORP 4.75 05/15/2022..........ccroeerrreerrrranerieserissnssnssssssssssesinnes | evviens | oo | eveee12] 000 2FE | ... 996,840 | ... 98.946 989,461 998,368 | ....vvvvererrrrrrnnens | eerrrernrrnnend 36 [ [ | 4.750 |.....4.803 |MN......| ............6,069 | .......... 47,500 |04/27/2015. | 05/15/2022.
320209 AA 7 |FIRST FIN BANCORP 5.125 08/25/2025..........ccovommrvernreioeerieneseisserisssisenees | cevenns ...102.848 2,056,964 | ..............2,000,000 | ............. 2,098,005 | ..ooorveeerrrinnnni | ervreennene(12,800) | oo | v | e 5125 |....4.271 |FA.....| ......35,875 | ....... 102,500 | 09/22/2016. | 08/25/2025.
337930 AC 5 |FLAGSTAR BANCORP INC 6.125 07/15/2021.......ccovvuuereerernrererirseensniserinens | ceve 2101750 | e 1,017,500 1,000,000 [ ..ocvorverrreernnenins | eeernrrinrnreneees{0) | covrieeerenirieines [ [ 6.125 |.....6.125 |JJ..coe. | 28,243 | i 61,250 | 06/29/2016. | 07/15/2021.
340711 AT 7 |FLORIDA GAS TRAN 5.45 07/15/20.........c.comvumerireeraneiseieiiesisesisnessssissnssnnes | sevnns . ..102.840 | .o 1,167,234 | .............1,135,000 | ..cooovvrenne 1,159,687 | vooovvvvvirennirens | vverrrene(18,262) | oo | e [ e 5450 |....3.979 [Jdois | 128,523 | i 61,858 |02/16/2012. | 07/15/2020.
36164Q MS 4 | GE CAPITAL INTL 2.342 11/15/2020........c00everrererimeererinsrieniereseessseseninnns | cevees Clooee | e 2FE | i 169,779 L 96.521 164,086 169,915 B4 | e | e [ 2.342 |....2.370 [MN..oo.| vorrvrrrenn509 | i, 3,981 | 11/20/2015. | 11/15/2020.
36962G 4R 2 | GEN ELEC CAP CRP A MTN 4.375 09/16/2020...........ccovermrveremrieirnrinnnriiennes [ ervinne | e | e 2FE | 912,985 | 99.921 849,331 866,397 (9,198) [ oo | e | s 4.375 |....3.205 |[MS......| ..........10,846 | .......... 37,188 | 07/23/2013. | 09/16/2020.
37254B  AB 6 | GENPACT LUX SARL 3.70 04/01/2022..........c0ooemreerrrrerierirississiessisessssssesins | e Cl. 12| L 2FE] ... 499,885 | ... 97.249 499,924 | ..o | e 22 | e | e | 3.700 |.....3.705 [AO..... | ceovererrn 4,625 | e 18,601 | 03/21/2017. | 04/01/2022.
3733IN  AB 7 | GEORGIA-PACIFIC LLC 5.40 11/01/2020..... SD.. ..103.510 | .... 776,328 | ...coovvererra 750,000 | oo 779,235 | cooovvvvvnrrinnnninnns | vveereenne(18,253) | o | e [ e 5400 |.....3.193 [MN......| ccocccc0r8,750 | covorece 40,500 | 06/27/2012. | 11/01/2020.
38376A  AA 1 |GOVT PPTY INCOME 3.75 08/15/2019........cvureveriermeimcreserserieeesneesssissensnes | wereees . ..100.204 | ..o 1,002,038 998,924 | ....verrverrrreennes | eerrneneennn BT [ [ [ 3.750 |.....3.927 [FA....| e 14,167 | e 37,500 | 08/13/2014. | 08/15/2019.
40052T  AA 7 | GRYPHON FUNDING 0.00 8/05/2050..........cccomrrermrrirmrreemreeemeneissensseseisnnnes | ceveees Cluonren [ coerenn¥ ] ... 768,842 [.....18.700 | .................292,567 | ..............1,564,530 |...... (O SUTOUPIURRUPIURTUPR BRUPRURUURPUURTUPIONR DUNPTURPOURPSURRUORN VSURTIURRPORRROTRPRPOR VPR 0.500 |.....2.440 [MON...| .ccoccce0r.n.828 | oo 5,245 | 12/31/2010. | 08/05/2050.
40139L  AD 5 |GUARDIAN LIFE 2.50 05/08/2022. SD.. 2,447,888 15T ORI DU I 2.500 |.....2.527 [MN......| cooeern9,017 | i 61,250 | 05/03/2017. | 05/08/2022.
42234Q AD 4 |HEARTLAND FINL 5.75 12/30/2024..........cosvomreriniineiineineeiesisseisssisssissseennes | svinees 500,000 [ .oovverierieriieins [ [ | e | s 5.750 |.....5.750 |JD....... 12/12/2014. | 12/30/2024.
423452 AB 7 |HELMERICH INTL 4.65 03/15/2025..........covvmerreeriesrieseseseisseisssisssessessssssss | soveees ...500,000 510,836 LI RTINS IV IO 4,650 |....4.769 [MS......| ccocovrrreen 710 [ o, 12/20/2018. | 03/15/2025.
42809H AG 2 |HESS CORP 4.30 04/01/2027........ccoomevvimnrrirnnrirsserirsnnsissssinsseesssssssssssnnnnes. | evvinee | oo | eoveen 12| 000t BFE | 000,997,900 |.....91.493 | ......ee... 914,934 | i 1,000,000 | ..oooorvernnce 914,934 170 [ oo e | e 4.300 |.....4.325 |AO...... | 0. 10,750 | oo 43,000 |09/19/2016. | 04/01/2027.
432748  AB 7 |HILLTOP HOLDINGS 5.00 04/15/2025..........cooomerrrererenrmeererissrneriesesneesssens | voreees ....1,000,000 1,000,007 ()] [T NSRRI PPN 5.000 |.....5.000 [AO...... [ .........10,556 | .......... 50,000 | 04/06/2015. | 04/15/2025.
44891A  AM 9 |HYUNDAI CAPITAL AMERICA 3.10 04/05/2022..........ccoecoreremrinrermriseinnnennrsnnns | corerns . 500,000 499,645 . 102 [ o | e s 3.100 |....3.123 [AOQ...... | 3,703 | e 15,500 | 03/29/2017. | 04/05/2022.
451102 BJ 5 |ICAHN ENTERPRISES/FIN 6.25 02/01/2022..........coooveveeeresrrennrsmriierriserssnens | oveeen | oo | eereeen 12| 00 nBFE | i 617,315 | .00 99.250 595,500 600,000 | ...coorerernees 595,500 | ..ocoonuee. (13,445) (5,305) [ .ouveruerrnerrrennns | eeermrinerierineenns | e 6.250 |......5.186 |FA.......| ..........15,625 | .......... 37,500 | 02/14/2018. | 02/01/2022.
453836 AF 5 |INDEPENDENT BK CORP 4.75 11/15/2024..........cccovvoviveireinernrineininsrerinnnns | vevenne | oo | vevvriveene | 0enn2FE | i 1,000,000 ... 99.508 | .... 995,080 ....1,000,000 1,000,000 | ..ooovoeririerinniinins | e [ | [ 4.750 |.....4.750 |MN......| ............6,089 | .......... 47,500 |11/17/2014. | 11/15/2024.
460690 BH 2 |INTERPUBLIC GROUP COS 4.00 03/15/2022...........cccomrermerrerereerseissirneriines | vereees 100.081 | .ovvvucernenns 325,264 | ..o 325,000 321,584 | .o 973 [ s [ e [ e 4.000 |.....4.355 [MS.....| ... 3,828 | ..o 13,000 | 03/14/2012. | 03/15/2022.
46849L SS 1 |JACKSON NATL LIFE 3.25 01/30/2024............. SD.. [ e | e IFE] 1,998,500 | ... 97.973 1,959,468 1,998,878 200 3.250 |....3.262 |JJ.cooes | 027,264 | 65,000 | 01/24/2017. | 01/30/2024.
478160 CD 4 | JOHNSON & JOHNSON 2.25 03/03/2022..........ccomvermereeermererererneessseeseresersens SD.. |.. [ 12] . FE e 1,396,192 97.953 1,371,336 1,397,534 ;3 N FUTOTRIRN IUTTRRIN IO 2.250 |.....2.308 |MS.....| ..........10,325 | .......... 31,500 | 02/28/2017. | 03/03/2022.
482480 AD 2 |KLA-TENCOR CORP 4.125 11/01/2021.......ovueririernrinrinsisersnissesessssesnsensnnes | veveees ..101.168 ..1,011,683 ....1,000,000 999,923 25 [ [ | 4125 |.....4.128 |MN......| ..ccc.....8,875 | ... 41,250 |10/30/2014. | 11/01/2021.
52107Q AF 2 |LAZARD GROUP LLC 4.25 11/14/2020.........cocoserrereneerneirserrseineriesenensssinss | seves ...101.338 583,709 575,438 283 | o | e | e 4.250 |.....4.305 [MN......| w0 3,196 | e 30,093 | 11/06/2013. | 11/14/2020.
525ESC  1C 3 |LEHMAN ESCROW 12/23/2010........cccvumrrrmrrrrererineinernniemnnsesessssesnsssssnsnnne | eonenne | oo [rvnnvnnnens | veneene8 | v T | s | v | e T s | e | e | e | e | 0.000 04/17/2012. | 12/23/2099.
525ESC  5A 3 |LEHMAN ESCROW BROS 12/23/2099.........ccnmrurerrrrinerieresneessseesneesssissessseses | ceveens (O 1] (0 TOUOURPURRRRPOON (4) N FRTRURURPUORTOPSOO DUVPTURPURPOURUYOR) VORISR DO 0.000 04/17/2012. | 12/23/2099.
527288 BE 3 |LEUCADIA NATL 5.50 10/18/2023.........c.coovvverrrrrererreirreeiesissesisssesssessssensessenas | evens 1,019,662 | ..ccoconveee. 1,000,000 992,536 | ...covrrerreiiiiinens 1,320 | o | e [ 5.500 10/15/2013. | 10/18/2023.
532457 BQ 0 |ELILILLY & CO 2.35 05/15/2022 SD.. ..2,996,503 ....3,055,000 3,051,845 888 [ .. [ e [ e 2.350 05/04/2017. | 05/15/2022.
55336V AA 8 [ MPLXLP 4.00 02/15/2025.........c0crmrimriiernrieinnierssissesenseissesssssssssssssessssssesses | sevenes . . 237,703 1,682 | oo | e [ 4.000 08/19/2015. | 02/15/2025.
559080 AE 6 | MAGELLAN MIDSTREAM 6.55 07/15/19.......cccomiurmeenmrenmernerinerenenssnissinsnnsnens | sevveee | oo [ eovnervne | i FE | i, 570,665 |...101.442 507,209 505,532 | ..ovreerirrirerieens (9,931) [ ovvvreererrerins | e | e 6.550 06/16/2011. | 07/15/2019.
58503F 40 3 |MEDLEY CAPITAL 6.50 01/30/2021.......covviirmiriirerieiserssisisnssesssssssesssenns | sevenes . 346,227 | ..... 24.725 .346,150 ...346,150 207 | oo | e | e 6.500 12/14/2015. | 01/30/2021.
585055 AV 8 |MEDTRONIC INC 4.125 03/15/2021........cccmeermeernerernererinrerseesnseensenssnseneneens | sevveee | oo [ evnenend 12| it IFE | i, 954,799 |...101.744 923,088 | ..o ((CRCT40) | USRI VIR IOV 4.125 08/23/2013. | 03/15/2021.
626717 AD 4 |MURPHY OIL CORP 4.00 06/01/2022...........ccoveererermreimrrineeenrrcensiesnssneinnesnens | evveene | oo [eoveree12 ] ceinBFE | i 43,967 [ ... 93.363 46,643 857 [ ovieeereeiseiiens | e [ o 4.000 08/25/2015. | 06/01/2022.
626717  AF 9 |MURPHY OIL CORP 3.70 12/01/2022...........covvreeerrerrierrrsereerriensresnrisnsinsrisseis | evveees | oo [eiverin 12| i BFE | i 172,060 |00 94.698 189,396 183,278 3,603 | crrverererrriinns | ceeeeneieneineees [ e 4.450 08/21/2015. | 12/01/2022.
62856R  AB 1 [MYRIAD INT HOLDINGS BV 6.00 07/18/2020..........cevemrerereirrcrirererneniinennes | coveens ...102.822 385,581 382,402 (4,512) [ oo | e | e 6.000 12/19/2013. | 07/18/2020.
62856R AC 9 |MIH BV 5.50 07/21/2025 ...100.590 502,950 499,864 L/ ST IV I 5.500 07/14/2015. | 07/21/2025.
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62947Q  AZ 1 |NXP BV/INXP FUNDING 4.875 03/01/2024..........cccovvvmerirerererinseineiiineinsnineens | eeies Clooen 12] ... 2FE | o 999,710 |...100.250 | ..overevrenne 1,002,500 | ..coovvrenene 1,000,000 999,693 | ..o (L4 [N ISR IO 4.875 |.....4.883 [MS......| cece0eei3,385 | i, 12/03/2018. | 03/01/2024.
637432 NL 5 |NATL RURAL UTIL COOP 2.95 02/07/2024...........ccovvvmerermrrreriricerneeissrineriens SD.. | [ 12] ...... 1FE ...998,050 |..... 98.332 983,317 ....1,000,000 998,540 261 | e | e | e 2.950 |......2.981 |FA.....| e 11,800 | oo 29,500 | 01/31/2017. | 02/07/2024.
63946C AD 0 |NBC UNIVERSAL ENT 1.974 04/15/2019.......... SD.. | | L 1FE| ... ...999,430 |..... 99.731 | ... 997,305 ....1,000,000 999,972 97 | o e [ e 1.974 |.....1.984 |AO...... | e 4167 | e 19,740 | 03/20/2013. | 04/15/2019.
649604 AD 7 |NY MORTGAGE TRUST 6.25 01/15/2022 FSSSTURPUPOOPUTTORTORTIORPOOTRY OPOVPPRN IO IVORPPOPPIOR IPOON 2FE | e 1,019,700 |..... 97.720 | v 1,006,516 | ...ococvveeee 1,030,000 1,019,809 ..o 109 | oo [ e [ 6.250 |......6.613 |JJ.oees | 029,684 | oo, 12/19/2018. | 01/15/2022.
651290 AP 3 |NEWFIELD EXPLORATION 5.75 01/30/2022..........ccormverrerseirserineieerinsissenns | cevs 101.250 177,188 175,000 170,499 1,276 | oo v | e 5.750 |....6.688 [Jd..ccc. | vorrennd,221 | L 10,063 | 12/16/2014. | 01/30/2022.
654740 AV 1 |NISSAN MOTOR ACCEPT 2.80 01/13/2022....... SD.. |.. [ T| o TFE ... 1,998,800 | ... 96.602 ..1,932,034 ....2,000,000 1,999,252 233 | e | e | e 2.800 |.....2.813 |Jes | 026,133 | e 56,000 | 01/10/2017. | 01/13/2022.
713448  BW 7 |PEPSICO INC 3.00 08/25/2021.........ocmmrvermrrenrriinenrisnnrinsnsissesirssssisssnninnenees. | evviene | oo | eovneereens | e IFE | 1,453,124 | L. 99.885 1,468,312 ....1,470,000 1,463,880 2181 | oo [ [ 3.000 |....3.165 |FA.....| .........15,435 | ......... 44,100 | 09/25/2013. | 08/25/2021.
713448 DT 2 | PEPSICO INC 2.25 05/02/2022.. SD.. |.. [ 12] . AFE .. 3,902,102 97.201 | .... 3,800,551 ....3,910,000 3,904,632 1,531 2.250 |....2.293 [MN......| oo 14,418 | oo 87,975 | 04/27/2017. | 05/02/2022.
71424#  AA 3 |PERMIAN HOLDCO 2 14.00 10/15/2021.......ovvvmrrerneirerireeirseeiseissssiensssssesens | voveees +100.000 | ..o 94,497 | oo 94,497 4471 | s 7 ...14.000 |....14.258 [MJSD. | .cccovvireen37 | v 12,148 | 12/31/2018. | 10/15/2021.
714244 ZZ 6 | PERMIAN DD 14.00 10/15/2021........ccooivemrimerinirienirereseesssisersessenssssessninns | cevees ...100.000 48,450 (194) ...14.000 |....14.441 [MJSD. | .9 | i 6,026 | 12/31/2018. | 10/15/2021.
718546  AC 8 | PHILLIPS 66 4.30 04/01/2022.........cocovvverrrierriieenrieeseeseeesssesesessesssssessenns | eeveons ...102.673 749,348 183 [ o [ | e 4.300 |.....4.329 |AO...... 03/07/2012. | 04/01/2022.
74273@ AB 9 |PRIT CORE REALTY B 3.85% 02/14/23.........ccvemireriinerissneeseeesssessssssssnsenns | soveees 1,000,000 [ .ooverreemrreaerneenis | rerereeerneninnenenes | eereeeniensneenes | e | v 3.850 |.....3.850 |FA....... 02/14/2013. | 02/14/2023.
74348T AM 4 |PROSPECT CAPITAL 5.875 01/15/2019........covumrvirrriinnrionreeisessiseniissssiens | e 49,869 3,257 | v [ [ 5.875 |...13.068 |JJ....... 02/22/2016. | 01/15/2019.
74348T AQ 5 |PROSPECT CAPITAL 4.75 04/15/2020...........cccoerrmrerierirneerinissesesssssesessennns | voreees 107,831 | oo 8,144 | oo [ [ 4.750 |...13.619 |AO...... 02/11/2016. | 04/15/2020.
78012K  ZG 5 |ROYAL BK CANADA MTN 2.75 02/01/2022.........cccmvvemrrrerirerinseissirssiisnsiinnes | voreees 1,999,614 L STOOTOURTOOROTOR TOURPPORRRPURPOOR DO 2750 |.....2.757 |FA....... 01/25/2017. | 02/01/2022.
78355H KB 4 |RYDER SYSTEM INC MTN 3.45 11/15/2021 IO 499,809 (25 [N DR IR 3450 |.....3.464 [MN...... 02/17/2016. | 11/15/2021.
78403D AM 2 | SBA TOWER TRUST 18-1 C 3.448 03/15/2023.........coocmmvverrrrinrieieneeieenninnns | ceveees 1,999,999 ()] STTUTUIROINN DU IO 3.448 |.....3.473 |MON.. 02/16/2018. | 03/15/2023.
81618T AB 6 |SELECT INCOME REIT 3.60 02/01/2020..........cccvrrmmerererrrenirenereesserssersensnens | wereeen | e | overnn 12] ...... 2FE ...992,100 |..... 99.434 | ... 994,341 998,160 1,635 [ oo | v | s 3.600 |.....3.775 |FA...... 01/29/2015. | 02/01/2020.
81788Y AA 1 |767-3-25285 & 25392 TRUST 5.25 10/05/22.........ccvorvieiiierineiicrinieeniissiens [ s 3] 2FE 550,308 |...100.000 | .....ccooevrernes 550,308 550,308 | ...oorveerrriirriis 5.250 |......5.308 | MON. 02/11/2016. | 10/05/2022.
824348  AZ 9 | SHERWIN- WILLIAMS 7.25 06/15/2019.........ccvoerrreriereeseiensrensiessssssssiesnsns | eeviiee | oo | evvenreen | 2FE ...101.887 2,037,736 | ..............2,000,000 | ............. 2,028,587 | ..oovveverrererncenenes | ererrrrne(61,008) [ oo | v | s 7.250 |.....4.049 |JD....... 09/14/2011. | 06/15/2019.
82620K AS 2 |SIEMENS FINANCIAL 3.125 03/16/2024 coevereee | veeeen | C LTl AFE] 1,997,880 97.617 1,952,332 1,998,380 [ ..oooucvvvrcrrrnrrirnns | 282 | v | e [ 3125 |....3.142 |MS...... 03/07/2017. | 03/16/2024.
828730 AB 7 | SIMMONS FIRST NTL CORP 5.00 04/01/2028............cccovvvrmererereimeemmnrseersnnines | werieee | oo [ o2 | e 2FE ]| ......2,000,000 ... 99.500 1,990,000 2,000,015 | .ovouevenrrneererirnee | e 15 | [ [ 5.000 |......5.000 |AO...... 03/21/2018. | 04/01/2028.
832248 AY 4 | SMITHFIELD FOODS 3.35 02/01/2022..........coeverervververmrneirnnrnerinnsseerenssessesnnes [ eoverne [ oo | vereeend 12| it 2FE | e 1,997,440 | ... 95.122 | .... 1,902,438 1,998,371 | oovvververernninins | cererrnennnnen93 [ [ e s 3.350 |.....3.378 [FA....... 01/25/2017. | 02/01/2022.
84470P  AC 3 | SOUTHSIDE BANC 5.50 09/30/2026............ccovvemermmermerierereessnissensssssseneseens | wovsees | oo | conerneni2 | cernn2FE | 11,000,000 | ... 99.971 | covrvrer 999,711 1,000,014 | ..o [(5))] [T FURURRRION PPN 5.500 |.....5.499 [MS...... 09/14/2016. | 09/30/2026.
848580 AA 6 | SPIRIT AIR 2015-1 A4.10 10/01/2029........ccovvvvvevinrirernnireinsisrrsniserssnssensssnnes | eovene | oo [rvvrineen T | it IFE | riinnnn..830,999 | ... 99.715 828,628 831,047 (4] TN ISR PO 4.100 |......4.099 |AO...... 07/28/2015. | 04/01/2028.
85208N  AD 2 |SPRINT SPECTRUM 4.738 03/20/2025...........cccomvvvnerierinenisrerserssssisessesenenss | vevvees | oo | vevvernnee | enn2FE | ci.2.3,000,000 ... 98.125 ..2,943,750 2,999,998 (2] ORI FURURRRRION PO 4.738 |......4.766 |MJSD. 03/14/2018. | 03/20/2025.
854502 AC 5 | STANLEY BLACK 3.40 12/01/2021 100.151 881,324 880,411 (132) [ coveervrrvennens [ | v 3.400 |......3.383 [UD....... 09/25/2013. | 12/01/2021.
860630 AE 2 | STIFEL FINANCIAL 3.50 12/01/2020............ . e [ [ 2FE ee.n...498,070 99.420 499,220 ST UURURIRIRN IOTTRRIR IV 3.500 |.....3.585 [JD....... 11/23/2015. | 12/01/2020.
87165B AB 9 | SYNCHRONY FINANCIAL 3.00 08/15/2019........covvevrveresrernniseresnsiessreniennns | voveees | oo | ceneren 12| 00 2FE | ... 997,640 | .... 99.342 993,423 999,688 490 [ [ e [ 3.000 08/06/2014. | 08/15/2019.
871829 BG 1 |SYSCO CORP 3.55 03/15/2025 ceererineeenssssssssesesssssssssssssssnssenes | s | oo e 12 i 2FE | 1,989,600 | ... 97.916 ..1,958,316 1,990,635 1,035 [ o | e | e 3.550 03/08/2018. | 03/15/2025.
874060 AR 7 | TAKEDA PHARMACEUTICAL 4.40 11/26/2023 101.222 3,036,651 2,998,821 21 [ e [ | 4.400 11/19/2018. | 11/26/2023.
87612B AR 3 | TARGA RES PRTNRS 4.125 11/15/2019........cevvemrrrernereernneernneeirnneeessenessnees | eoveeee | oo | vereeenns 12| 1 FE | .. 169,500 | ... 99.500 199,000 192,306 8,158 | ..vecrverirerines [ e [ e 4.125 12/11/2015. | 11/15/2019.
87938W AM 5 | TELEFONICA EMISIONES 5.134 04/27/2020 102.015 765,113 740,991 6,363 [ .o [ | 5.134 12/15/2011. | 04/27/2020.
882508 BB 9 | TEXAS INSTRUMENTS INC 2.625 05/15/2024..........cccouvvovermnrvnermnersercnnnnnens | SDue [ [ 12| i AFE 2,604,814 L 96.458 ..2,532,028 2,609,246 2,686 | .o [ e [ e 2.625 04/27/2017. | 05/15/2024.
88731E  AF 7 |TIME WARNER ENT 8.375 03/15/2023 113.885 .569,424 ..577,233 (18,A17) [ oo [ | e 8.375 04/23/2015. | 03/15/2023.
89236T BB 0 |TOYOTAMTR CRED MTN 2.10 01/17/2019......ccnvvennerrnerirerencerseerserssenneeinne | eovneen | oo | evnevnees 1| et IFE | i 150,824 ... 99.975 149,962 150,008 (173) ] vvverererineinee [ e [ e 2.100 01/28/2014.| 01/17/2019.
89678F  A* 1 |TRI-STATE CAPITAL 5.75 7/1/2019............ 101.300 1,013,000 1,000,042 [ ...vooveeirerineins e | e | e [ 5.750 06/05/2014. | 07/01/2019.
902755 AB 3 |UIRC GSA LLC 4.00 08/01/2023.........cooveerereeirerimerscrineessniseessssssessesssnennns | seveee | oo [eovneeienee [ eonnerneenT | 003,395,000 | ... 98.992 3,360,772 3,395,042 | ovorveeiieriieeiens | e | eevieneiesnienseenis | e | e 4.000 |.....4.000 |FA......]| ..........56,583 | ........ 135,800 | 08/21/2012. | 08/01/2023.
904764  AX 5 |UNILEVER CAPITAL CORP 2.60 05/05/2024............cccoveremrrimerrerrnerimnnenerinnn | SDut [ [ 12| AFE 4,009,784 95.989 3,887,534 4,018,615 5,380 | ovvermrrerrnrerinns | e [ e 2.600 |.....2.757 |MN......| ..........16,380 | ........ 105,300 | 05/02/2017. | 05/05/2024.
904764 BB 2 |UNILEVER CAPITAL CORP 3.375 03/22/2025..........covveemrremercemrcvmreesecssncenneeens | eeeeee | [ 12| il AFE 2,971,020 ... 99.225 ..2,976,744 2,973,894 2,874 | oo | e [ e 3.375 .50,625 | 03/19/2018. | 03/22/2025.
90919W  AC 4 |UNISON LEASE FND 3.721 03/16/2020..........ccconevrrrrereremerneriererseessnesernenes | SDue [ | e 100012 | v 1,000,121 1,000,001 [ .oocvoreerreeennenis | e | eerreenenneenes | e | v 3.721 |.....3.750 [MON...| ............1,654 | ......... 37,210 | 03/12/2013. | 03/15/2020.
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909319  AA 3 |UNITED AIR 2013-1 A 4.30 08/15/2025..........ccoomrererirerirreisiiserissesseisseesssenes | seves 3| 1FE 802,487 [...100.720 | ...coovvvvrnee 808,267 | ...ccvvvrrrnns 802,487 802,487 | ..o | eerreriesieeiseins | eeeiesieesenines | s | s 4.300 |.....4.300 |FA....... 08/01/2013. | 08/15/2025.
913017 CN 7 |UNITED TECH CORP 2.80 05/04/2024............ SD.. | [ 12] ... 2FE 4,520,578 |..... 94.185 | .ooovverecns 4,266,567 4,530,000 4,522,646 1,258 [ oo | e | e 2.800 |......2.833 | MN...... 05/01/2017. | 05/04/2024.
918204 AV 0 |VF CORP 3.50 09/01/2021........ccoomrriiriereeinneriseneisesissesssessessssisssssssnnness. | evvnns | oo | vveeeees 12 1FE 1,228,772 | ..... 99.910 | .... 1,163,947 ....1,165,000 1,195,610 (10,974) | .o | e | e 3.500 |.....2.475 |MS...... 11/20/2015. | 09/01/2021.
92276M  AX 3 |VENTAS REALTY LP 4.25 03/01/2022.........oooeveereeireeesersnreeeseeseeisneesseesssesnse | eovenee | o [ evneeienns 1 201798 [ 508,992 | ..ocvovrrrnns 500,000 498,581 | ..o A10 [ e [ e [ 4.250 |.....4.347 |MS...... 02/01/2012. | 03/01/2022.
92343V ER 1 |VERIZON COMM INC 4.329 09/21/28........ccovvverererneiinseiaerinnsineresesessssssisenses | evenee | | eeerienes 1 ...100.439 2,621,468 2,610,000 2,579,205 1,673 [ e | e | e 4.329 |.....4.479 |MS...... 06/21/2018. | 09/21/2028.
95763P  AJ 0 | WESTERN ALLIANCE 5.00 07/15/2025..........ccrvverrereririeenerinerienienesensssseses | vereees 2 2101124 | e 1,011,235 | oo 1,000,000 1,000,010 ()] EUTTUOTORUR FURURRRION PPN 5.000 |.....4.999 [JJ....... 06/24/2015. | 07/15/2025.
96524V A* 7 |WHITEHORSE FINANCE 6.00 08/07/2023..........ccooomrverrreoeneiessnieneisseiens | s e | i 2FE] c....r.1,000,000 ... 98.440 984,400 ....1,000,000 1,000,000 [ vooouvverreirrniirens | e | e | e | e 6.000 |......6.000 |FA....... 08/07/2018. | 08/07/2023.
980888 AD 3 | WOOLWORTHS LTD 4.00 09/22/2020...........ceveurreerermrererereerseissrseriesssnenes | ceven Cl.. . ...100.705 | ... ..1,007,047 1,000,000 1,007,622 (4,216) [ oo | e | e 4.000 |......3.540 |MS...... 140,000 | 04/04/2012. | 09/22/2020.
98417E  AK 6 | XSTRATA CAN FIN 4.95 11/15/2021........ovrimrrirrinerineiesiinsisssssssessenssssssins | eovenee | o [ ereerienes L 2FE | oo 1,025,290 |...102.532 | ..cccovrrenne 1,025,318 | ..oovvver 1,000,000 1,008,564 | .....covvoerriirrii (2,728) [ oo | e | e 4.950 |.....4.628 |MN......| ..cc......6,325 | .oeco 49,500 | 12/15/2011. | 11/15/2021.
98779P  AH 0 | YOUR COMMUNITY B 6.25 12/15/2025........coconivinmrisiessnienesssesssnissnssnssnnes | werenes 2 2 500,000 |...107.297 536,485 | ..ocovriinenns 500,000 500,003 | ..o (1) e [ 6.250 |......6.250 [JD....c. | corerenen 1,389 | i 31,250 | 12/03/2015. | 12/15/2025.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation N 180,495,142 XXX LA77,133,659 | ..o 179,806,798 | ......... 178,244,310 | ........... (169,795) | ...ovvv (189,170) | ..ovvvvrvrrirnn 0 0 XXX XXX XXX | ....1,693,418 | .... 5,698,318 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
007036 GS 9 | ARMT 2005-2 2A1 SEQ CSTR 06/25/2035 JSSTUSTITORTSRTUURPIURRUURTOR FURPPIUR VR PPN 1 ..100.289 | .o 121,369 113,058 | oo 1,397 | s e | e 4.465 07/24/2013. | 06/25/2035.
02149M  AB 5 | CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037.........ccomrvrmmerererrnerienereeesssnissrsnenins | eeeeee | o [ vorerieens 1 AFM e 424,533 94.568 | oo 461,843 388,487 | ..ovverierieriens 21,913 [ s | e | s 5.750 09/13/2013. | 03/25/2037.
04544N  AD 6 |ABSHE 2006-HE6 A4 SEQ SNR FLT 11/25/2036 v e oo |1 W IFM 342,906 96.884 395,500 374,896 14,263 | oo | v | e 2.666 01/16/2014. | 11/25/2036.
059475 AG 8 | BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37..........cccvverrernerireremeemenirseenenines | werivee oo [ e T |l IFM ... 342,587 .0 90.613 364,053 249,660 5,557 | ovveevrerrreeians | e [ o 6.000 09/18/2013. | 06/25/2037.
05950M  AJ 9 | BAFC 2006-G 3A3 PT SSUP FLT 07/20/2036...........cccccmmrvererrirerrirerioeneiennens | cevenne 101.113 635,481 606,761 5745 | oo | e [ e 4.874 04/08/2016. | 07/20/2036.
059522 AA 0 | BAFC 2007-C 6A1 SEQ SSNR FLT 05/20/2047........ccoovvvumrerneeririnerieensnenienins | ceve c ] AFMY 261,924 L 93.670 | .... 285,284 272,707 12,498 [ ..o | e | e 2.680 02/25/2016. | 05/20/2047.
059522 AU 6 | BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036............cosvverrererrierirererseiseieniens | eeviee | oo | eerrniinns 1 AFM 395,142 95.789 | covvorrrir 410,405 390,944 | .o, 5,571 | v [ [ e 4173 02/12/2016. | 05/20/2036.
07384M  S7 8 | BSARM 2004-5 2A SEQ SNR FLT 07/25/2034..........coecemvrervernerrneenennseernenines | wereene oo [ e |l IFM| . 382,444 | L 99.625 379,355 380,530 (1,316) [ oo | e | e 4.378 01/27/2017. | 07/25/2034.
07386H QZ 7 |BALTA 2005-2 2A3 SEQ PT SNR FLT 04/25/35 v e oo || W IFM el 540,885 90.809 572,985 519,575 18,265 | .oooveverrerrrins | e | e 4.189 02/11/2016. | 04/25/2035.
073879 M5 4 | BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020...........ccorererneereresenameinsennnns | wevieee oo [eovneveaT |t IFM . 194,649 L 99.796 191,973 193,440 [(C14:) ) O IR DU 5.250 12/27/2013. | 09/25/2020.
1248ME  AG 4 |CBASS 2007-CB4 A2D SEQ STEP 04/37.......... e [ 101.990 | .... 775,245 621,924 36,613 | oo [ e [ 4.186 08/16/2011. | 04/25/2037.
12667F  5E 1 | CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35.........c.ovvereerieererernsrinerirseenens | oveees | oo | veeerneeens 1| . AFM e 495,924 L 98.375 | oo 513,920 LI RCH LS I RN I 13174 [ s | e | e 5.250 01/16/2014. | 04/25/2035.
12669F V8 3 | CWHL 2004-HYB4 3A SEQ SNR FLT 09/20/2034...........ccccovverrmrrerinnnernrinnnns | eovere | oo [rvnieeen 1|l IEMY 207,791 99.750 207,861 (150) [ coovvvervrererrnnrens [ rernnieriniiierinnns | v 4.296 01/27/2017. | 09/20/2034.
17309A  AD 1 | CMALT 2006-A1 1A4 NAS 5.75 04/25/36.........covvveererneernnreserisnninerinersneesssninns | wevieee | oo [ e[t IFM . 201,694 L 94.290 181,003 3,928 | ..o [ [ 5.750 07/17/2013. | 04/25/2036.
251510 DP 5 |DBALT 2005-2 1A7 NAS SNR CSTR 04/25/35 . 101.336 326,334 312,232 (400) [ covvvvervreerrrnrens e | v 5.452 01/29/2014. | 04/25/2035.
294450 AB 1 |EQLS 2007-1 A2B SEQ SNR FLT 04/25/2037.........cooeremmrrmmrirmrencrnseinerissniinnns | weveene oo [ e |l IFM | ceceec....660,386 | ... 92.800 737,527 692,319 20,565 | ..oucvererirneiienins | e | e 2.696 10/28/2014. | 04/25/2037.
32027L AE 5 |FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036...........cocvvererrnvereennrnvernnrerinns [vverne [ | vervveceen 1| et IFM | 551,974 | L 97.250 605,692 582,409 20,483 | .. | v [ e 2.666 03/18/2015. | 10/25/2036.
32028H AD 5 |FFML 2006-FF10 A4 SEQ FLT 07/25/2036.........cccovverneermmrerernerinrenennseenseennns | vevvees | oo | eerverenne] | et IEM | i 114,695 | 99.440 122,283 122,043 2,786 | .eveereneerneriines [ e [ e 2.656 02/13/2013. | 07/25/2036.
32051G  EZ 4 |FHAMS 2004-AA7 1A1 SEQ SSNR FLT 02/25/35........cccrvvvivvnrneerernrerernnnsernns [ eovree [ | vervveieen 1|t IFM | e 249,441 | L 91.440 242,534 8727 | .o [ v | e 3.806 02/19/2016. | 02/25/2035.
32051G  SD 8 | FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35 610,734 332,569 (4,379) [ oo | e | s 5.500 09/08/2011. | 08/25/2035.
32052K AB 1 |FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36. 1,488,748 1,179,427 19,654 | ..oveivciivenis [ v | e 4.199 08/01/2016. | 07/25/2036.
362257 AB 3 | GSAA2006-17 A2 SEQ FLT 11/25/2036 . 1,057,912 2,356,676 826,432 | ..veerieerineees | cereieeneinneninnnees | e | e | 2.686 12/31/2010. | 11/25/2036.
3622EA  AA 8 |GSAA2007-3 1A1A SEQ SSNR FLT 03/25/2047... .1,333,734 1,839,380 831,279 | oo | e [ [ | 2.576 01/05/2016. | 03/25/2047.
362341 7S 2 | GSR 2006-1F 4A1 SEQ SNR 5.50 02/25/2036. 406,640 355,425 (A142) [ o | e | s 5.500 12/16/2014. | 02/25/2036.
362341 XC 8 | GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035..........ccccovvenrvinrivervmrrnenrenes | veviree oo [ evvvrnen T | i 1FM 122,796 116,683 2,218 | oo [ [ 4173 02/26/2016. | 11/25/2035.
362341  XG 9 | GSR 2005-AR7 6A1 SEQ SNR FLT 11/25/2035..........cvveverrerenerrnreseeinninneins | eevnee oo [ evvnnecen T | e 1FM 103,989 98,072 1,002 [ o | e | e 4.464 02/22/2016. | 11/25/2035.
362381 AA 3 | GSAA 2006-12 A1 SEQ FLT 08/25/2036...........ccovrreerererereniieernerennieneseninnnens | vevnee oo [ eovvvriee T | i 1FM 239,486 223,422 | ..ovverniirernii [ [ | e | e 2.556 12/31/2010. | 08/25/2036.
36242D FS 7 |GSR 2004-11 2A1 SEQ SNR FLT 09/25/2034...........ccosverrveneremmrimeniseirseninnens | enees | oo | vererneensd | e 1FM .338,156 339,865 TR0 SRR DU IO 4.427 01/27/2017. | 09/25/2034.
36298Y AA 8 | GSAA 2006-14 A1 SEQ FLT 09/25/2036.........c.ovverrerererirmeremnnsenessesssnsnerinns | eovneen | e | eoverirenn 1| s 1FM 222,058 210,293 | ..o [ | | | e 2.556 12/31/2010. | 09/25/2036.
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41161P  EZ 2 [HVMLT 2004-5 3A SEQ SNR FLT 06/19/2034..........cocosverrrimerinrienneeeseneneens | coneeee | oo | vevereeenns 1 e 1FM | 272,092 .. 99.000 | coovrrerrrinees 270,560 271,216 | v, 111 3.824 |.....3.013 [MON... 01/27/2017.| 06/19/2034.
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46..........ccoorvrrrerirerercernrinersnnins | evene | oo | vererneen | s 1M oveeeee.. 576,922 | ... 90.880 668,611 578,308 25,683 [ .ooorrerrrrennnes [ e | e 2.503 |......4.960 |MON... 12/04/2014. | 09/19/2046.
43739H  AA 8 |HMBT 2006-2 A1 SEQ SNR FLT 12/25/2036..........ccorverererirrcrirerirneeiseirserinns | seies JOOS 1 o 1FM | 541,349 | 97.349 | ... 602,284 563,287 21,874 | oo | e | e 2.686 |......5.431 |MON... 02/11/2016. | 12/25/2036.
45257E  AB 0 [IMSA 2006-5 1A1B SEQ SSNR FLT 02/25/2037.........ccoomurierermrererineesnennneeene | covere | oo | veverneeens 1 e 1FM]| ............. 1,331,285 |..... 91.563 | oo 1,418,243 1,352,727 | .o 65,196 | ...ovvrererreririnis | e | e 2.706 |......5.702 |MON... 07/21/2016. | 02/25/2037.
45660K  AA 9 |INDX 2006-AR39 A1 SEQ SSNR FLT 2/25/2037.........covvvvemmrvienriinrriinneiiienens | ceveees 708,419 ...616,890 14,614 | i | e | e 2.686 |......2.781 |MON... 09/22/2015. | 02/25/2037.
45660L CK 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35.........cvveemirerirrerrneriereseessninns | vereees ..387,217 14,958 | ... | e | s 3.186 |.....6.216 |MON... 02/16/2016. | 02/25/2035.
466247  SE 4 | JPMMT 2005-A5 1A2 SEQ CSTR 08/25/35.........cvvvemrrirrrirseiiesseisesiisssiies | e 823,187 728,859 26,891 | oo | e | e 4.253 |......6.838 |MON... 01/31/2012. | 08/25/2035.
46627M  CY 1 |JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36.........c0vvererrermriirierinerreens [ vreees 513,926 | ....ccccoo...547,954 | i 473,720 . 12,741 [ e | e | s 3.755 |......6.608 |MON... 04/06/2017. | 03/25/2036.
46629E  AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036...........evveemrreirrerirerrireseiisneiesnsinens | ceveees ..105.599 | oo, 165,782 | covovvvrerenn 156,992 | e 118,589 | ..o 0 27,766 | ..o | e | s 2.726 |...42.272 |MON... 12/31/2010. | 09/25/2036.
57643L LC 8 |MABS 2005-AB1 A4 SEQ SNR 5.648 11/2035.........ccoorevermrereririeierinerienienens | ceve ...100.000 683,777 667,413 1,795 [ oo | e | s 5.648 |.....3.780 |MON... 11/20/2014. | 11/25/2035.
590200 TC 9 |MLCC 2005-A A2 SEQ SNR FLT 03/25/2030.........ccommrvermmrirmrrirnnrirsneeeenninns | ceveees 252,315 2443 | oo | e [ s 3.016 |.....2.995 | MON... 05/02/2017. | 03/25/2030.
61748H AW 1 | MSM 2004-5AR 4A SEQ SNR FLT 07/25/2034..........cccoivemerenirrerirenenenisninnes | coveens 268,483 273,817 (1,036) [ oo | e | e 4.307 |......2.977 |MON... 01/27/2017. | 07/25/2034.
749788 AA 6 |RAAC 2007-RP3 A SEQ SNR FLT 10/25/2046.. SRS IO 708,601 | ..oovrrrrennnn 723,983 | oo 666,504 17,590 | oo | v | e 2.886 |......3.268 | MON... 08/11/2014. | 10/25/2046.
75115B  AC 3 |RALI2006-QA5 2A1 SEQ SSNR FLT 07/25/36.........cceeevveeereerrnerirereneenssnines [ ereeen | oo | vveenee 1| el IFM | ... 506,363 | .....93.790 | ..o 548,307 469,613 | ..o 4,070 | oo | e [ e 5.628 |.....6.671 |[MON... 02/11/2016. | 07/25/2036.
76110W  SZ 0 |RASC 2003-KS7 Al5 SEQ STP 09/25/2033..... (SOOI IO 881,039 769,084 9,311 | oo [ [ 4.787 |......7.516 |MON... 08/04/2011. | 09/25/2033.
761118  FM 5 | RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/35..........covverreririnerieennerienineens | ceves 248,395 242,626 5,712 | e [ v [ e 4423 |.....6.916 |MON... 02/24/2016. | 08/25/2035.
76111X  TE 3 |RFMSI 2005-SA1 2A SEQ 2.9425 03/25/2035 ISSSTRUURRREN DO 106,700 100,636 1,669 3.927 |....5.144 |MON... 07/23/2013. | 03/25/2035.
76112B NM 8 | GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035.........cconvvemeemerrrermerereeennenin [ voreees 797,265 | .ovoveernen 818,715 | e 738,683 12,689 [ .o | eeerveeiverrerienens | s 3.914 |.....5.098 |MON... 07/05/2016. | 05/18/2035.
863579 C3 0 | SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035..........ccoevemmvicnirrerivnriinenvenins | coreves oo [T |l IFMY . 598,527 [.....93.048 | oo 634,350 598,128 | ....vvvverrirarriis 20,521 | oo | e | e 4629 |.....8.090 |MON... 02/10/2016. | 11/25/2035.
863579 UU 0 | SARM 2005-15 4A1 PT SSNR FLT 07/25/2035..........ccccmrrrmrrrrerierernenineiseiinns | ceven 360,078 8,190 | .ovvurvreerenines [ e [ e 4.198 |......8.485 | MON... 01/15/2016. | 07/25/2035.
863587 AE 1 | SAIL 2006-3 A5 SEQ FLT 06/25/2036...........cevvvurierrirererneineisssiissisessssessssnssns | sevens 609,525 571,738 26,813 | oo | e | s 2.656 |......5.110 |MON... 11/06/2015. | 06/25/2036.
86358R DX 2 [SASC 2001-SB1 A5 SEQ 3.375 8/25/31.......covvvueriericereriseesssniseriensseesenins | eeeees 197,394 193,196 AT | i e [ e 3.375 |.....5.832 |[MON... 02/07/2013. | 08/25/2031.
872225 AD 9 | TBW 2006-5 A3 SEQ STP 11/25/2036.........cvvvrerirrerniieererinsiseresissssssssesennnes | cover , i 511,743 443,240 | ..o | e [ [ | 5.950 |.....7.762 |MON... 02/18/2014. | 11/25/2036.
881561 VY 7 | TMTS 2005-12AL AF4 MEZ SEQ 5.385 07/36..........cvvvrevereernninernerineeseninees | vevenee | oo | eevseinnes 1 e TFM | o 487,775 |..... 97.753 | cevoerreris 493,688 484,822 | ... | 986 | s [ [ 4517 |.....4.920 |MON... 03/08/2017. | 07/25/2036.
88156E AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38........cccovvrerinrnvrerneinnsniieninns | vevenne | oo | vervrinens | s 1FM | 284,441 | 97.478 324,829 | ....cce0een 333,233 | i 302,081 [ .o | e 17,842 | i | e [ e 2.706 |......7.317 |MON... 03/04/2016. | 01/25/2038.
89175M  AE 3 | TPMT 2018-3 M1 MEZ 3.875 05/25/2058...........cccrvvernereneinerrnerneninenessensseenne | weviene | oo [eovneveiT | il TFE| 01,909,375 | ... 96.875 ..1,937,500 1,910,056 [ ..ocvvuvererrrrinennns | verirerernennnneB881 | i [ [ 3.875 |.....4.489 |MON... 11/27/2018. | 05/25/2058.
92922F 3N 6 |WAMU 2005-AR12 1A8 SEQ SSNR FLT 10/25/35 103.510 306,523 278,637 | coovvvveveerereeriiens | ovvrrreenen BB | s | e [ 4.038 |.....4.976 |MON... 02/23/2016. | 10/25/2035.
92990G  AJ 2 |WAMU 2007-HY5 3A1 SEQ SSNR FLT 05/25/37........cccomveenerererenernerrseennenne | wvveene oo [eovnevnenT |t IFM | in.319,944 | 93.875 330,299 315,021 | [ 3,300 | s | | s 3.634 |.....5.435 [MON... 04/14/2016. | 05/25/2037.
933636 AA 0 | WAMU 2007-HY4 1A1 SEQ SSNR FLT 04/25/37........cvvvverervrrveneininererinnene [vvrne [ [ eervveieen 1|t IFM | . 375,010 |00 96.910 375,138 | oo [ e BATT | e | s [ 3.161 MON... 08/04/2016. | 04/25/2037.
93363P AC 4 | WAMU 2006-AR14 1A3 SEQ SSNR FLT 11/25/36.........ceveeverererinreneeirseiseninnns [ eovnees | e | evneenen 1|l IFM | cec....656,232 .. 95.583 658,904 | .....ovvvrrereirnrriins | eerreerereren,020 | i [ [ 3.667 MON... 09/16/2016. | 11/25/2036.
939336 X9 9 |WAMU 2005-AR1 A2B MEZ SEQ FLT 01/25/2045..........cocovvvvrernenneinereinenes [ eovrne [ [Tl IFM | icenne.569,012 | 98.090 | ..ccvveerere 032,458 | i B44TTS | 564,059 | ...overvvrivrceriee | e 14,012 | i | e [ 3.306 MON... 01/22/2016. | 01/25/2045.
94984D AC 8 | WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36.......ccevveereremsisrisssrssnsssnsnnes ...100.271 88,232 | .voeveerreeerceereeniis | oot LATY | e | e | e 4.603 MON... | .. 02/24/2016. | 09/25/2036.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMHIES. .......ovvvvireririiriiiisisncieissisensenies XXX 30,887,042 34,601,136 | ..ccoovv 27,833,000 585,728 | ....cccovvvenn 0 XXX XXX ....1,096,159 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05490T AA 0 |BBCCR 2015-GTP A SEQ SSNR 3.966 08/10/33... ...102.178 .1,788,113 1,750,000 1,786,089 (4,852) [ oo | e | e 3.966 MON... .69,405 | 09/09/2015. | 08/10/2033.
30288B AE 5 |FREMF 2015-K721 B MEZ 3.6806 11/25/2047 .........cocoovvremeenerrseesnrsennenrnnes | eoveeen | oo | eonevnee 1| el TFM | ..909,719 ... 98.816 +..1,000,000 | coovrernrennns 944,708 | ...oovevreinrries | e 12,804 | e [ [ 3.565 MON... 05/25/2016. | 11/25/2047.
30290U AL 3 |FREMF 2012-K22 C MEZ 3.8108 08/25/2045...........cocccourrmrvrevrnrennncnnrverrnens | cevvee | eo | verirereen ] |l IFM | 997,813 | 98.666 ....1,000,000 997,596 | ...ovovverererrreerins | v (139) | o v [ 3.686 MON... 07/25/2016. | 08/25/2045.
30295M  AS 1 |FREMF 2016-K723 B MEZ 3.582 11/25/2023........ooeoevveeveemercrerrereceneessecenncenne | eveene | [eveereenn | et IFM 702,110 97.450 750,000 T14.626 | ..o [ vrrieeeennn8,025 [ s | e | s 3.579 MON... 11/03/2016. | 11/25/2023.
357081 AE 8 | FREMF 2015-K720 B MEZ SEQ 3.3894 07/2022...........coocveverrerrmrenerrneennnnns | werevee oo [eorneeennT |l IFM e, 446,563 ... 99.035 468,117 | .o | e T4 | e [ [ 3.390 MON... 01/15/2016. | 07/25/2022.
36828Q QH 2 |GECMC 2005-C4 AJ MEZ SEQ CSTR 11/2045.. 101.840 227,567 | cooovrvvennceennneennns | e 875 | e | e [ e 5.749 MON... 03/01/2016. | 11/10/2045.
46639 AE 0 |JPMCC 2013-C10 A5 SEQ SSNR 3.1425 12/47........cccovvrmerrnrrnvrnnenerinninens | verieee | oo [Tl AFM 1,462,500 99.220 1,480,319 | .oocvoeevrcrivenns | e 013 | s [ | e 3.143 MON... 04/03/2014. | 12/15/2047.
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3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities B I 6,536,309 XXX | 6,709,039 | .............. 6,727,567 | ............. 6,619,023 | ..o 0 27,438 | oo 0 0 XXX XXX XXX | e 19,531 | ........ 247,734 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
000366  AA 2 | AASET 2017-1A A ABS SNR 3.967 05/16/2042...........ccccovrvmmrirmreneenneirseneneins | eevenee | oo [ eevnriiinns [ e AFE| oo, 864,010 |..... 99.000 | covvrrerrrrnnn 855,375 | ..ocvverirns 864,015 864,014 | .o 0 [ v [ e [ e 3.967 |.....4.000 [MON... | ...........1,428 | .......... 34,275 | 05/25/2017. | 05/16/2042.
000823  AA 2 |ABPCI 2017-1A A1 CLO SSNR FLT 07/20/2029.........ccccovvemrerreviirenerienerrerirnne | vevree | oo | eevvverinens [ e TFE| v 2,000,000 |..... 99.421 | v 1,988,420 | .....cocoouuee 2,000,000 1,998,333 [ ..o 131 | s [ s [ e 4.249 |....3.116 |JAJO.. | ........17,232 | ......... 94,825 | 06/02/2017. | 07/20/2029.
00085U  AA 9 [ABPCI 2017-2A A1A CLO SSNR FLT 01/20/30........cooverreeneirniieeeneriseennis | oneeee | oo | veverernnns | cvenee 1FE] .............1,000,000 |..... 98.429 984,290 ....1,000,000 999,213 (€470 ) TSR IR VPO 3.999 |....3.312 [JAJO.. | ...cc...8,109 | e 27,074 | 12/20/2017.| 01/20/2030.
00085U  AJ 0 [ABPCI 2017-2A A1B CLO SSNR 3.8 01/20/30.........ccvrruerermrrrerirenersmeisnnnenies | overes | oo | veverneriene | cvvene 1FE] .............1,000,000 |..... 98.000 980,000 1,000,068 (61T ORI DURTRRRRO IO 3.800 |.....3.816 [JAJO.. | ..........7,494 | .......... 28,078 | 12/20/2017.| 01/20/2030.
00100F  AC 9 |ACIS 2014-3A A1F CLO 3.7 02/01/2026.........c.vverrreneieniieeinerieeiseseinseisensins | evenee | o [ evenrirene T | s 1FE| oo .947,071 | 99.125 943,502 950,773 808 [ ... [ e [ 3.700 |.....3.809 |FMAN. | ..........5,870 | .......... 35,218 | 01/16/2014. | 02/01/2026.
00102D AC 2 |ACIS 2014-5A A2 CLO SSNR 3.5346 11/01/26 [SSTSTEURTURIRTRRRPIURON ISPRURN IV ISRy | IO 1FE \ ...100.003 | .... 499,684 3.535 |.....3.550 [FMAN. | ..........2,944 | ........ 17,662 | 10/09/2014. | 11/01/2026.
001406 AA 5 |DCAL 2015-1A A1 ABS SEQ SNR 4.213 02/40..........cocemrrermermmrirerinsenseienins | eevenee oo [ eevnniienis [ e AFE| oo, 300,524 |...100.000 | ..ccooovrrernees 300,524 300,524 | ..ovvorieriierinein [ [ | e | s 4.213 |.....4.250 |MON...| ...ccccc.....563 | oo 12,661 | 02/13/2015. | 02/15/2040.
00436M  AA 3 |AALLC 2018-1 A ABS SSNR 3.87 12/02/2033..........cocoevremrrerirnrienisseisssisnses | evvenns | [ ovmrirenis | cenees 1FE ...101.091 688,734 681,143 < T [UTUUIRRIUR DR IR 3.870 |.....3.910 [MON...{ ...........2,124 | ... 11,792 | 06/13/2018. | 12/02/2033.
00452P  AD 9 |ACIS 2015-6A A2 CLO SSNR 3.367 05/01/27........ccvvermerveorrerereiieenrisessieseins | s [0 O IO 1FE] .............2,000,000 |..... 99.997 ..1,999,948 2,000,000 | ..ooveerrierrriirenns | e [ e | | 3.367 |.....3.381 [FMAN. | ......11,223 | ......... 67,340 | 03/04/2015. | 05/01/2027.
009503  AB 9 | AIRSP 2007-1A G2 ABS SNR FLT 06/15/2032........cccvvurmrererierrreniererneesininns | ceve Cl.. 294741 | oo | 8,321 | e | e [ e 2.735 |.....4.026 |MON... | .coooovrrennd17 | e, 7,282 | 10/29/2014. | 06/15/2032.
01448Q AA 8 | ALESC 4A A1 CDO SSNR FLT 07/30/2034..........ccoocmrrverrrinrrinnrinnseersneniins | ervinne ..540,229 | oo 440,644 | ... | e (12,838) [ s e [ 3.000 |.....6.774 |JAJO.. | .......... 2,837 | .o 13,368 | 09/29/2016. | 07/30/2034.
01749P AN 8 |ALLEG 2015-1A COMB CLO 07/25/2027 ceevrerennensensesessssssenneennns | v | oo | seeneene ] [ i TFE | i 974,375 [.....85.370 | coovvverree.853,700 | oo 1,000,000 | ..ocvornrernees 898,216 | ...cvvvvrrererrerrernns | cvrrrenene(T1T84) | s [ v [ 7.230 |.....7.230 [JAJO.. | ....... 10,712 | .......... 69,430 | 04/30/2015. | 07/25/2027.
01749P AU 2 |ALLEG 2015-1A B2R CLO MEZ 3.64 07/25/27........ooomrvririnernneirseinerineesenins | s 500,000 499,999 | ..o | e (1) [ [ 3.640 |.....3.657 [JAJO.. | ... 3,337 | o 13,953 | 12/22/2017. | 07/25/2027.
02665X AB 5 |AH4R 2014-SFR3 B ABS MEZ 4.201 12/17/36........cveoevrrivecrisrrerirererseessnins | v ....1,000,000 1,000,000 [ .oovereemmeremrrmenis | rerereeernensneenenes | eerveeeensneenes | e | e 4201 |....4.238 |MON...| ...........3,501 | .......... 42,010 | 11/20/2014. | 12/17/2036.
02666B AA 4 |AH4R 2015-SFR2 A ABS SSNR 3.732 10/17/45.......oooovvvverrneennenseisnsreeninenes [ eovnes | oo [ evneiveniins | oo TFE | 1. 946,092 {.....99.733 | .. 943596 | v, 946,122 945,673 | ..o | onreennieeend(126) | o [ [ 3732 |...3.740 [MON...| ........... 2,942 | .......... 35,309 |09/11/2015. | 10/17/2045.
02666B AG 1 |AH4R 2015-SFR2 XS ABS RES SNR 10/17/2045..........cccoveveerrnererirneennnirnens [ oveven | oo | ovvereseine | wveees 5G| .. 10 o | ..245.260 [MON... | ..ovremrrrcririees | cervnne 09/11/2015. | 10/17/2045.
03235T  AA 5 |ACEF 2014-1A AABS 8.00 12/20/24.........oovvvemvrvmnrrrnnnrrrnenirnsneinsssisnsnsnnnns | voveene [ oo | venereveed | IAM | 00,350,394 |.....86.000 | ..o 301,339 | i 350,394 | ..coovvns 301,339 [ crvireerene(23,281) | o | e | e [ s 8.000 |.....8.135 |[MON... | .ccocc0....857 | oo 28,031 | 12/10/2014. | 12/20/2024.
03330P 7 | ANCHF 2018-5A A CDO SSNR 4.1 04/25/2036. [SSTSTERRN IS ....2,000,000 2,000,000 | ..ooveonerereeernnees | cerernneeinenenneees [ eereeeneeennees | e | e 4.100 |.....4.09 |AO...... | ..........15,033 | .......... 52,161 | 01/26/2018. | 04/25/2036.
03765X AD 8 |APID 2015-22A A2B CLO MEZ 10/20/2027.........coorvrrnrirrernrirersniseresssseenseninnes | vevenes 500,000 499,951 (24) | oo [ | e 4,040 |.....4.060 |JAJO.. | ..........3,984 | ......... 20,200 | 09/16/2015. | 10/20/2027.
03766K AA 1 |AASET 2016-1A A ABS SNR 4.875 03/17/2036..........ccovrvmererererncerneirserisssnnnens | voreees 226,147 897 [ oo | v [ e 4.875 |.....5.375 |MON... | ..o 494 | i, 11,104 | 03/31/2016. | 03/17/2036.
038779 AA 2 |ARBYS 2015-1A A2 ABS SEQ SNR 4.969 10/45.... R JEON [FSUOROY [ RO 2AM | ... ....485,000 ...485,000 484,997 I [T SOOTORORTORN (VORISR DO 4.969 |.....5.000 |JAJO.. | ..........4,084 | ......... 24,100 | 11/06/2015. | 10/30/2045.
04016U AE 7 |ARES 2017-46A A2 CLO SNR FLT 01/15/2030.......ccevvmevmereerriererrerseesnsinee | eveees (O] ST I 1FE| v 1,174,800 |.....97.900 | ..o 1,174,800 | cooovenneene 1,200,000 1,175,025 | ..o, 7L T [SRRNIR IO I 3.666 |.....4.426 [JAJO.. | ..o 9,532 | oo 12/18/2018. | 01/15/2030.
05352P  AA 5 |AVNT 2018-A A ABS SSNR 3.09 06/15/2021........ccovvvurirrrminrrneererrnsisesesisinnes | cevees . ...496,201 496,167 14 | s [ | s 3.090 |.....3.129 05/22/2018. | 06/15/2021.
05364C  AS 1 |AVERY 2015-7A A2 CLO SSNR 3.22 01/15/28........covveeerrreererienereeneresnnresnnes | covevee | | eeriveneries | eeeeAFE | i 733,751 [ 97.290 715,082 ...735,000 734,351 L7 ISR ORI PR 3220 |.....3.261 11/16/2015. | 01/15/2028.
05377R  CQ 5 |AESOP 2017-1A A ABS SSNR 3.07 09/20/23.... SD.. [ e |l AFE i 1,484763 98.794 ..1,467,086 ....1,485,000 1,484,839 A3 | e | e [ 3.070 |.....3.093 03/08/2017. | 09/20/2023.
05549N AC 0 |BDS 2018-FL1 B CLO MEZ FLT 01/15/2035..... SOOI IO 100.000 | .... 957,157 957,488 K72 SRR IOTRRRIR IO 3.705 |.....2.998 02/13/2018. | 01/15/2035.
05584A  AA 8 |HGVGI 2017-1A A ABS SNR 2.94 05/25/2029.........ccovvrrermrnerinnneerernnrsnnniene | vevenns | oo | vernrevens] [l IFE | 311,244 [ 98.723 | oo 307,347 311,253 25 [ [ | e 2.940 04/04/2017. | 05/25/2029.
056056 AA 0 |B2R 2015-2 A ABS SEQ SSNR 3.336 11/48..... ISUSTURPURTRPUPOR IOPUUPPIN DU VURPPOTOON I OO 1FE| .. 517,866 99.353 | .... 514,519 517,440 254 | o | e | e 3.336 11/10/2015. | 11/15/2048.
05605G  AJ 1 |B2R 2015-2 B ABS SEQ MEZ 4.867 11/2048........cccovvvvrverernenninnrersnreninninns [roveiee [ [ v | i 1FE| o 1,029,983 |...103.604 | .............. 1,036,040 1,017,966 (4,052) [ oovvvveverniieinns e s 4.867 11/10/2015. | 11/15/2048.
05607Y AC 5 |B2R2015-1 A2 ABS SSNR 3.469 05/15/2048............covvemereereneerereneessnisnniens | eovneee | o [ evverinene T | i 1FE]| .............1,506,831 |..... 99.230 1,488,450 1,503,303 (991) | ovvvrreremrneinee [ erreerirerineerennines [ e 3.469 06/03/2015. | 05/15/2048.
05616M  AG 1 |BABSN 2015-2A COMB CLO MEZ 07/20/2027........cccovvvverernrenrernsineisnsnenessnnes | overee | o | vervvvinnes | ever 1AM | .............1,406,758 |..... 87.810 | covvvene 1,317,150 1,390,875 (2,923) [ v e [ 6.000 07/23/2015. | 07/20/2027.
05682Q AE 6 |BCC 2017-1A A2 CLO SNR FLT 07/20/30........cesvverrrrerreereneeemmneesnnsessessnnee | eevinee | oo | eovsreeinne | ooree IFE | ciiiiir22.500,000 | ... 98.296 494,566 (A96) | ..vvvnvvrrerrneirnes [ errverirerineerinnines [ e 3.819 06/13/2017. | 07/20/2030.
08179C  AE 1 |BSP 2017-11A A2A CLO MEZ FLT 04/15/2029.........ccccovvrvrvermrinenrrneirerinninenns | eovenes oo [rvvriviiren | e IFE | ciiiinn....400,000 | ... 98.550 .394,200 399,902 14 | s [ | e 4.186 03/27/2017. | 04/15/2029.
08179C AG 6 |BSP 2017-11A A2B CLO MEZ 3.89 04/15/2029..........covvreeeemeeesreeserceneeennesenes | corvees | oo | eeveverceene | e IFE | cc......21,000,000 |..... 96.680 966,800 1,000,086 [(5))] ORI FURURIRTRION PR 3.890 03/27/2017. | 04/15/2029.
10901U  AA 0 |BDF 2018-1A A CDO SSNR 4.25 04/25/2036.............coccovurrereimerrerermeennnenniinns | vovnees | oo | coveriverns | e IFE | wece..1,000,000 | ... 97.400 974,000 1,000,000 [ .oovovreemrieerinenis e | e | e | 4.250 02/02/2018. | 04/25/2036.
12479L  AA 8 |CAI2012-1A A ABS 3.47 10/25/2027............ 100.040 958,717 955,952 A8 [ e | e | e 3470 06/24/2016. | 10/25/2027.
12479L  AC 4 |CAI2013-1A A ABS 3.35 03/27/2028..........ccvvvererencererinrrnnrrserrerirseenenisseinns | coveeee | G vevivevinee | et IFE | iiii..631,096 | ... 98.156 625,745 633,664 L4 20 [STUTRRINN ISR IR 3.350 06/24/2016. | 03/27/2028.
12479R  AD 9 |CAUTO 2017-1A A1 ABS SNR 3.87 04/15/2047..........ccooseremmermerrerernennneirseeens | eovneen | e | vnervnenne | eereed TFE | it 137,627 99.816 137,413 137,639 8 | s [ e [ e 3.870 03/30/2017. | 04/15/2047.
12480V AG 0 | CBAM 2017-1A B CLO MEZ FLT 07/20/30..........comvvecremreceemeeceseeecesneeceeseeceennnees | evveees | oo | eveieciens | e AFE | ovinnnn21,000,000 | ... 97.665 976,650 1,000,000 [ .oovorreemrreerienenis | e | eeereeeenineenes | e | v 4.269 06/08/2017. | 07/20/2030.
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12528A AL 9 | CFIP 2013-1A AR CLO SSNR FLT 04/20/29 v e o e | e AFE| oo, 900,000 |..... 99.692 | oo 897,228 | ..o 900,000 909,361 | ..ooveerrriirriienns 4,009 | oo [ e | 3.809 |.....3.462 |JAJO.. 04/11/2017. | 04/20/2029.
12550T AL 9 |CIFC 2015-4A A1B CLO SEQ SSNR 3.45 27.......cooovivireceiieinerrnrinenieennnes | ovene | oo | vevenveene | cveene 1FE .3,000,000 |..... 98.770 ..2,963,108 ....3,000,000 3,000,000 | .ooovevmrerrrrerninees | cerverneeenenennnees [ e | e | 3450 |.....3.465 [JAJO.. | .. 08/14/2015. | 10/20/2027.
125634 AG 0 |CLIF 2013-1A ABS 2.83 03/18/2028............cocervrrirrireiiseiserissinenseessssinnsins | coveee | oo | ceveenenns | ceenne 1FE ..387,277 ... 99.270 | .... 384,507 387,334 386,525 186 [ coooorveeereiiienens [ e | e 2.830 |......2.943 |MON... | .. 03/06/2013. | 03/18/2028.
125634 AL 9 |CLIF 2013-3A A ABS 3.67 11/18/2028 ceevrerenennsnenenns | vevenee Lo [evnnninnens [ TFE | i 174,013 [...101.636 | coovcrennee 176,874 | oo 174,027 173,673 | oo Y (8 [UUTINIRIO IFURRRORIRTORIO VPOt 3.670 |.....3.767 |MON... 11/05/2013. | 11/18/2028.
125634 AN 5 |CLIF 2014-1A A ABS PT SNR 3.29 06/18/29........c.omuvimrirrirneiseissiiserisesienens | evenns 264,326 141 3.290 |......3.408 |MON... 06/17/2014. | 06/18/2029.
125634 AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029...........ccovrvemrrierieririerinirneriesinens | ceveene 556,988 ...561,763 543,347 5,688 | ..o [ e [ e 3.380 |......4.627 |MON... 05/05/2016. | 10/18/2029.
12563L  AA 5 |CLIF 2016-1A A ABS SNR 4.21 02/18/41 SOOI BTN 561,939 564,054 564,008 14 [ s | e | s 4.210 |......4.250 |MON... 02/04/2016. | 02/18/2041.
13875E AN 4 | CANYC 2014-2A AJ CLO SNR FLT 04/15/29.........cccomvrenrrrerimerrerireeeneeissnines | ceves . . 991,100 ....1,000,000 999,690 54 | e [ [ 3.786 |.....2.520 |JAJO.. 04/07/2017. | 04/15/2029.
14312) AL 6 |CGMS 2015-5A A1B CLO SEQ SSNR 3.338 1/28........ovvvmriniinneineriinsiineinnne | evenee | [ verirenins | covees AFE| oo, 135,000 |..... 98.742 | oo 133,302 | covovrvirriinnns 135,000 135,000 | covvoeirrienrireniiiens | creeeirsneineinniins | eeeeeensinessinnes | oeeeeeesensineinnes | s 3.338 |.....3.312 [ JAJO.. 12/11/2015. | 01/20/2028.
14315)  AE 9 |CGMS 2017-2A A2A CLO MEZ FLT 07/20/31......cooeereeerierinenieneseesnsninneens | eevneee | o [ rverirenes | veees 1FE .1,300,000 |..... 97.373 ..1,265,849 ....1,300,000 1,296,935 (255) [ ovvreerreririrenes [ e [ e 4.169 |.....3.101 | JAJO.. 05/18/2017. | 07/20/2031.
14315 AN 9 |CGMS 2017-2A A2B CLO MEZ 3.90 07/20/31... ISSTSTOURPPRURPPORVR VPO VR VUPPPPOOORS IR 1FE .1,000,000 |..... 96.240 962,396 ....1,000,000 999,637 (368) | covvevvererrrriirens | e [ e 3.793 |....3.757 |JAJO.. 05/18/2017. | 07/20/2031.
15137TE  BL 6 | CECLO 2014-21A ATRB CLO SSNR 4.05 07/30........c0cucverrerrerireieerinerienirenens | cevene ....1,000,000 999,920 (80) [ .ovvvrereraerererrne | e | e 4.050 |.....4.014 |JAJO.. | coovvrrnee 7,200 .10,125 | 07/12/2018. | 07/27/2030.
15672R  AA 3 |CERB 2018-3A A CLO SSNR FLT 07/15/2030. SRR O 500,000 499,604 (B96) | covvevverrerrrrirrens | e [ e 3.741 |....3.771 | JAJO.. 06/29/2018. | 07/15/2030.
15673G AA 6 |CERB 2017-2A A1 CLO SSNR FLT 07/15/29........cccmeverirnerirereneeiseiseessennens | vereees 1982 | civrierrnnn999,820 | i 1,000,000 999,926 | ....ovvrrrirriririnns LT SRR IV IO 4.186 |......3.075 | JAJO.. 05/17/2017. | 07/15/2029.
15673N  AA 1 |CERB 2018-1A A CLO SSNR FLT 04/15/2030.........c0cmmvreemmreeeeneimmnrirneneineneens | ovvene | v | vevvvvsenns | e TFE | 10112..2,000,000 | ... 97.850 1,957,000 ....2,000,000 2,001,175 (0 [TOOTOIRTOIN ORI IO 3.836 |.....3.692 |JAJO.. 02/08/2018. | 04/15/2030.
15673Q AA 4 |CERB2018-2A A CLO SSNR FLT 04/15/2028. ceevnerenneessninnenns | vevenee | Gl vvvvinnes [ IFE 2,955,000 | ... 98.360 | ..overerecen 2,950,812 2,956,263 1,263 [ oo | e | e 3436 |....4.707 [JAJO.. 12/14/2018. | 04/15/2028.
17181C  AA 6 |CIMLT 2018-1A A ABS SNR FLT 03/20/2043..........ccooomrrirrrirrrineireriecereesieeens ...100.000 618,807 618,807 618,764 (A2) [ v | e | s 3.870 |.....3.451 |MON... 05/15/2018. | 03/20/2043.
194230 AB 6 | CASL 2018-A A2 ABS SSNR 4.13 12/26/2047. ..101.638 | .... ..1,483,504 ....1,459,595 1,459,003 (TR DRSO DO 4.130 |.....4.174 |MON... 06/12/2018. | 12/26/2047.
19625G  AB 5 | CAFL 2016-1 B ABS MEZ 3.344 06/15/2048...........cccorsvemneirnernnrireerverrseenseinns [ eoveee | oo | evnvivenine | e TFE | i 499,998 | ... 98.100 | covvvvervirna 490,498 | ..o 500,000 499,634 | ... (7)1 R IO PO 3.344 |.....3.340 |MON... 05/11/2016. | 06/15/2048.
20267U AA 7 |CBSLT 2016-B A1 ABS SNR 2.73 10/25/2040..........cocomerrrereneernsrirsersnnnnerneens | cevees | oo | veriverenned | et IFE | iicne...526,488 | ... 98.045 516,336 526,631 526,505 21 | e | e [ e 2.730 |......2.750 |MON... 10/13/2016. | 10/25/2040.
21872M  AA 0 |CAFL 2018-2 A ABS SSNR 4.026 11/15/2052.... 100.900 ..1,009,000 999,978 (14) | covveeerrerriiens | e [ 4.026 |.....4.025 |MON... 12/06/2018. | 11/15/2052.
22549N  AA 9 |CSRT 2018-PS1 A CDO SSNR FLT 01/01/2037.........cvemererrrnerirerenennsnersenans | cevves | oo | verirerenncd | IFE | cii21,940,000 | ... 97.250 1,945,000 1,944,246 A.246 | oo | s [ e 3.790 |.....4.574 [JAJO.. | .. 07/25/2018. | 01/01/2037.
22549U AA 3 |CSABS 2018-LD1 A ABS SSNR 3.42 07/25/24.........cccovevervvrnecrnrinecnninninineinns | covees [ [rvvrieen 1|l AFE i 1,203,354 99.846 1,201,536 1,203,371 29 | e | e [ 3420 |.....3.448 [MON...| .. 06/22/2018. | 07/25/2024.
23341B  AC 9 |DRB 2016-B A2 ABS SNR 2.89 06/25/2040...........ccovvrrmerererereerieineressserineens 99.337 | ...... 258,784 | ..ovvvrin 260,511 260,447 | ..oovvvieicrieens L/ SRR IV IR 2.890 |......2.915 |MON... 05/12/2016. | 06/25/2040.
244608 AA 3 |DPATH 2018-1A A1 CLO SSNR FLT 01/15/2031......c.evrvvrvvvevineirersniscernnsninns [ everne [ | verivevnnns | e IFE | v, 1,000,000 | ... 99.500 995,000 ....1,000,000 999,979 (21) ] oo e | e 4516 |......4.545 | JAJO.. .1 12/07/2018. | 01/15/2031.
244608 AJ 4 |DPATH 2018-1A A2 CLO SSNR 4.526 01/15/31 100.400 ..1,004,000 ....1,000,000 1,000,009 9 | e [ e [ e 4.526 |.....4.548 | JAJO.. . | 12/07/2018. | 01/15/2031.
25755T AG 5 |DPABS 2017-1A A2Il ABS SNR 3.082 07/47.........covevrmrrvervnnereinsssnssrisnineens | vevenne | oo | vevvvvenne | e JAM | e 1,975,000 .. 97.534 ..1,926,305 ....1,975,000 [()] NN DOSRRROI PR 3.082 |.....3.094 [JAJO.. 06/12/2017. | 07/25/2047.
25755T AJ 9 |DPABS 2018-1A A2I ABS SSNR 4.116 07/48.........coovvveevremerrerirneenseirseinnninens [ eovneen | e | coveiineine | e JAM | ccccecne..995,000 | ... 99.027 985,322 I ESURRRTINIINN IOTRRRRION IOV 4.116 |.....4.137 | JAJO.. 04/18/2018. | 07/25/2048.
26208L AC 2 |HONK2018-1A A2 ABS SNR 4.739 04/20/2048 101.798 (<) 1 [N DSRRRON PO 4.739 4.767 | JAJO.. 04/17/2018. | 04/20/2048.
26827E  AA 3 |ECAF 2015-1A A1 ABS SSNR 3.473 06/15/40...........coeversvrernernerererernennseensenans [ eovneer | G vvevneions | et IFE | i 461,411 | L 99.474 461,889 959 [ .o [ e [ e 3473 MON... 06/26/2018. | 06/15/2040.
26827E  AC 9 |ECAF 2015-1A A2 ABS SNR 4.947 06/15/2040.. ..101.038 920,789 911,333 | o | e [ [ | 4.947 R MON... 06/15/2015. | 06/15/2040.
26829C AZ 0 |ECP 2015-7A AX CLO SSNR FLT 04/22/2030.... ...100.000 ..1,800,000 1,798,993 217 [ e | e | e 3.169 2.820 |JAJO.. | .. 02/15/2018. | 04/22/2030.
26971H AB 8 | EGLE 2014-1A A2 ABS SNR SEQ 4.31 12/39... cvvvnnnneinennninns | e | G [l IFE ] n000.383,081 99.720 382,028 383,091 A | s | e | 4.310 4,350 |MON...| .. 12/12/2014. | 12/15/2039.
28618W  AA 2 |ERL 2014-1A A1 ABS SNR 2.299 04/19/2044..........oovvmnerirmrineerseiserisssriserienes 130,366 129,280 1,815 2.299 3.866 |MON...| .. 06/02/2016. | 04/19/2044.
28852E  AA 7 |ECLO 2017-2A A CLO SSNR FLT 02/15/2029.. . ..1,982,300 1,999,633 (LT R USRROONN IO 4.316 ¥ FMAN. 12/18/2017. | 02/15/2029.
28852L AA 1 |ECLO 2018-3A A1 CLO SSNR FLT 07/20/2030.......cc0ouevermeermrerereneenerinerineens 1,477,950 1,499,744 (256) | 2evvvnrerreeineinee [ errrerierineerennines [ e 4.119 4.013 |JAJO.. 06/06/2018. | 07/20/2030.
28852L AE 3 |ECLO 2018-3A A2 CLO SSNR 4.545 07/20/30.........cccvvmmrierirmreriniieirserineniens . ..1,993,460 2,000,021 21 | e | e [ e 4.545 4571 |JAJO.. | .. 06/06/2018. | 07/20/2030.
299670 AC 3 | XAN 2018-RS06 B CLO SNR FLT 06/15/2035.........cconverreererenrinerieeerseeraseens | wovsees | oo | conervneins | ceneed TFE | ciiiiierr.2.800,000 | ... 96.500 772,000 800,000 802,084 2,084 | oo [ [ 3.453 3.307 |MON...| .. 06/07/2018. | 06/15/2035.
317579  AA 8 | FINS 2015-1A A CLO SEQ SSNR 5.00 07/26 100.500 849,797 845,570 845,567 0 [ [ e [ e 5.000 .5.031 |JAJO.. 10/20/2015. | 07/30/2026.
34955Y AL 3 |FCBSL 2018-1A B2R CLO MEZ 4.905 07/23/31.......coovvenerrnseinerersnesernseesnsens | eovseen | oo | coneivnenns | e IFE | 121,000,000 | ... 98.500 985,000 ....1,000,000 1,000,121 121 | oo [ e [ e 4.905 4.933 | JAJO.. .| 07/17/2018. | 07/23/2031.
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34960J BC 8 |FCO 2015-6A BFR CLO MEZ 4.95 07/10/2030...........couvemrverinciinrinniicnniinniins | cevree [ oo [ eevvsniiinis [ e 1FE| e 1,000,000 |..... 97.656 | .oovoorrirnn 976,560 | ....oooonnee 1,000,000 999,997 | ..o (<)) SO FURURIRTRRUPIO PO 4.940 |....4.971 [JAJO.. | .. 11,15 | e 12,350 | 06/29/2018. | 07/10/2030.
34960Y AC 6 |FCO 2016-7A A1T CLO SSNR FLT 12/15/2028..........cvvvemeererinrrinerineenenisnnns | covveee | | rverirenes | veees 1FE .2,999,400 |...100.000 | .............. 3,000,000 ....3,000,000 2,999,542 142 | o [ [ e 4.384 |....4.856 |MJSD. | ........... 6,211 | v 11,082 | 12/13/2018. | 12/15/2028.
34961) AC 8 |FCO 2017-9A A1T CLO SSNR FLT 11/15/2029.........ccvveerverenveeneiirnnnrineneins [ evviee | oo | evneriines | cveees 1FE| ... 11,504,500 |..... 99.136 | .... 1,487,040 ....1,500,000 1,504,783 283 | v | e | e 4.166 |.....2.908 |FMAN. | .......... 8,159 | ..cccoo... 53,668 | 03/15/2018. | 11/15/2029.
34961P AE 0 |FCBSL 2017-2A B2 CLO MEZ 3.95 07/11/2030.........coreverrererererieremnnineninnes | eevveen | o [ rverireres | cveeer TFE| v 2,482,500 |..... 97.420 | covvverneen 2,435,500 | ...oovvrnee. 2,500,000 2,483,666 | ..o 1,166 [ oo | e | s 3.950 |.....4.063 [JAJO.. | .......... 21944 | ... 74,063 | 06/19/2018. | 07/11/2030.
34961W AQ 8 |FCO 2018-11A BF CLO MEZ 4.45 04/15/2031........coomvvvemmnrinenrinnneinnsiincnnins | cevvven | oo [ eevivveniins | oo 1FE ...100.100 2,002,000 ....2,000,000 2,000,218 218 | e | e | e 4.450 |.....4.473 |JAJO.. 03/29/2018. | 04/15/2031.
36165V AC 0 | GCIC 2018-IIRA A2 CLO SNR 4.665 01/20/31.........ccovvremrvemerirererneeninerseniennnns [ covveee | [ rverirenes | cveees 1FE ..100.030 | .o 1,000,297 999,806 /4 [T TSRS PR 4.665 |.....4.695 |JAJO.. , 11/30/2018. | 01/20/2031.
361837  AA 5 |GARR2015-1RR A1RR CLO SSNR FLT 09/22/29 985,000 985,180 180 [ covoeverreiieeens [ v | e 3.959 |.....4.503 [FMAN. | ............ 4,069 | ..o 12/12/2018. | 09/22/2029.
36255C AC 3 |GPMT 2018-FL1 AS CLO SNR FLT 12/19/2035 ..1,000,000 1,000,251 251 | e | e | s 3.501 |.....3.198 [MON... | .cccovvrunee 1,264 .20,863 | 04/26/2018. | 11/21/2035.
36655Y AB 3 |GARR 2018-1A A1T CLO SSNR FLT 03/20/2027..........covvvemrivcrieriiiisiinniins 1,981,840 2,000,743 | oo TA3 | o | e | s 4.242 |.....4.272 |MJSD. 02/16/2018. | 03/20/2027.
375415 AC 0 | GILBT 2017-1A B CLO MEZ FLT 10/15/2030.... 585,720 585,862 {2 SOOI FSRRRIONS P 4.036 |......4.827 | JAJO.. 12/18/2018. | 10/15/2030.
381362 AL 6 |GTCOP 2012-1A A2R CDO SSNR 4.604 06/34............ovvvererrirrrriinrniiinnrienes ..1,997,640 2,000,000 A8 | s | e | e 4.604 |.....4.563 |MJSD. 06/08/2018. | 06/15/2034.
38172X AG 4 |GOCAP 2013-16A A1R CLO SSNR FLT 07/25/29........ccuvvuverirerrnerirerirseensnins 249,948 249,983 A e [ e [ 4.190 |......3.025 | JAJO.. 06/23/2017. | 07/25/2029.
38172X AJ 8 | GOCAP 2013-16A A2R CLO SNR FLT 07/25/29 . 699,853 699,946 9 | s [ e [ 4.340 |.....3.176 | JAJO.. 06/23/2017. | 07/25/2029.
38174V AA 9 | GOCAP 2017-34A A1 CLO SSNR FLT 03/08/29.........coevereermrrirerererinennenirnennns [eveeen | oo [ vveriverine | eend TFE | ciiii00002..300,000 {...100.000 | ..ocvovvveveens 300,000 299,799 | ..o (51: 1 SOOI DRSSPI DO 4.191 |......2.980 | FMAN. 02/16/2017. | 03/08/2029.
381758 AA 2 | GOCAP 2018-36A A CLO SSNR FLT 02/05/2031... 1,970,560 2,000,315 315 | e | e | s 3.882 |.....3.265 | FMAN. 02/23/2018. | 02/05/2031.
38175D AC 4 | GOCAP 2018-38A B CLO MEZ FLT 07/20/2030 1,441,365 1,499,576 (G2 ORISR VY 4.241 |.....4.265 | JAJO.. 07/17/2018. | 07/20/2030.
38175 AA 5 | GOCAP 2013-17A A1R CLO SSNR FLT 10/25/30 499,894 [(0) ] SOOI FURURIOOROUPIOR PO 4.140 |.....2.977 |JAJO.. 08/07/2017. | 10/25/2030.
38175L AC 6 | GOCAP 2014-18A BR CLO MEZ FLT 10/25/2029 601,839 599,846 (112 [T ISR IO 4490 |.....3.417 |JAJO.. 09/29/2017. | 10/25/2029.
390556 AL 2 | GRTLK 2014-1A AR CLO SSNR FLT 10/15/2029.........conuvvermmrrirmmnrrmmnienenriinnns | evvree | oo | eovnvrrrnne | ceee IFE | ciiiii.440,000 {.....98.303 [ .ooovvvvrnecns 432,533 | oo 440,000 440,071 | oo ()] SOOI FURURIRROUPIOR PPOOOR 4.056 |......2.986 | JAJO.. 10/06/2017. | 10/15/2029.
40423X  AF 9 |NZES 2018-PLS2 A ABS SSNR 3.265 02/25/23 ..1,606,066 ....1,608,796 1,608,778 12 3.265 |......3.288 |MON... 02/09/2018. | 02/25/2023.
40423X  AG 7 |NZES 2018-PLS2 B ABS MEZ 3.709 02/25/23, 800,376 804,398 804,395 3 | s [ [ 3.709 |.....3.738 |MON... 02/09/2018. | 02/25/2023.
40537Y AJ 2 |HLA2013-2A C CLO MEZ FLT 08/01/2025........ 500,000 500,000 480 | covveeeerreeees | e [ e 5.241 |.....5.275 | FMAN. 02/10/2017. | 08/01/2025.
40538C AU 4 |HLA2014-1A B2R CLO MEZ 3.4109 04/18/26.. . 976,300 ....1,000,000 1,000,000 | ..ooovoririerieniinins | e [ | e [ 3411 |.....3.425 [JAJO.. 06/16/2017. | 04/18/2026.
411707  AB 8 |HNGRY 2018-1A A2l ABS 4.25 06/20/2048...........ccccomrrererrerinreneniseerseineiis 1,008,652 | ...coorvernene 997,500 997,506 | ...cvonrvrrrireiririnns B | v [ e [ e 4.250 |.....4.272 |MJSD. 05/23/2018. | 06/20/2048.
411707  AD 4 |HNGRY 2018-1A A2Il ABS 4.959 06/20/2048 994,677 997,500 997,500 | .oovvevrerirrrriirnnns | cerrirenninesinnnes | e | | o 4.959 |.....4.990 |MJSD. 05/23/2018. | 06/20/2048.
42806D AH 2 |HERTZ 2015-3A A ABS SSNR 2.67 09/25/2021.......ccvuerererereeiieineressrierienes ..1,971,303 ....2,000,000 1,988,605 6,309 | ooorrverreiinnees [ e | e 2.670 |......3.027 |MON... 03/15/2017. | 09/25/2021.
42806D BC 2 |HERTZ 2016-4A A ABS SSNR 2.65 07/25/2022.........covveveriererinrineinernirnsirenns 979,066 ....1,000,000 985,245 5424 | oo | e | e 2.650 |......3.272 |MON... 05/16/2017. | 07/25/2022.
43283A AA 3 [HGVT 2017-AA A ABS SNR 2.66 12/27/2028.. 581,826 588,495 27 | e | e [ e 2.660 |......2.680 |MON... 02/22/2017. | 12/26/2028.
44931B  AE 7 |ICG 2015-1A COMB CLO MEZ 07/19/2027 ........ccorvvvrnvirmrisvirnnineirersnerenssissens | eevene | oo [rvvrivviien [ e IFE| 1,450,225 |.....84.740 | ..............1,271,100 | ..............1,500,000 | ............. 1,396,104 | cooovrivriivirvcrins | v (B0,088) [ ..voovvvvrerrriens | ceererieriserseereninee [ 6.800 JAJO.. | .........15,692 | ....... 125,983 | 06/11/2015. | 07/19/2027.
45112A  AA 5 [ICONX 2012-1A A ABS 4.229 01/25/2043..........ccosvvmsermerimernerrneensrnsernesiinnes | vevves | oo | vervverenne] | el TAM | 411,459 [ 1067.000 | oo 275,678 | oo d11,459 | it 275,677 | e (100,140) | oo e [ e [ ceennd 4.229 JAJO.. 17,401 | 11/16/2012. | 01/25/2043.
45780K AD 8 |INTOW 2016-1A A ABS SSNR 2.883 11/15/46 971,050 | .............1,000,000 | ............1,000,001 | ..coovviirrirriirinrns [()] TN DOSRRROI PP 2.883 MON... 10/25/2016. | 11/15/2046.
46185) AA 6 |IHSFR 2018-SFR1 A ABS SNR FLT 03/17/2037.... 1,938,855 1,980,846 LSToT: I UURURUOPIUUNIRN ORI IV 3.155 MON... 01/26/2018. | 03/17/2037.
46617Y AP 8 | JFIN 2015-1A A2R CLO SSNR 2.817 03/15/26 1,955,626 1,999,209 (UL RO USRON IO 2.817 MJSD. 12/01/2017. | 03/15/2026.
46617Y AT 0 |JFIN 2015-1A B2R CLO MEZ 3.591 03/15/26. 960,000 999,558 [ TR IO SO 3.591 MJSD. 12/01/2017. | 03/15/2026.
466190 AB 5 |JFIN 2017-1A AF CLO SSNR 3.603 04/24/29. ..1,960,000 2,000,063 (14) | oo [ v | v 3.603 JAJO.. 01/27/2017. | 04/24/2029.
48669R  AA 9 |KCAP 2017-1A A CLO SSNR FLT 12/20/2029.... 990,295 1,000,401 88 | o [ s [ e 4.692 MJSD. 12/11/2018. | 12/20/2029.
50188N AA 6 [LCM 19A COMB CLO MEZ 07/15/2027 . 831,300 OABTAT | v | e | vevienineseninns | e | e 6.800 JAJO.. 06/30/2015. | 07/15/2027.
54303P AQ 8 |LONGF 2013-1A ARR CLO SSNR FLT 04/15/29........ccetrumerierireirseiserinsenens 966,857 969,832 (L) ) SRR ISR PO 3.776 JAJO.. | .. 04/07/2017. | 04/15/2029.
543190 AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045 592,495 583,099 4,814 | oo | e [ e 2.980 MON... 07/22/2016. | 01/15/2045.
543190 AB 8 |LTRAN 2015-1A A2 ABS SSNR 4.06 01/15/45... .503,392 480,907 2,639 | oo [ [ 4.060 MON... , 01/19/2017.| 01/15/2045.
55280H AL 1 |MCFCL 2014-1A AR CLO SSNR FLT 10/20/2029.. ..4,544,524 4,575,611 1,062 | oo | e | e 4.019 JAJO.. | .........37,488 | ......... 72,123 | 12/11/2018. | 10/20/2029.
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55818Y BE 0 |MDPK2015-17A B1R CLO MEZ FLT 07/21/2030..........ccvueerrverreriienrisereiirenens | e i e | e AFE eiinns1,000,000 o 98.851 | covovrverinan 988,513 | oovvverennee 1,000,000 1,002,410 [ ..ooveiinriciiens (324) e [ 4.219 |.....3.030 |JAJO.. 05/23/2017. | 07/21/2030.
55819B AM 2 |MDPK 2015-18A A2R CLO SNR FLT 10/21/2030.........ccvvveuererreriererneerenineenns [ vereees Cloovvnen [ e IFE ... 978,100 | ... 97.621 976,211 ....1,000,000 978,187 | .o 87 e [ 3.819 |.....4.557 [JAJO.. 12/20/2018. | 10/21/2030.
55953P  AE 5 |MAGNE 2015-16A SUB 0 01/18/28 et | s e | B i 275,781 | L 54.000 | .... 168,750 312,500 | .ooovrins 168,750 | ovvvvrece (27,536) | .......... (79,495) . ...11.450 | ....11.450 |JAJO.. 02/02/2018. | 01/18/2028.
56577D  AJ 5 [MRNON 2018-1A A2 CLO SSNR 4.363 04/15/30.........cocoererrerrrirnirierinnnirenes | eveens | e | e FE | 999,628 | ... 99.752 | oo 997,520 | ..oovvvrrnnee 1,000,000 999,744 | ..o 17 e [ 4.363 |......4.393 | JAJO.. 04/20/2018. | 04/15/2030.
59801W AC 0 [MIDO 2017-7A A2 CLO SNR FLT 07/15/2029 I I | e | e AFE el 1,000,000 ... 98.250 982,500 999,871 23 s [ 3.986 |.....2.863 |JAJO.. 06/02/2017. | 07/15/2029.
62848F AC 6 |MYERS 2018-1A A2 CLO SNR FLT 10/20/2030.......c..cvververeririeerierrncnienens | vorenes Clovrrne [ e TFE| 978,125 [ 97.778 977,778 978,241 116 e [ 3.738 |.....4.546 [JAJO.. | .. 12/20/2018. | 10/20/2030.
629400 AA 0 |ERL 2015-1A A1 ABS SNR 2.707 2/19/2045, JESSTRTRROTIRIORY IO | e | el AFE | 2,245,002 | ... 98.350 ..2,225,902 2,234,388 33 e [ 2.707 |......2.835 |MON... . | 12/24/2018. | 02/19/2045.
629400 AB 8 |ERL 2015-1A A2 ABS SNR 3.585 02/19/204 vt | e ] ...553,378 | ..... 99.920 | .... 564,548 557,795 - 8 . 3.585 |.....3.730 |MON... . | 12/24/2018. | 02/19/2045.
62946A AA 2 |NPRL2016-1A A1 ABS SNR 4.164 04/20/2046.. SOOI PR | e | e AFE| oo, 766,575 |...101.385 | ..ccoooverirnce. 777,192 766,575 | ..ovveriericiirnens e [ 4.164 |.....4.200 |MON... 04/25/2016. | 04/20/2046.
62946A AB 0 |NPRL2016-1A A2 ABS SNR 5.438 04/20/2046.. creveereneennnnes [ s [P0 TR IO 1FE .1,021,719 | ...108.369 1,083,686 1,017,266 (1,899) I [OOSR PR 5438 |.....5.209 |MON... 07/20/2016. | 04/20/2046.
62946U AL 4 |NRART 2017-T1 AT1 ABS SSNR 3.2143 02/51.. SOOI O [ IO IO 1FE| ..oernn..2,985,933 | ... 99.679 2,990,358 2,989,637 3,702 e | 3.214 |....3.407 |MON... 03/12/2018. | 02/15/2051.
631707 AJ 5 |NCC 2017-IA A1B CLO SSNR 3.2781 10/15/29. (SRS O [P (U I 1FE] .............1,000,000 |..... 96.767 967,670 1,000,027 3) e [ 3.278 |.....3.291 [JAJO.. 07/26/2017. | 10/15/2029.
63939E  AB 9 |NAVSL 2015-AA A2A ABS 2.65 12/15/2028 SOOI IO OO O IO 1FE]| ... ...673532 |..... 98.646 | .... 664,660 673,781 673,679 s 45 e | 2650 |......2.672 |MON... 01/13/2015. | 12/15/2028.
64829T AB 7 |NZES 2018-FNT1 B ABS SNR 3.91 05/25/2023 [ESTTURSTRRRRRRIRNS BOVPIN [P L TFE| oo 1,683,672 |..... 98.625 | ..ovvvvrecen 1,660,655 | .....cocooune 1,683,808 1,683,680 [ ....ooovrvrrrierirens 31 B [T PR 3.910 |.....3.945 [MON... 05/14/2018. | 05/25/2023.
652510 AN 2 [NWSTR 2016-1A A2 CLO SSNR 3.44 02/25/28...........coouvvemerremereimsnrirnnnrrinnies | ceveven | oo [ evvirnenins | oo 1FE| 999,973 | ... 99.783 997,830 ....1,000,000 1,000,000 e | 3.440 |.....3.454 | FMAN. 02/12/2016. | 02/25/2028.
65251X  AA 4 |NSBKY 2016-1A A CLO SSNR FLT 10/25/2028..........cocovvermeveivererinnernerirereinee | eovneee | | everirenes | cveees 1FE] .............1,500,000 |..... 99.504 ..1,492,556 ....1,500,000 1,499,465 159 B [N PR 4590 |......3.065 | JAJO.. 10/19/2016. | 10/25/2028.
65252D AC 3 |[NWSTR 2015-1RA BR CLO MEZ FLT 01/20/2027 ....1,000,000 999,508 (492) s [ 4.119 |....3.992 | JAJO.. 07/17/2018. | 01/20/2027.
67091R AP 4 |OCP 2015-8A A2BR CLO MEZ 3.434 04/17/27 . 500,000 499,999 s B (ORI PR 3434 |.....3.449 |JAJO.. 10/16/2017. | 04/17/2027.
67097L  AB 2 | OCP 2017-13A A1B CLO SNR FLT 07/15/30.......cccveeremerirerirecirnseiseiseiisnisnens | cevn e | el IFE ] 995,500 |.....98.240 | .................982,400 | ....ccooonee. 1,000,000 996,041 | ... 609 e | 3.776 |.....2.723 |JAJO.. 06/16/2017. | 07/15/2030.
67097L AF 3 | OCP 2017-13A A2B CLO MEZ 3.7982 07/30..... [SSSTURRRIEN DOV ] ....1,000,000 1,000,070 2 B [P PR 3.798 |.....3.815 [JAJO.. 06/16/2017. | 07/15/2030.
67103Q AY 3 | OFSBS 2013-5A A2FR CLO MEZ 3.415 04/25.........c.oovvvrirenrinrrinnseisesniiennes | crvinne ] 449,958 448,439 193 e | 3415 |.....3.464 |JAJO.. 01/25/2017. | 04/17/2025.
67103Q BC 0 |OFSBS 2013-5A A3FR CLO MEZ 4.311 04/25........ccovvenererirerinseneeirseiseines | ceves . 500,000 498,873 192 B [P PR 4.311 |.....4.364 | JAJO.. 01/25/2017. | 04/17/2025.
67108L BE 2 |OZLM 2014-6A A2BS CLO MEZ 4.49 04/17/31 R IR e [ 1FE| ... .1,000,000 |..... 98.570 | .... 985,700 ....1,000,000 999,890 . (110) e 4490 |.....4.582 | JAJO.. 04/11/2018. | 04/17/2031.
67389Y AF 2 | OAKCL 2015-1A COMB CLO MEZ 0 10/20/2027........covvererererrseersensserserienes | wereees [P0 PR I 1AM | o, 1,891,700 |..... 89.780 | .ovvrrrnens 1,795,600 | ..ooovvreveee 2,000,000 1,885,037 [ ..o (7,663) B [PURRN PR 6.460 |......6.460 | JAJO.. 08/04/2015. | 10/20/2027.
67575N AU 7 | OMART 2016-T2 AT2 ABS SSNR 2.7215 08/49..........ccocrvvrverrmrrreerersrersrnnrinnnne | corerns [N (SOOI Il IO 1FE]| ............. 1,499,999 | ... 99.589 ..1,493,835 ....1,500,000 1,500,000 | .oocvvevierrininnens | e e [ [ 2.722 |.....2.737 |MON... 08/03/2016. | 08/16/2049.
67590A BB 7 |OCT14 2012-1A A1BR CLO SSNR FLT 07/15/29 . I [P0 PR IO 1FE] ...............985,000 |..... 99.841 983,430 985,124 | ..oeverrverrrrennnnes | eeerevnreineennD2 [ [ | 3.811 |.....2.692 |JAJO.. 05/09/2017. | 07/15/2029.
68267B AA 8 |OMFIT 2018-1A A ABS SSNR 3.3 03/14/2029.... ...100.097 2,001,935 1,999,861 | oocvvevrererivrens | evererenneennd08 | s [ [ 3.300 {......3.325 |MON... 02/21/2018. | 03/14/2029.
68267B AB 6 |OMFIT 2018-1A B ABS MEZ 3.61 03/14/2029.... ...100.807 2,016,144 2,000,214 | oo | errnereneerneni352 | e [ [ e 3.610 |.....3.634 [MON... 02/21/2018. | 03/14/2029.
68268E AA 1 |OMFIT 2015-1A A ABS SEQ SNR 3.19 03/26.........cevvemmrrererrimnnrennernenninnnns | veene [ ov | vevvrernend | e TFE | i 194,323 . 99.963 194,313 194,383 | oo e 18 s | | s 3.190 MON... 01/28/2015. | 03/18/2026.
68268H AA 4 |OMFIT 2016-3A A ABS SSNR 3.83 06/18/2031.. 101.180 ..2,023,600 2,024,079 | .ooovvvenrerneenernnee | eevrneereen T T16) | s [ [ 3.830 MON... 01/24/2017.| 06/18/2031.
68268L AA 5 | OMFIT 2015-3A A ABS SEQ SSNR 3.63 11/28........coconmvrvirmmnrirmnrrinsnrinsnninennes [ evvirne | oo || it IFE | 000,999,827 ... 99.750 997,500 999,928 | ....vvvvrrierrirennns | e 30 [ [ | 3.630 MON... 09/24/2015. | 11/20/2028.
68269C AA 4 |OMFIT 2018-2A A ABS SSNR 3.57 03/14/2033.. 101.228 ..2,024,560 1,999,625 [ ...covuvererrerinennns | rverreerrenennen D4 e [ [ 3.570 MON... 03/12/2018. | 03/14/2033.
72703P  AA 1 |PLNT 2018-1A A2l ABS SNR 4.262 09/05/48...........ccvcrmrrverrnnneirernrrnnseisnisens | veenne | oo | vevvrivenne | en2AM | iceene..997,500 ... 99.859 996,097 997,500 | ..ooveverinn 996,097 | .ovvvereeennn(1429) | o268 [ s [ | e 4.262 MJSD. 07/19/2018. | 09/05/2048.
74334A  AA 7 |PROG 2018-SFR1 A ABS SSNR 3.255 03/17/35.......ccoevrvmerieeeneersneeseriensinens [ eovseen | oo | cenervnerne | ceneed TFE | 1ii00002..1,999,990 | ... 96.780 ..1,935,600 ....2,000,000 2,000,496 3.255 MON... 02/08/2018. | 03/17/2035.
75574W  AC 1 |RCMT 2018-FL2 B CLO MEZ FLT 06/25/2035..........ccocvmrvmrrrmrererenseirssissnsisenns | cevees | ov | eeriverennnd | IFE | e.c..1,000,000 | ... 98.680 .986,800 1,000,000 999,985 | ...ovvvierirrirnnins | rererererneeneee(18) | o v [ 3.806 |... MON... 06/15/2018. | 06/25/2035.
75620R  AC 6 |RCTTE 2015-1A CLO SUB 0.00 10/20/27.........oevoeerrrenereneenerieneseesssseserinnns | vevvees | oo | eevverirnee | eereeeeBOl | i 249,449 | 65.000 198,867 305,949 | .o 198,867 | covvverreen(14,219) | crvieirecn(19,588) | covvvvvrierinins [ eeerneerseineienes [ o 7.100 |.....7.100 |JAJO.. 10/20/2017. | 10/20/2027.
77587A  AS 5 |RMRK 2018-1A B2 CLO MEZ 4.27 04/20/2031.........ccoovvvermrenrrnnrinerrerincnirenens [ vovneen | oo | cevrrivenne | eered TFE | 1iine.1,750,000 | ... 96.076 ..1,681,330 ....1,750,000 1,749,883 [ ..o | e (T17) | s [ [ 4.270 |.....4.230 |JAJO.. | .. 03/29/2018. | 04/20/2031.
78410T AA 4 |SCFET 2017-1A A ABS SSNR 3.77 01/20/2023. 100.166 854,909 853,491 853,382 | .urvererienrennees | eerreererieenn B4 [ e | 3.770 MON...| .. 02/15/2017.| 01/20/2023.
78447TR  AD 9 |SLMA 2013-A B ABS 2.50 03/15/2047..........ccconvvereenerrrnnrrerirnrenenissnenesiessnenes | vevees | eo | vevivereenc] |t IFE | 11,901,648 | ... 99.184 ..1,983,680 | ..............2,000,000 | ............. 1,998,121 [ v | errreereen 13,889 | s [ [ 2.500 MON... 02/27/2013. | 03/15/2047.
78448Q AB 4 | SMB 2015-B A2A ABS SNR 2.98 07/15/2027.........ocveseermrrernernerernennensseesnsinne | wevvene oo [eornevne | it TFE | iii.331,033 |0 99.635 .331,352 331,909 [ ovvveernrinenineens [ 283 s | e | e 2.980 MON... 07/23/2015. | 07/15/2027.
78449P AB 5 |SMB 2018-A A2A ABS SNR 3.50 02/15/2036. ...100.717 ..3,021,510 2,999,535 | ....overerernreernnnns | cevrrneninennn82 [ [ | 3.500 MON... 03/14/2018. | 02/15/2036.
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803169 AQ 4 | SRANC 2014-3A AFR CLO SSNR 4.088 06/30............ccooerumriinriiciinriciienins | covenes o v | e AFE iinnn.2,000,000 .. 99125 | oo 1,982,500 | ...ccovovnnce 2,000,000 1,999,978 | ..o, (22) e [ 4.088 |.....4.109 04/30/2018. | 06/22/2030.
80349B AP 2 | SARAT 2013-1A A2R2 CLO SNR FLT 01/20/30........ccruuererrererircirrrenerirerirenes [ vereees | e | e AFE i 1,000,000 .. 99.500 995,000 ....1,000,000 999,955 (45) e [ 4747 |....4.779 12/03/2018. | 01/20/2030.
82321U  AA 1 |SHNTN 2015-1A A ABS SNR 4.75 10/15/2042 reeree e | seres ] 102.847 | ... 653,511 635,420 631,019 s 1,029 e | 4.750 |......5.000 10/09/2015. | 10/15/2042.
82652K AA 2 |SRFC 2017-1A A ABS SNR 2.91 03/20/34.........ccoorevererrrriririerieeeireniseeinssioens [ e |1l AFE | 351,811 | 98.076 | oo 345,065 | ....coovrrrnes 351,835 351,815 | .o, 4 e [ 2.910 |......2.929 03/13/2017. | 03/20/2034.
83404R  AB 4 | SOFI 2018-B A2FX ABS SNR 3.34 08/26/2047..........couvvvermrrrrmerrrnnrvmnenirnnnnns | covveen | o [ evriveen T | it IFE | 2,497,403 | ... 99.710 ..2,492,750 ....2,500,000 2,497,765 362 e | 3.340 |.....3.385 03/13/2018. | 08/25/2047.
83405A AA 2 |SCLP 2017-1 A ABS SSNR 3.28 01/26/2026 [V e 100.171 518,332 517,445 517,417 22 ) TSRO DR 3.280 |......3.307 01/20/2017. | 01/26/2026.
83405R AA 5 |SCLP 2018-1 A1 ABS SSNR 2.55 02/25/2027 [SSSTOIRTRTRIORN IO || AFE S nnn..853,816 99.425 ...853,872 853,839 49 e | 2550 |.....2.570 01/30/2018. | 02/25/2027.
83417F  AA 7 |SOCTY 2014-2 A ABS PT 4.02 07/20/2044...........cccoovvvmverererineririreseesssiserinnss | verenes || 2AM | e 413,546 97.674 | .... ...413,552 413,552 s e [ 4.020 |.....4.020 |JJ....... LTA435 | 16,625 | 07/24/2014. | 07/20/2044.
83417P  AA 5 |SOCTY 2015-1 A ABS SEQ SNR 4.18 08/45...........covvvuriirmrrireriseeiseiseisssienns | s 1|l AFE ] 1,362,220 99.969 | ..coovrvnnen 1,362,507 | .coooovrrennne 1,362,926 1,362,474 | ..oovovvirrirciens 117 e [ 4.180 |....4.190 |FA.....| cooreene. 20,731 | e 56,970 | 08/07/2015. | 08/21/2045.
83546D AD 0 |SONIC 2016-1A A2 ABS SEQ SNR 4.472 05/46. 100.440 937,633 e [ 4472 |....4.514 04/12/2016. | 05/20/2046.
84861C AA 3 | SPMF 2014-4A A1 ABS SNR 3.5014 01/20/45... e | e AFE | i 497,364 | L 99.367 492,741 3 e [ 3.501 |.....3.527 11/21/2014. | 01/20/2045.
85022W  AA 2 | SCFT 2016-AA A ABS SSNR 3.05 04/25/2029... SRS IO | | AFE 1,208,836 99.110 . 1,202,074 (5,171) e [ 3.050 |......2.531 05/11/2017. | 04/25/2029.
85172L  AA 4 | SLFT 2015-AA AABS SEQ SNR 3.16 11/15/24........covvvverrrenriinereseniinseeins [ cevinne OO O IO 1FE]| ... . ...100.008 | .... 125,636 125,625 125,624 R 7 e | 3.160 |.....3.187 02/18/2015. | 11/15/2024.
85572R  AA 7 [STARR 2018-1 A ABS SSNR 4.089 05/15/2043..........covveerereerriiserirerssenrenes | vveees [P0 OO IO AFE| oo 949,478 |...101.138 | .ovvvverernes 969,237 | .oovvvvrrrins 958,333 949,937 | ..o 828 e [ 4.089 |.....4.335 06/15/2018. | 05/15/2043.
85816B CQ 1 |STCR 2015-1ABR CLO MEZ FLT 05/22/2029.. SRS IO i e | e AFE iinns1,000,000 o 99.000 990,000 ....1,000,000 1,000,139 (23) e [ 4.496 |.....3.170 05/12/2017. | 05/21/2029.
86212V AA 2 |STR 2016-1A A1 ABS SNR 3.96 10/20/2048...........cocroerermirririeirnserserirenineens | v | e | e AFE | 960,426 | ... 99.164 952,897 960,517 50 ) TSN DR 3.960 |......4.000 10/12/2016. | 10/20/2046.
87240P 9 | TCP 2017-1A A1 CLO SSNR FLT 08/20/2029..........cc0cvrreerrirenriesseiiessriienes | ceveees e | e AFE oiinnn.2,000,000 | ..o 98.676 1,973,520 1,998,798 (1) s [ 4.325 |......3.054 08/01/2017. | 08/20/2029.
87248T AB 1 |TICP 2017-7A AJ CLO SNR FLT 07/15/29........ [SSSTURRRION DO ] 100.030 | ... 1,000,300 999,959 s 82 ) TSN DR 3.886 |.....2.773 06/12/2017. | 07/15/2029.
87266X AA 1 |TRTX 2018-FL1 A CLO SSNR FLT 04/15/2035, SOOI PO e |l AFE | 971,942 | 99.000 | covvvvurrirnn 962,222 972,144 | ..o 194 . 3.205 |.....2.375 02/05/2018. | 02/15/2035.
87267  AA 1 | TFINS 2018-2A A1 CDO SSNR FLT 09/30/2039..........cvorrererrrermereneereninnenns | ceven ] 100.000 2,000,000 1,999,939 (61) B [P PR 4.450 |....4.477 11/20/2018. | 09/30/2039.
87271L AU 6 | TIA 2016-1A B2R CLO MEZ 4.597 07/20/2031.. SRS O e | e AFE | 1,499,601 98.222 1,473,330 1,499,620 19 e | 4589 |.....4.619 07/18/2018. | 07/20/2031.
87342R  AB 0 |BELL 2016-1A A2ll ABS SNR 4.377 05/25/46..... JSSSTURRR BN ] 100.834 492,500 B [P PR 4.377 |.....4.401 05/04/2016. | 05/25/2046.
87407P  AA 8 |TAL 2013-1A A ABS SNR 2.83 02/22/2038...... JEOTORRRRRRRN IO e | el TFE 416,606 97.445 | .... 416,640 . 12 e 2.830 |......2.850 02/20/2013. | 02/22/2038.
87407P AE 0 |TAL 2013-2A A ABS 3.55 11/20/2038 [ESSTRRRRRRRTEN DOV | e | e AFE | 483,600 | ... 99.586 | .ovurvrnrine 489,632 | ..o 491,667 485,906 | ...coovvrrrireirininne 2,236 . 3.550 |......4.092 10/11/2016. | 11/20/2038.
87407P  AJ 9 |TAL 2014-1A A ABS SNR 3.51 02/22/2039...... JEOTORRRRRRRN IO e | el IFE 516,662 99.200 512,534 516,667 516,667 | ..oooveereirivrerreriee [ v | v | s [ e 3.510 |.....3.536 02/19/2014. | 02/22/2039.
88432M AC 8 |WINDR 2017-1A B CLO MEZ FLT 04/18/2029. e siessnnns | corveas | e | e AFE einnnl 1,000,000 .. 97.490 974,900 ....1,000,000 999,916 | ..ovverererrrreirnnes | eevrerernrieenn 15 i [ | 4.145 | .....2.761 02/02/2017. | 04/18/2029.
88606W AA 0 | TBOLT 2017-A A ABS SSNR 4.212 05/17/2032.......ccvvvevrrvrierneirerssissinniserinnes | corerns 101.410 844,633 832,862 | ..o | eenereeineinenienD e [ | 4212 |.....4.250 04/25/2017. | 05/17/2032.
894126 AB 7 | TRAP 2003-4A A1B CDO SEQ SSNR FLT 05/34... IOV oo | e TFE] 420,943 | ... 523,752 404,207 | ..o | e (198) | o [ e [ e 3.717 |....8.425 09/22/2015. | 05/24/2034.
89531F  AE 7 |TREST 2017-1A A2 CLO MEZ FLT 07/25/29.......ccovvuvirvirniireissirsnssissinsiseinnes | ceveees ] 500,094 | ..o [ v T | e | s [ 4.290 06/14/2017. | 07/25/2029.
89656F AA 4 |TRL 2012-1A A1 ABS 2.266 01/15/43.......oooivierereerneiseiiesisesiesiseesessisessnss | seeees ..1,658,184 1,697,717 | . 1,667,350 [ ..ocevuvererrrrinenns | errnereen 12,009 | s e [ 2.266 02/22/2018. | 01/15/2043.
89656F AB 2 |TRL 2012-1A A2 ABS 3.525 01/15/43. . e | e 2,242,125 ....2,250,000 2,238,182 . 3.525 11/21/2016. | 01/15/2043.
89690E AF 4 |TRMF 2017-1A A1 ABS SNR 2.709 08/15/2047 .........cccomveeereerrnerrererseessseises [ woreees ] 744,530 750,815 5 e [ 2.709 07/21/2017. | 08/15/2047.
90352W  AA 2 | STEAM 2018-1 A1 ABS 3.783 04/25/48.......... s | e ..1,833,239 1,814,742 (2) e 3.783 05/02/2018. | 04/25/2048.
91823A  AA 9 |VBTOW 2016-1A C ABS SNR 3.475 06/15/2046..........ocvoeerrrierirerenerneninnees | eovneee | [ everireeens | cveees 1FE] .............1,000,000 |..... 99.904 999,037 1,000,000 e [ 3.065 06/08/2016. | 06/15/2046.
92257L  AB 6 |VCC 2017-1 AFX ABS SSNR 3.00 05/25/2047.........ocrvrverreererenrirnnnerisnseerennne [ rvveine [ [ ooriveean | v 1FE] ................560,168 |..... 98.750 .553,314 552,417 (410) e 3.000 05/08/2017. | 05/25/2047.
92258N  AB 1 [VCC 2016-1 AFX ABS SSNR 3.5337 04/25/46...........osveeveeenerermrinerrncinsnnsnis | oneees | oo | vevernenensd | i 1FE| oo 143,150 |0 99.500 142,434 143,150 e [ 3.534 04/22/2016. | 04/25/2046.
92330W  AE 7 |VENTR 2016-24A AF CLO SSNR 2.707 10/28.........cocovvrverirmnirerirerenneenninenis | vevree [ oo | vvvveiivens [ e 1FE| ..ooiieern.. 790,000 ... 96.960 765,985 790,033 (10) e [ 2.707 08/11/2016. | 10/20/2028.
92535V AA 0 |VBTOW 2016-2A A ABS SNR 5.193 10/15/2046.... [ N [T 2AM | ... 101.465 990,865 976,548 4 e [ 5.193 10/12/2016. | 10/15/2046.
92915Q AE 3 |VOYA2017-3A A1B CLO SNR FLT 07/20/30.......c0cvvrrrereerirrcriererenireneseenns ] .1,000,000 |..... 98.252 982,520 987,888 (1,041) e [ 3.819 06/13/2017. | 07/20/2030.
94945P  AA 3 |WLKRG 2017-AA A ABS SNR 2.82 06/15/33........cvveeereeeereerreeeeseeesseessscenseenne | ovees | oo | cenreened | e IFE | ... 1,983,878 | ... 98.270 ..1,950,016 1,983,932 132 e [ 2.820 07/20/2017. | 06/15/2033.
949496 AE 3 |WELF 2015-1A A2 CLO SEQ SSNR 3.29 10/27........covvvevrrvervmrrrerrenrneeesninne | werivee | oo [ el IFE ecioe..1,000,000 ... 99.615 996,154 1,000,000 [ .oovorneerurrenerneenis | rerererereninnennenes | eerreeeenineenes | e | v 3.290 08/26/2015. | 10/20/2027.
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95058X AB 4 |WEN 2015-1A A2Il ABS SEQ SNR 4.08 06/45............ccoovvucmrrrcrnrirnniisnieniinns [ | v | i 2AM | ... 1,935,000 | ... 99.898 | ..covvrvire 1,933,035 | ..coovveoe 1,935,000 1,935,000 [ .oovvurererrrrineins | eerierineeiineinenns | eereeeeenineines | e | e 4.080 |.....4.101 |MJSD. | ..cccouuue 3,509 | .o 78,948 | 05/19/2015. | 06/15/2045.
95168Q AR 1 |WSTC 2013-1A A2BR CLO MEZ 3.393 11/07/25.........coovvvemerrerernienernsnenennnns | wereeee oo [eorveeinnns | e TFE| e 1,000,000 | ... 99.029 990,290 ....1,000,000 998,877 3.393 |.....3.454 |FMAN. | ............ 5,090 | .oovveene 33,930 | 04/28/2017. | 11/07/2025.
95168W AR 8 |WSTC 2014-2A A1BR CLO SSNR 2.724 01/27.......ccvvevvvvvmnrrinscrcrsnnicrennicniene | cevev | o [ eevivnenens | e IFE] eciinn1,000,000 | ... 98.044 | .... 980,436 ....1,000,000 999,997 | ..o | v e [ | 2724 |....2.733 |JAJO.. | oo 5675 | .oceeeen. 24,970 | 10/24/2017.| 01/16/2027.
96033C AA 0 [WESTR 2016-1A A ABS SSNR 3.50 12/20/2028...........ccovvvervvrrerrmremerrerrneens | cerves | oo | verireren | el IFE | icie...855,304 | 99.531 | oo 854,363 | ...ccoovrrins 858,388 856,182 | ... | e 1,384 | s [ [ 3.500 |.....3.613 [MON... | ...........2,504 | ......... 30,044 | 04/22/2016. | 12/20/2028.
96033D AA 8 |WESTR 2017-1A A ABS SSNR 3.05 12/20/2030..........cevvvermmvremnerernneirnennrnnns | cevveen | oo [evrcveen | it IFE | nnn..306,301 | ... 98.844 303,127 306,243 | ..o | e T2 | e | e [ 3.050 |....3.052 [MON... | cccoccrern 779 | oo 22,627 | 03/30/2017. | 12/20/2030.
96033L AA 0 |WESTR 2015-2A A ABS SEQ SSNR 3.2 07/28........ccccovvvrurernrvnnriverrnrrincnrenens | worivee oo [eorneeennT |l TFE aciincenn...235,084 .0 99.718 234,733 ...235,397 235,398 | ..o [ D99 s | e | s 3.200 |......3.200 [MON... | .cccoceerrnen828 | oo 7,533 | 11/17/2015. | 07/20/2028.
96033W  AA 6 |WESTR 2018-1A A ABS SSNR 3.38 12/20/2031.........covvvvemmrrrmnrrirnnrireennrnens | cevenen | oo [evevnen T | it IFE | nnn....843,848 ... 99.625 842,164 845,334 843,841 | . | e 288 | e [ [ 3.380 |....3.403 |[MON...| ...........2,381 | oo 17,302 | 04/19/2018. | 12/20/2031.
96033W AB 4 |WESTR 2018-1A B ABS SNR 3.58 12/20/2031... 11,682,215 |..... 99.500 | ... ..1,682,215 ....1,690,669 1,683,153 [ ..o | o2y | e [ [ 3.580 |.....3.768 [MON... | ...........5,044 | ......... 36,652 | 04/19/2018. | 12/20/2031.
96525W  AC 7 |WITEH 2015-10A B2 CLO MEZ SEQ 4.07 04/27........cccovvvnrvimrinciveniieniiveninne | vevree [ oo | v [ i 1FE| e 1,000,000 |...100.000 | ........c..... 1,000,000 | ..oovvvvnncee 1,000,000 1,000,000 [ .oovorrereieniieniins | emrierirneeiineineies | enreenenenineines | e | e 4.070 |.....4.091 [JAJO.. | ...c.....8,366 | .......... 40,700 |03/19/2015. | 04/17/2027.
979888 AC 8 |WDMNT 2018-4A A2 CLO SNR FLT 04/20/2030..........ccermvveeereerrneriererneennnes | veveree | oo | eevvvrrinens [ e 1FE .2,500,000 |..... 98.832 ..2,470,800 ....2,500,000 2,500,002 | ..oocveonrrerreernnnes | s 2 [ e e | 3.919 |.....3.823 49,112 | 03/29/2018. | 04/20/2030.
98875N  AJ 4 | ZAIS9 2018-2A B2 CLO MEZ 4.834 07/20/31 JUVRN [FURPPRN PR ERPPPOROPORN ISV 1FE .1,000,000 |..... 98.320 983,200 ....1,000,000 999,843 | ... | vrrrrrrenneens(157) [ [ | o 4.834 |...4.797 |JAJO.. | 21,619 | oo 06/19/2018. | 07/20/2031.
98878C AA 4 |ZCCP 2018-1A A1 CLO SSNR FLT 01/16/2031.......ccovvvuerermrrrerirenerneninnnnerires | ceveree | G vevivnvrnne | e 1FE] .............2,000,000 |..... 99.300 ..1,986,000 ....2,000,000 2,000,000 | ..oovermrerrererinens | cereennneinenenenes [ e | | o 4500 |.....4.532 11/29/2018. | 01/16/2031.
98886Y AR 9 |ZAIS2 2014-2A A1BR CLO SSNR 2.92 07/26.........cocomveerrierirerirnseiserisnnieeninene | eovenee | | overirenes | covees 1FE| ... .1,000,000 |..... 98.000 | .... 980,000 ....1,000,000 1,000,003 [ ..ocoooviericnninnins | eeeriinnienieens2) | o e [ 2.920 |.....2.930 |JAJO.. | oo 5,353 | ovvenen. 29,200 | 04/10/2017.| 07/25/2026.
98954R  AK 6 |ZIGG 2014-1A B2R CLO MEZ 3.88 04/17/2029.........cccvverireserreernerirereneennsnes | overe | oo | veverneeinne | aveene TFE| oo 1,000,000 |..... 95.820 | covovrrrerinn 958,200 | ...ovvcrvnnee 1,000,000 999,981 | ..vvoeererirrerrerrns | e e [ [ 3.850 |......3.869 [JAJO.. | .ccoverunee 7,914 | .o 38,500 | 04/12/2017. | 04/17/2029.
G0620B  AB 4 |ATLSS 2014-1 A ABS SNR 4.875 12/15/2039.........ccccvuiimriiniinnnisniinncnnisenns | oo | v | s 1FE| i 736,071 |..... 93.500 688,227 | ..ccoovrrinnne. 736,071 736,071 | oo [ [ | | 4.875 |.....4.925 [MON... | .ccovvn 1,595 | oo 35,883 | 12/18/2014. | 12/15/2039.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. 234,212,925 XXX v 231,956,940 | ... 235,390,658 233,725,188 (224,988) 0 XXX XXX | XXX | ... 1,167,628 | .....6,583,593 XXX XXX
3899999. Total - Industrial & Miscellaneous (UnaffiliBted)...........c.uiiriiriiiiiiiiiiie i nnes | ceresaa 452,077,910 XXX | 446,686,680 | .......... 456,526,159 | ......... 446,421,521 | ........... (394,783) 0 XXX XXX ] XXX | .. 2,964,563 | ....13,625,804 XXX XXX
Hybrid Securities - Issuer Obligations
22080R 20 6 |CORTS-PECO ENERGY 8.00 04/06/2028..........cocveeiiriiiiiniinniinninsiiinsissiinnes | onnie | oo | oovisniiens | avieae SFE| s 125,000 |...... 29.833 | oo 149,165 124,205 | oo | e 115 | i [ [ 8.000 |.....8.351 [AO..... | oovronrionicinnins | ovriens 10,000 | 12/31/2010. | 04/06/2028.
4299999. Hybrid Securities - ISSUBT OBIIGALIONS. ... . ... rreuirsere e sees st 125,000 XXX 149,165 ...121,205 0 XXX XXX | XXX [0 | 10,000 XXX XXX
4899999. Total - Hybrid SECUMIES. ......evvivieririciiriieierissisenienies 125,000 XXX 149,165 ...121,205 0 XXX XXX | XXX |0 | e 10,000 XXX XXX
Totals
7799999. Total - Issuer Obligations...........ocoevirriieernrennrinniisesnennns 307,799,591 XXX ] e 299,786,752 | .......... 299,042,667 | ......... 298,507,257 | ....ccoo... (169,795) 256,360 | ..corrriiriiiininns 0 XXX XXX | XXX [ . 2,767,856 |...10,091,144 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMTIES............o...orrveeerreeecese e ssesssssesssenessssesssnns | arssesnees 99,334,886 XXX | s 96,923,548 | .......... 100,943,313 | oo 95,773,259 0 XXX XXX | XXX | 247,259 | .....3,055,598 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMHIES. ..o sssssssissnsssnsans | eeensassanns 8,540,459 XXX | s 7,272,569 | oo 6,727,567 ....7,193,726 0 XXX XXX | XXX | 39,365 532,721 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities | 333,016,111 XXX cnnn320,103,341 | i 330,667,043 | .........331,322,391 . 0 XXX XXX | XXX | ... 1,983,359 | .....9,589,095 XXX XXX
8399999,  Grand TOtal = BONGS..........cuuriririiieirericisirseie sttt eninins | eninenes 748,691,047 XXX | s 733,086,209 | .......... 737,380,591 | ......... 732,796,633 | ........... (394,783) 256,360 | ..cooovrreriienn 0 XXX XXX | XXX | ... 5,037,839 |....23,268,559 XXX XXX
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Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
064058 AF 7 |BANK OF NY MELLON F 4.625......... .1,000,000.000 | ...........1.00 | ....... 0.8% | ................895,000 | .....89.500 | ................895,000 | ............1,000,000 | .......... 12,976 | ...cooo. 46,250 (119,992) (120,000) | .... ...P2FEU | 07/25/2016.
172967 GD 7 |CITIGROUP INC 5.95 12/29/2049...........ccoovvveeremirierirereieisersesserienes .[.1,000,000.000 | ............1.00 | ........ 0.910 .910, . . . ..1,000,000 | .......... 24,957 | ......... 59,500 (90,151) (90,183) | ..vvoveererrrirrrinns ...P3FEU | 10/22/2012.
249670 AA 8 |DTCCITHE C 4.875.......iiieiieeieeinciseiiseieesiesseessssissssesiesesesssssens | eveins .1,000,000.000 | ...........1.00 | ........ 0.980 | .coverrrnncns 980,000 | ...... 98.000 | .ovvverrinnes 980,000 | .....ccoo.... 1,000,000 | ............. 2,167 | e 48,750 [ ..o | e (680,000) | +.ovvveevrrirrires [ e | e {100 0[0) ...P1FEU | 05/19/2015.
313148 87 6 |FARMER MAC C 6.00........cccmiumriirieriereiceiieesnsessensessinsssenssesessessnns | wvenene | eee | oeees 40,000.000 | ..........25.00 | ......23.670 | ................946,800 | ......23.670 | ...cocoorrernn. 946,800 | ............. 1,000,000 | .......... 15,000 | .......... 60,000 | .coooveerireeiinns | e (165,600) | ...vvvvrrrirnrinne (165,600) | .... ...P1FEL | 06/17/2014.
313400 64 0 |FREDDIEMAC Y B.55........ccoomiiiiiciiinniciissisnsssisesissiiesienesssiies. [ eovenins | oen | erees 5,000.000 ...28,750 125,000 | oo 0 ...P6FEU | 12/31/2010.
313400 67 3 |FREDDIE MAC V 5.57....coiiireieieineriesieseiesisensssessssssssssssnsenssessnns | woveeee | eee | oeees 15,000.000 ...81,000 375,000 0 ...P6FEU | 12/31/2010.
313400 69 9 |FREDDIEMAC T B.42.......ccoiiiiiciiiinisicissicsissisnsississsiesienns. [ e | oen | s 5,000.000 ...54,050 250,000 0 ...P6FEU | 12/31/2010.
313400 73 1 |FREDDIE MAC R 5.70. ... cciriinerierinieieineissesiesssessesssssssssssensnens | coreeens B 4,000.000 ..40,000 200,000 [ oouveerrrerierins | e | e | s | e | . 0. ...P6FEU | 12/31/2010.
369604 BQ 5 |GENELECTRIC CO 5.00 D...ccooouvrvuiiiieriiiiniissiesiesiseissississsinns [ s .1,094,000.000 | ...........1.00 | ......0.764 | ................835,543 | ....76.375 | ..............835,543 | .............1,104,940 | ..........2,431 | ... 54,700 | .ooovrerrierinns (294,013)| ... ...P2FEU | 01/20/2016.
38144X 50 0 | GOLDMAN SACHS GP B 6.20........cccovuvrmerereerrnierieeninensenssseesssnsssnses | eveeeee | o | cvviend 4,675.000 | ..........25.00 | ......25.000 | ............... 116,875 | .....25.580 | ..ccovvrrnen 119,587 | oo 116,875 | i | e 13,311 0].. ...P3FEL | 12/31/2010.
38145G 30 8 | GOLDMAN SACHS GP J 5.50.......ccmiummiimiiiiicriiiineississiiesisesienis [ wvenins | enn | oo 40,000.000 | ..........25.00 | ......24.030 | ................961,200 | ......24.030 | ................961,200 | .............1,000,000 | .....cccccccevrrrurire | worrrrrens 55,000 ...(18,800) ....P3FEL | 04/18/2013.
46625H HA 1 |JPMORGAN CHASE & CO 7.90 4/29/2049 . |....717,000.000 . . ..T44,784 516 | e 29,980 , ...(18,821) ...P2FEU | 10/13/2011.
48124B AC 9 |JPMORGAN CHASE SERIES Q 5.15......ociririiiiciineieeiiseiseeiinsines | cevieens .1,000,000.000 | ..........1.00 | .......0.953 | .............952,500 | ......95.250 | ..oovvrorrenees 952,500 | ....ccvenee 1,000,000 | ....covenee 8,583 | ......... 51,500 | covociererirneiinees | e (79,999) | .voovvvrernnns ()] [T VRN (100 0[0) ...P2FEU | 04/16/2013.
486606 60 1 |KAYNE ANDERSON F 3.50 04/15/2020...........ccoomurmerermrerenineernerisennnenes | vovereee oo | cevns 40,000.000 | ..........25.00 | ......24.977 | ................999,070 | ......24.985 | ......c..c.co... 999,400 | ....ccoeveee 1,000,000 | ............. 2,917 35,000 . (176) | ... .RP1FEL |03/26/2013.
524ESC 63 9 [LEHMAN BROS HLDG G 3.00........ccoumirieiiiriieniiiiniissiiesisesississnsinns | evvennns | ee | oo 23,000.000 581,093 | ..o | e e [ | | |0 | [ P6*U | 12/31/2010.
524ESC 70 4 |LEHMAN BROS HLDG C 5.94.........ocoirierierineeninineeiseesseriensseesssnins | eevnens | e | cvnens 4,000.000 187,000 | ovvvucveerrernnnens [ ererernerinnisenines [ e | veveseessssinsnnens | oneesesssessnensns | eonesensssnsssnnnes | sersseessssssesnessensendQ. | cervnerensesenns | e P6*U | 12/31/2010.
524ESC 72 0 [LEHMAN BROS HLDG 6.50.........c0mrirrrirnrirerieisneississssssssessisessssnssns | evvenns | ee | cvreens 8,000.000 . 200,000 cevvrene [ | | e | | s |0 | | o P6*U | 12/31/2010.
59156R  BP 2 |METLIFE INC C 5.25.......iiueririeerierieerseisensseniesesessssissessssssssnsens | aeveens .1,000,000.000 | ............1.00 | ........0.965 | ................965,000 | ......96.500 | .....cceceormes 965,000 | ....ocvvneee 1,000,000 | ....eeee 2,333 | s 52,500 | .oovereeriiriiens P2FEU | 05/27/2015.
59156R BT 4 [METLIFE INC D 5.875......ciiviiiciericiniisienneiessssssiessssssssssiesssenenss | vessenes .2,000,000.000 ...1,950,000 | .............2,000,000 | ......... 34,597 | o 56,465 | ..cviireiciine P2FEU | 03/20/2018.
61762V 20 0 |MORGAN STANLEY 7.125 E.....ovvvrmrereriniinerieneneesssiseessssssssseneneenns | svvenne | oo | cevns 20,000.000 . ..500,000 | ....oevenee 8,906 | .......... 35,625 P3FEL | 09/25/2013.
693475 AM 7 |PNC FINANCIAL 4.85 R......oovoirriirieiriniierssieiesississssssesssssesenssnens | wevenens .1,000,000.000 | ........100.00 | ........0.910 | ...............910,000 | ......91.000 | ................910,000 | .....c.c..... 1,000,000 | .ooovvoererireriinns | v 48,500 | ..oovevrevrerreiee | e (112,500) (112,500) | ... P2FEU | 05/02/2013.
714239 ZB 9 |PERMIAN HOLDCO 2 A R, e 56,101.000 . 140,253 . 0].. P5GIA | 11/01/2016.
743315 AU 7 |PROGRESSIVE CORP B 5.375.......cccotnmriervieiernsissnnsisnssiesssissenes | vevenens .1,000,000.000 .931,046 | ............. 1,000,000 | .......... 15,826 | .......... 27,024 | ..o | v (68,956) (68,954) | ..o P2FEU | 03/09/2018.
78409G 20 6 |SCE TRUST IV H 5.375.....cciieriniinerieriresisnensssisessesssssssensssesssssnss | wnenes | eee | oeven 20,000.000 ..392,800 | . 500,000 B 26,875 wene(122,200) | .. (122,200)| ... P2FEL | 08/17/2015.
902973 83 3 |USBANCORP6.50...... | 20,000.000 529,000 | .ovcriinne 518,400 | .......c..... 8,125 | .o 32,500 | oo | v (33,600) (33,600) | ..o P2FEL | 08/26/2013.
902973  AY 2 [US BANCORP [ 5.125.......oiuurimeireriniriesinesiseesseiesssssssssesissessssinns | woeeens . |....500,000.000 496,250 | ..oovvrinnns 500,000 | .......... 11,816 25,625 (25,631) (VA C74) P2FEU | 11/16/2015.
949746 55 6 |WELLS FARGO CO 5.85.....ccoiiiiiiiiriiiiissiiissisississsssssssssisssisssssssssssssens |evnenns | ane | oones 40,000.000 ..976,000 1,000,000 [ ..oooviriiiiiniinns 58,501 | covovvenrierienis | v (105,600) (105,600)| ... .P2FEL | 07/15/2013.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).. 16,326,215 19,043,344 | ........ 158,151 | ...o..c 817,606 ....(1,437,691) ...(1,442,321) XXX XXX
8999999. Total - Preferred Stocks 16,326,215 19,043,344 | ........ 158,151 | ........ 817,606 ....(1,437,691) ..(1,442,321) XXX XXX
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Annual Statement for the year 2018 ofthe National Interstate Insurance Company

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
NAIC
Market
Current Year's Indicator
F Rate per Other-Than- and
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Admini
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B./A.C.V. Exchange Change | strative Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) in B/A.C.V. Symbol (a)| Acquired
C on Stocks - Industrial and Miscell (Unaffiliated)
00123Q 10 4 [AGNC INVESTMENT CORP.......cceverieririirierinieierisesesssesessesensesssesssssssssnies | eveeens ..48,500.000 | .................850,690 | .........17.540 | ....c..c........850,690 | ..oooevvernnn,098,041 | e 8,730 | oo 104,760 (128,525) (128,525) 12/06/2013.
037347 10 1 |ANWORTH MORTGAGE ASSET CORP... ..97,250.000 12,643 56,405 (136,150) (136,150) | .. 12/09/2013.
037620 10 5 |APOLLO COMMERCIAL REAL ESTATE ..35,243.000 16,212 64,847 (63,085) (63,085) 09/01/2016.
037833 10 0 [APPLE INC.....ooiiiiiiiiieiieeieeise ettt sss s nsssssnns | enisees ..12,100.000 A 34,122 (139,029) (139,029) 06/24/2013.
041356 20 5 | ARLINGTON ASSET INVESTMENT-A.....ccooovivririmremerinerierienesensesssssnensens | ceveens +errr.-.85,900.000 1,836,097 | oo | e 158,915 (389,986) 10/30/2015.
06738E 20 4 |BARCLAYS PLC-SPONS ADR........ccoosiimiiniiciinsiicnisnisnsississssssisesssssenns | weesiee | G| v 35,500.000 | ...covverinnee 267,670 | .........7.540 | .................267,670 | ....... 556,490 | ..o | e 8,604 (119,280) (119,280) 03/18/2014.
10922N 10 3 | BRIGHTHOUSE FINANCIAL INC-WI 818.000 24,933 ....39,216 (23,035) (23,035) | .. 08/07/2017.
14309L 10 2 | CARLYLE GROUP LP....siiiiiiiieeineinniiseiesiesiseesssisessssssesssessssisssssnssss | eovnnees | oee | cereeeens 29,073.000 36,051 (207,872) (207,872) 09/11/2015.
163851 10 8 | CHEMOURS CO/THE.........cocmiemrimirierireiieessinseessessesssssssenssseessssssssssessens. | coreeens WA2847 | | s 924 (24,024) (24,024) 07/01/2015.
172967 42 4 [CITIGROUP INC......ooiviiiiiiiiiieiistiessi et ensnes | reveeees .459,389 13,719 (199,369) (199,369) 05/04/2018.
19626G 10 8 | COLONY CAPITAL INC.......coovirimrririiricerssrrssrieniesesessssnisssssesssssssenssnsens | eonsees | eer | vvreeeenc44,873.000 | o 210,008 | ..o 4680 | 210,008 | oo 642,745 | ..o 4,936 26,924 60,742 (301,995) 03/28/2017.
20825C 10 4 [CONOCOPHILLIPS..........ccoosiimiiniiicrinriciinsissicssissiiesississsiessisssisssenss | convens [ oo | e 1,000,000 | ... 436,450 | .........62.350 | ..................436,450 | ....... 382,635 | ..o | e 8,120 Y2210 I RN 52,220 06/27/2011.
29250N 10 5 [ENBRIDGE INC......ccoivuuiiiririiceieineeisssssesiesseessssessssssessessssssessssssssssnns | seveies 080 | 52,059 | s 51,992 67 | oo 67 12/20/2018.
29273V 10 0 |ENERGY TRANSFER EQUITY LP....ccovirirniirineirernirernniseesniserssssissnsnseens | vevvenes | oo | oveeeenn 71,376,000 | v 1,022,137 | e 13210 | v, 1,022,137 | ccveii 1,316,940 23,600 (294,803) | ... (294,803) 10/19/2018.
354613 10 1 |FRANKLIN RESOURCES INC.......cccovuvimrireeririnirerierineenenssenssensssssensenens | evenens | ooe | verrrernne8,000.000 | vivivirnnnnnn 252,110 | oo 29.660 252,110 | ....... 338,027 2,210 33,320 (30,278) | veovvvrriraenne 85917 | oo (116,195) 09/10/2015.
37045V 10 0 | GENERAL MOTORS CO.....ovuvvirvriiririeinrinsienieisssesessssesnssssssssssssenssesssnnss | vevvenes | e | avenennn 18,750,000 | ovvvirnnnn 627,188 | oo 33.450 | ..o 627,188 | ... 600,096 28,500 (141,375) (141,375) 08/12/2015.
38741L 10 7 | GRANITE POINT MORTGAGE TRUST.......vvvirrirrrirrmeriererseesesisseessssseniens | ceveens e 17,721.000 | oo 319,510 | e 18.030 ...319,510 | ....... 329,715 T443 | . 27,999 5,139 5,139 11/02/2017.
389830 30 0 [ GREAT AJAX CORP......oviiiiiriniiierireristiinsisiesiesisessssissssssssssssesseninnns | veveene | oo | ceviieens 91,552.000 | ..............1,103,202 | ......... 12.050 | .o 1,103,202 | ..ooovvvnnee 1,162,608 | ..ovovevrvieernrieiinns | s 111,693 (162,047) | ovovveeririreierinriinins (162,047) 04/15/2016.
46131B° 10 0 |INVESCO MORTGAGE CAPITAL.....ccvvvuirrerinerierirscerseniserssesensesssseesssssnees | oveeene | eee | weeernn19,800.000 | ovocoecen.... 286,704 | ... 14.480 286,704 | ....... 298,998 8,316 33,264 (66,330) (66,330) 07/10/2013.
46187TW 10 7 |INVITATION HOMES INC.....covviriirriniiriiiiisisniernssseeenisisssssssesssssessessssssenses | coenens . 227 | e 20.080 | covovrvrrireriines 97,227 | v 112,286 | oo | oveenne 2,130 (16,899) (16,899) 11/16/2017.
48251W 10 4 |KKR & COINC CLASS A B [ 1,162.000 | ..ooovverncernenns 22,810 | ......... 19.630 . ....15,855 (1,662) (1,662) 01/11/2016.
524901 10 5 |LEGG MASON INC 2,000.000 51,020 | ......... 25.510 .51,020 | ... ...69,374 (32,940) (32,940) 06/27/2016.
55272X 10 2 |MFA FINANCIAL INC.......cconivirerierinerierineisensssisensenissessenssssessensssssnssnensns | eonenens | ane | 20ee00:20,000.000 [ covovircirnnnns 167,000 | ........... 6.680 | oo 167,000 | ..ovovrrrnrinn 194,085 (A0 L00) RN (31,000) 11/15/2012.
58503F 10 6 |MEDLEY CAPITAL CORP.......ccovvrriirririeinriseisssisessissssesssssssssssssssesssssssnens. | sossenes 254,464 2.660 254,464 | .....ovvvnnnnns 731,487 44,005 | ..o | e | s 244,897 | ..o (244,897) 10/19/2017.
59156R 10 8 [METLIFE INC......cstviuiieiiniiieeieeiscesssissnsess s s ssesssssesssssssssnes | evsees v | ee009,000.000 | oo 369,540 | ......... 41.060 369,540 | ....... 321,012 14,940 (85,500) | ..evvvvverrrrrirerierinns (85,500) 09/24/2015.
628351 10 8 |MUTUAL RISK MANAGEMENT LTD.....ocvviireririiernnieisneserssisesssssessssessessne | onnnes (o 140,000.000 L1477 0 12/31/2010.
714239 ZA 1 |PERMIAN HOLDCO 2 INC Reee [oe | e 56,101.000 140,253 2.500 140,253 ..140,253 0 V | 11/01/2016.
744320 10 2 | PRUDENTIAL FINANCIAL, INC....coovvviiririiiiinninciieniesienisssisssissssenieseses | eovennes | ver | covenens 10,850.000 | ...coouveenienes 884,818 | ......... 81.550 | covvcvrricrins 884,818 39,060 (362,716) | oo (362,716) 08/25/2015.
75574U 10 1 |READY CAPITAL CORP e | e ..96,984.000 | ..ocvvurrnnee 1,341,289 | ......... 13.830 | oo 1,341,289 | ............ 1,234,603 | ....cccccooouees 38,794 | v 149,355 (128,019) (128,019) 11/02/2016.
76150W 10 7 |REVERSE MORTGAGE INVESTMENT.......ccoomiviririnnieiinsiienienissseinsiins [ oo . 885,875 9.500 885,875 . 23,313 256,438 256,438 02/06/2014.
780259 10 7 |ROYAL DUTCH SHELL-SPON ADR-B........cccostvumrrmerimrereerssinersssssnensenesnenns | ceveens C|.....8,000.000 | .....cccc......479,520 | ........ 59.940 479,520 | ....... 394,211 30,080 (66,800) (66,800) 09/28/2015.
780259 20 6 |ROYAL DUTCH SHELL SPON ADR A......coovirimriirirnirsiisniisesieniseeissisnins | cevieens C|.c.....5,500.000 |................378,755 | ......... 58.270 ... 378,755 | ....... 344,381 23,524 (54,860) (54,860) 08/21/2015.
85571B 10 5 | STARWOOD PROPERTY TRUST INC......ccoosirurrrrerirernerireesssisensessenssnensnns | ovevee | eon | coverons 15,000.000 | ....cocevvve..rn 295,650 | .........19.710 | ......c.....295,650 | ....... 257,905 ...7,200 28,800 (PZX<100) RN (24,600) 11/15/2012.
876030 10 7 | TAPESTRY INC..cooiiriiiiiiriiiieiiniiesiesisseeissiissiesiesesesisssssessessiessensssnenns | ceveens ..21,300.000 | ...ccocovvvrr.. 718,875 | ... 33750 | v 718,875 | e 976,449 35,944 (223,224) (223,224) 06/19/2014.
90187B 40 8 | TWO HARBORS INVESTMENT CORP........covereririeirerinerienieeesensssessssnes | coreeens .72,757.000 | ...ccoooeeernn.. 934,200 | .........12.840 | coooriernn934,200 | oo 1,196,166 34,196 80,113 (237,994) (237,994) 08/01/2018.
92553P 20 1 |VIACOM INC CLASS B......coorreriirinirieriieieeiesiaeiisssisssssessesssssssssssssssssens | coreeens ] 029,200,000 | ..o, 750,440 | ........25.700 | ..................750,440 | ..........ce. 1,245,868 ...5,840 23,360 (149,212) | oo (149,212) 08/27/2015.
D18190 89 8 |DEUTSCHE BANK AG-REGISTERED.........ccocosviumiiriinerierieireeiseessssissssens | coeeens D]|.....12,646.000 |............103,065 | ........8.150 |.................. 103,065 | ....... 279,796 | .ooevecrierenceiseineins | v 1,606 (45,634) | ..o 91,955 | ..oovrveenad (137,588) 03/30/2017.
G30401 10 6 |ENDO INTERNATIONAL PLC.......cctvmirierimriieniniosiiessissssinesiesssssessesnsnines | eveees D]|.....31500.000 |..............229,950 | ..........7.300 | ....0cc00......229,950 | ....... 890,040 (14,175) (14,175) 05/06/2016.
G5785G 10 7 |MALLINCKRODT PLC JE OO PRTUOTRRPSPRRTON) PSP D 166,690 ..751,363 (71,318) . (71,318) | .. 09/28/2015.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)........ ..o i 18,197,913 22,801,701 | oo 152,199 | oo 1,291,290 [ ..o (2,907,146) | ...ccvovvve. 1,175,493 | ... (4,082,639) | .. XXX
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Annual Statement for the year 2018 ofthe National Interstate Insurance Company
SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
NAIC
Market
Current Year's Indicator
F Rate per Other-Than- and
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Admini
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B./A.C.V. Exchange Change | strative Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) in B/A.C.V. Symbol (a)| Acquired
C on Stocks - Parent, Subsidiaries and Affiliates
63655# 10 2 |NATIONAL INTERSTATE INS CO OF HAWAII OO I 500,000.000 ...12,691,530 | ......... 25.383 ..12,691,530 | .... ..6,641,936 | .. .1,200,000 (141) .(141) 01/01/1999.
89684# 10 2 | TRIUMPHE CASUALTY CO................ ..75,000.000 . . 8,683,725 112,990,027 | .. .1,900,000 . (403,741) (403,741) | .. 01/01/2006.
89391# 10 6 | TRANSPROTECTION SVCS CO.....covvirrerrimerierirerierisseesssissssessensesesseens e 300.000 854,376 |..... 2,847.921 854,376 | ... 500,000 314,787 314,787 07/30/2013.
92206@ 10 7 |VANLINERINS CO ettt | snnieens [ I 3,000.000 | ..ccoooee 141,849,324 |..47,283.108 | .......... 141,849,324 1,429,978 | .o 1,429,978 B K 07/30/2013.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates e bt | s 174,078,956 XXX e 174,078,956 1,340,884 [ ..o 0 1,340,884 XXX XXX
9799999. Total - COMMON SHOCK........uuuuiiesiiieiiiiit bbbt stis bbbt | sosasnieans 192,276,869 XXX [, 192,276,869 (1,566,262) | ... 1,175,493 | (2,741,756) | .. XXX XXX
9899999. Total Common and Preferred Stock... . et eeeae areievne e es s enanen 208,382,017 XXX .208,603,084 .(3,003,954) ,175,493 ..(4,184,077) | .. XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....3, the total $ value (included in Column 8) of all such issues $.....937,934.
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

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

912828 4B 3 |U.S. TREASURY NOTES 2.375 03/15/2021....... 03/27/2018........ GOLDMAN SACHS 999,609 | .oveeerieee e 1,000,000 839

912828 5P 1 |U.S. TREASURY NOTES 2.875 11/30/2023....... 12/07/2018........ GOLDMAN SACHS 503,516 500,000 395

0599999, TOtal - BONAS = U.S. GOVEIMIMENL. ...t tetrutesersstistessse st erss a1ttt £8 88888808 eE 4888 eEE 160 eE8eEEeEfEEE A8 L8 HEE L b HEE£Ef L ELEf£EE e E L b8 EE b4 E4EE £ L8 £E 8L HEE£E 8L £Ef£EE4£E1£E 8 EE L8 HEE£E 8L EEE b 1L 8L E L E 48 EEE L EE 0 E e EEE£EE£E b b eE oL b E R E10E ehbeeEeh b e b e b et n bt en et ent s | eebntensens e sttt e 1,503,125 | oo 1,500,000 | ..o 1,234
Bonds - U.S. Special R e and Special A

196479 2D 0 |CO HSG & FIN AUTH C 4.25 05/01/2049. BARCLAYS CAPITAL 3,170,070 3,000,000

20775C  ZE 7 |CTHSGFIN AUTH A-2 4.00 11/15/2041........oovvirererierririerierienienieenns 02/07/2018........ BANC OF AMERICA SECURITIES........cvuuiiuieierirreseesssieeriessessssesssssesssesssesssesssesssees | seesseessssssnesssesssesssssssssssesssesssnssssensons | essssessssssssssesssnssssessseness 1,058,740 | .ocoorveeees 1,000,000

34074M  SJ 1 |FL ST HSG FIN 24.25 01/01/2050.........c0ccvurevuriceriiereriseierissiseesiersss et 11/15/2018........ CITIGROUP......ootiit b 3,171,600 3,000,000

45201Y S5 7 |ILHSG DEV A14.00 8/01/2048..........coovrmreiireriiiiieseiee e ssseseneenes 06/01/2018........ MORGAN STANLEY ..o 2,103,560 2,000,000

594654  CL 7 |MIHSGDEV A 3.60 12/01/2033........ccvvereriiirirniirerinieeesissiessssiesssssessessssenes 03/09/2018........ BARCLAYS CAPITAL......vvirierieiiierssieeesissiseeissseessnienes 2,000,000 2,000,000

594654 CM 5 |MIHSGDEV A 4.00 12/01/2048...........ccoivrirririrerneineierseeeeeieiseiesesissines 03/09/2018, BARCLAYS CAPITAL......covvierriiiiernnieieissseisssissneenes 2,123,120 2,000,000

61212R  8H 2 |MT BRD OF HSG A 4.00 06/01/2049..... 03/23/2018........ RBC CAPITAL MARKETS.......cou ittt sttt sentes | ssesssesssssssss s s b st ess bbb estenses | oesssssesssssessessssssesssessnnsaes 1,327,025 | oo 1,250,000

63968M RD 3 |NE INVESTMENT FIN A 3.75 09/01/2035 03/08/2018........ JP MORGAN SECURITIES INC.......ocovvvmrireinrcinrirees 1,045,000

63968M  RE 1 |NE INVESTMENT FIN A 4.00 09/01/2048 03/07/2018........ JP MORGAN SECURITIES INC....c.ovvevrmriiiernnicirnrinns ....1,000,000

64613A  AC 6 |NJ ST HSG & MTGE SF A 4.50 10/01/2048....... 06/15/2018........ RBC CAPITAL MARKETS........ccoovuvrinrirerriisnirnnes . ....1,000,000

686087 B6 3 |OR HSG AND CMNTY D 4.75 01/01/2050 11/29/2018........ BANC OF AMERICA SECURITIES.......ccooviurniirininninns ,079,830

3199999. Total - Bonds - U.S. SPECial REVENUE ANT SPECIAI ASSESSMENES. .. ... vuerueuteissrsiesetttsteeiseeseeseeseserstesseerssesee | fetseeseesesassessesssssesessessesasssssesssesesasssesesseesssseseesessesassesseessesesesseesesaesaesesssesessesessessessessessesessesaesesseeseesesasseesesastsesesseesesassassesseesnsasses  4edessesssssesassassessessesassessessesansassessssnnsas 19,214,655
Bonds - Industrial and Mi:

00436M  AA 3 | AALLC 2018-1 A ABS SSNR 3.87 12/02/2033 06/13/2018........ DEUTSCHE BANK ...ttt ssessessssssenssenens | e 749,811 750,000

010284 AL 1 |ALABAMA GAS CORP 5.20 01/15/2020 03/23/2018........ Payment on Intercompany BalanCe..............c..ciiiiiiiiiiiiiesieiesieisssiesiisiins | sresnsissiisi st | e 1,000,400 ....1,000,000

01749P AN 8 |ALLEG 2015-1A COMB CLO 07/25/2027 01/19/2018 Exchanged 910,000 1,000,000

03027W  AJ 1 |AMERICAN TOWER TRUST 3.07 03/15/2023..... 06/11/2018........ BARCLAYS CAPITAL. ...ttt bbb sssens | fhesbebiesse s bbb bbb en st | esssssesss st ess s enss 1,948,240 2,000,000

03330P  AA 7 |ANCHF 2018-5A A CDO SSNR 4.1 04/25/2036...........cocovurereirreieirerinriresinsrssssesesiesissesessesssesenene 01/26/2018........ GREENSLEDGE CAPITAL MARKET... 2,000,000 2,000,000

03666H AA 9 | ANTARES HOLDINGS 6.00 08/15/2023............ 07/19/2018........ DEUTSCHE BANK ...ttt ssssssenssnens | es 999,950 | v 1,000,000

038923 AD 0 |ARBOR REALTY TRUST 5.625 05/01/2023.......... 03/08/2018........ SANDLER & O'NEIL PARTNERS.........ccocovinienee ..1,999,740 2,000,000

04016U  AE 7 |ARES 2017-46A A2 CLO SNR FLT 01/15/2030....... 12/18/2018 CANTOR FITZGERALD & CO ,174,800 ....1,200,000

05352P  AA 5 |AVNT 2018-A A ABS SSNR 3.09 06/15/2021.. 05/22/2018........ JP MORGAN SECURITIES INC......c.ovoevmriierirercirerirnes 999,975 ....1,000,000

05549N  AC 0 |BDS 2018-FL1 B CLO MEZ FLT 01/15/2035...... 02/13/2018........ WELLS FARGO BROKERAGE SERVICES.........coiiiiiiiiiiiisisessiesissiesisssssssssessssssess | sesssssessssssssessssssssssssesssssssssessssssassns | srmsssssesssssisssssesssssessnes 1,000,000 | cooooorrvninriereenis 1,000,000

060505 17 9 |BANK OF AMER CRP 6.45 K 10/18/2018........ EXChANGEA. ...t 631,250

09257W  AC 4 | BLACKSTONE MTGE 4.75 03/15/2023........coevutiierersissiserssisssssesssssssisesssssssssesssssssssessessseses 03/23/2018........ BANC OF AMERICA SECURITIES.......ccoovernrirernninns 492,500 500,000

10373Q  AD 2 |BP CAP MARKETS AMERICA 3.79 02/06/2024.. 11/01/2018 CS FIRST BOSTON 2,000,000 2,000,000

10901U  AA 0 |BDF 2018-1A A CDO SSNR 4.25 04/25/2036...... 02/02/2018........ GREENSLEDGE CAPITAL MARKET ......coutiriiitiieieirerissesesseissssssessssssessssssssssssesssssessessss | sesssssessssssssesssssssssssessssssssessssssassns | srmsssssesssssossssesssssessnes 1,000,000 | oo 1,000,000

111021  AM 3 |BRITISH TELECOMM 4.50 12/04/2023 11/29/2018........ BARCLAYS CAPITAL......oorierreiiiereeireeerinsisenieseeseneenes 2,000,000

115637  AS 9 | BROWN-FORMAN CORP 3.50 04/15/2025 03/22/2018........ BANC OF AMERICA SECURITIES........cccoovvrvririrnninns ...1,991,060 2,000,000

12738A  AA 9 | CADENCE FINANCIAL 4.875 06/28/2019........ 03/23/2018........ Payment on Intercompany BalanCe.............c.oriurieirineniniseseeese e 494,200 500,000

14912L 6G 1 | CATERPILLAR FINL MTN 3.25 12/01/2024 03/12/2018........ JP MORGAN SECURITIES INC......couiiiiiiiieieiisisisssieisssseisesssisesesssssssssssssessssssessesssnes. | sesssssessssssssesssssssssssesssssessessssssassons | srsmsssssesssssissssessasssessnes 1,980,280 2,000,000

14913Q 2L 2 |CATERPILLAR FINL 3.45 05/15/2023 05/09/2018........ BANC OF AMERICA SECURITIES........coiiiriiiinieerineiseiesiesesis st ssessssessesiees | soestsesssssntesessesssssesssesssssssssessesssessessas | oessesssessnssnessessssssensnersnssnes 1,998,640 2,000,000

15137E  BL 6 |CECLO 2014-21A A1RB CLO SSNR 4.05 07/30..... 07/12/2018........ JP MORGAN SECURITIES INC......couiuiiiiiiieiesisisisseiessssssisesssssssesesssssssssssssessssssessesssnes. | sesssssessssssssesssssssssssesssssessessessansons | srmssosssesssssosssssessasssessnes 1,000,000 | ..o 1,000,000

15672R  AA 3 |CERB 2018-3A A CLO SSNR FLT 07/15/2030.. 06/29/2018........ WELLS FARGO BROKERAGE SERVICES. 500,000 500,000

15673N  AA 1 |CERB 2018-1A A CLO SSNR FLT 04/15/2030.. 02/08/2018........ NATIXIS 2,000,000 2,000,000

15673Q AA 4 |CERB 2018-2A A CLO SSNR FLT 04/15/2028.. 12/14/2018........ WELLS FARGO BROKERAGE SERVICES. 2,955,000 | ovovevereeeeeeeee e 3,000,000

17181C  AA 6 |CIMLT 2018-1A A ABS SNR FLT 03/20/2043...........ccovtrimrirerieriiniinissiiesienesssssesisssissssesssiens 05/15/2018........ SANDLER & O'NEIL PARTNERS.........coouiiirimiiiisiesiesisissisesiessess s sessesssiens 700,000 700,000

17401Q  AQ 4 |CITIZENS BANK NA BKNT 3.70 03/29/2023........ 03/26/2018........ MORGAN STANLEY......ccooiirriiiiiniireierireieiseiresiesineins 2,995,650 3,000,000

194230 AB 6 |CASL 2018-A A2 ABS SSNR 4.13 12/26/2047.. 06/12/2018........ BARCLAY'S CAPITAL. ..ottt sesissess sttt nissssenss | aeessesssssssess st etas bbb ss st eniss | fressstessssessessesssesssenssesens 1,499,329 | oo 1,500,000

21872M  AA 0 [CAFL 2018-2 A ABS SSNR 4.026 11/15/2052 12/06/2018........ GOLDMAN SACHS 999,993 | oo 1,000,000

22549N  AA 9 |CSRT 2018-PS1 A CDO SSNR FLT 01/01/2037.........cvuuevirrerierinineriesssenseresseessssssesssesssenesesens 07/25/2018........ CS FIRST BOSTON......ouitiiuiiiriitisesierississiesisssese sttt es | esssesesssssenes st essentes | ebiessnesessssssesse s ssesesensens 1,940,000 2,000,000

225490  AA 3 | CSABS 2018-LD1 A ABS SSNR 3.42 07/25/24.........ccovoiriririeiniireintiernsisissies e 06/22/2018........ CS FIRST BOSTON......ouiuiuuiiuieriiatisesieisesssteesisi ettt s | esbeeseb st bt sb bbb st entes | ehiesbees s b s en bbb eneees 1,999,933 2,000,000 | ..o
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22822R  BF 6 |CROWN CASTLE TOWERS 3.72 07/15/2023.... 06/26/2018........ MORGAN STANLEY .....ouiirrirriiiiietiieiiessiesssesssssesssses sttt nissssseses | atessssessssessesssesas bbb sessteniss | fresestessnsssssssesseessseneseness 1,000,000

24422E  UE 7 | JOHN DEERE CAP MTN 3.45 03/13/2025..........cocrmrimirieiniierenireierinseenineneees 03/08/2018........ BARCLAYS CAPITAL......cvuriiiriiierietiseiesisiesisss s sisesssnsessessssiessesinsene. | reres 2,999,070

244608  AA 3 | DPATH 2018-1A A1 CLO SSNR FLT 01/15/2031......cotviuivierirrerieieiseiiessiesiesesssssessesseseninenes 12/07/2018........ GREENSLEDGE CAPITAL MARKET.......coutiiuiiiiinrierisresssisisesssssssensessssssssssssesssnnses | svees

244608  AJ 4 |DPATH 2018-1A A2 CLO SSNR 4.526 01/15/31.......couruieriiriiirireierissiesiserssseesiseiesssssssssinenes 12/07/2018........ GREENSLEDGE CAPITAL MARKET ......cociieiiiiieiiisisneieresicesesieiesissesssssenssisssesssnss | seenes ....1,000,000
25755T  AJ 9 |DPABS 2018-1A A2 ABS SSNR 4.116 07/48..........ccovvvuerirceirisiiseriesiieees e siesssessesesseees 04/18/2018........ GUGGENHEIM CAPITAL MARKET.......cvtririereimerierieseiessenesseessensees . 1,000,000
260543 CQ 4 |DOW CHEMICAL CO 4.80 11/30/2028...........coocrmreerrririreriniins 11/28/2018 BANC OF AMERICA SECURITIES ,997,960 . 2,000,000
26208L AC 2 |HONK 2018-1A A2 ABS SNR 4.739 04/20/2048..... 04/17/2018........ BARCLAYS CAPITAL......ooeviririrrieinerssieisesieesessssesessenennes 1,000,000 | oo 1,000,000
26827E  AA 3 |ECAF 2015-1A A1 ABS SSNR 3.473 08/15/40.........cooevmirireriiiiiiiciesieiseseeseeesises s 06/26/2018........ CANTOR FITZGERALD & CO. . 527,327 531,730
26829C AZ 0 |ECP 2015-7A AX CLO SSNR FLT 04/22/2030... 02/15/2018........ AMHERST SECURITIES CORP........cuiiiiiiiiieriiisriesise s sssssesssssssiesssssnes | cvsesssssessesnsssssse s ssssesssssssssessessnnes | ressssnssessesssssessessnssenene 1,998,750 . 2,000,000
28852L  AA 1 |ECLO 2018-3A A1 CLO SSNR FLT 07/20/2030........ 06/06/2018........ CITIGROUP.......ooiiiti bbb | Sbisb bbb | stsbnsbss bbb 1,500,000 | ..o 1,500,000
28852L  AE 3 |ECLO 2018-3A A2 CLO SSNR 4.545 07/20/30 06/06/2018, CITIGROUP.......oviieierriieseeeseeesiienen 2,000,000 2,000,000
299670  AC 3 | XAN 2018-RSO6 B CLO SNR FLT 06/15/2035... 06/07/2018........ WELLS FARGO BROKERAGE SERVICES...........ccoovuiiiniinirierininnississsissiiesiesisssinns | s 800,000 800,000
34955y AL 3 |FCBSL 2018-1A B2R CLO MEZ 4.905 07/23/31...... 07/17/2018........ GOLDMAN SACHS.......coiieieieiiieieeeicssei et essensenas | aeees ...1,000,000 1,000,000
34960J BC 8 |FCO 2015-6A BFR CLO MEZ 4.95 07/10/2030........ 06/29/2018........ NATIXIS bbb | e . ....1,000,000
34960Y AC 6 |FCO 2016-7A A1T CLO SSNR FLT 12/15/2028... 12/12/2018........ WELLS FARGO BROKERAGE SERVICES........c.cooooimiiinieininiensessieresisseesississsenns | see 999,800 | .ovevereeereieieeeeeenne 1,000,000
34960Y AC 6 |FCO 2016-7A A1T CLO SSNR FLT 12/15/2028... 12/13/2018 WELLS FARGO BROKERAGE SERVICES. 1,999,600 . 2,000,000
34961 AC 8 |FCO 2017-9A A1T CLO SSNR FLT 11/15/2029... 03/15/2018........ WELLS FARGO BROKERAGE SERVICES........c.coooimiiineieininiesseseieresisseesississsenns | ceene 1,504,500 | 1,500,000
34961P  AE 0 |FCBSL 2017-2A B2 CLO MEZ 3.95 07/11/2030..........evuuevmiireriiiririieiseiessesises s 06/19/2018........ CS FIRST BOSTON......ottuiuiinirriiieeisisisssiessss e ssssessssssasssssens | seenes 982,500 | ..o 1,000,000
34961W  AQ 8 |FCO 2018-11A BF CLO MEZ 4.45 04/15/2031.........evuveeererierreieierssiesieersesseesesesssseessssssesenene 03/29/2018........ NATIXIS ettt ettt ettt a et n ettt s et s st s s e st snaenans | nerens 2,000,000 2,000,000
36165V  AC 0 | GCIC 2018-IRA A2 CLO SNR 4.665 01/20/31........coovuririiiririireriseiseensissesesie s sessseesnssnenes 11/30/2018........ WELLS FARGO BROKERAGE SERVICES. 999,800 ....1,000,000
361837 AA 5 |GARR 2015-1RR A1RR CLO SSNR FLT 09/22/29.. 12/12/2018 CANTOR FITZGERALD & CO. . . 985,000 1,000,000
36255C AC 3 | GPMT 2018-FL1 AS CLO SNR FLT 12/19/2035.. 04/26/2018........ WELLS FARGO BROKERAGE SERVICES.........cooiiieiiiiiiesiiseiiesissiesissssssssessssiess | oesssssessssissesesssessssssssesssssssssesssssassns | srsesssssesssssossssessssssessnes 1,000,000 ....1,000,000
36655Y AB 3 | GARR 2018-1A A1T CLO SSNR FLT 03/20/2027.........cccrvveererererirereeieierinsisesissnsesesssessesssseensnes 02/16/2018........ NATIXIS et ettt ettt ettt s ettt n et et b sttt n et s en et tesnaenns | neaens 2,000,000 2,000,000
375415 AC 0 |GILBT 2017-1A B CLO MEZ FLT 10/15/2030..... 12/18/2018........ CANTOR FITZGERALD & CO.....couuiiiiiiiriisisssiesissiseeessessssssssssssssesssssessessssssssssnns | avenes . 585,750 600,000
381362 AL 6 |GTCOP 2012-1A A2R CDO SSNR 4.604 06/34........ 06/08/2018........ WELLS FARGO BROKERAGE SERVICES........coociiiiiiiiieiineiseiiessiesisssssssiesissiens | oevssesessssisesesssesssssssssessssssessessessesses | ersesssesesssssesssessessnsssessnes 1,999,952 2,000,000
38175B  AA 2 | GOCAP 2018-36A A CLO SSNR FLT 02/05/2031.......ccevueerrireririeiriisisssieressssesesessssesessssssss 02/23/2018 WELLS FARGO BROKERAGE SERVICES. 2,000,000 . 2,000,000
38175D AC 4 | GOCAP 2018-38A B CLO MEZ FLT 07/20/2030.... 07/17/2018........ WELLS FARGO BROKERAGE SERVICES........cooiiiiiiintierieiseiiesssiesisssssssssesissiens | oevseeesessssisesesssessessssssessssssessessessesses | ersesssesesssssessessessnsssessnes 1,500,000 | cooooorveinireeeeieis 1,500,000
40423X  AF 9 |NZES 2018-PLS2 A ABS SSNR 3.265 02/25/23..... 02/09/2018........ CS FIRST BOSTON......ouituiuuiiuierritisessessssssisessssssesess st st sssssss st sssssansns | sessssssesssssanssessssssnsssssessssssssessssssensns | srsmsssssesssssossnssessasssessanes 1,999,969 . 2,000,000
40423X  AG 7 |NZES 2018-PLS2 B ABS MEZ 3.709 02/25/23..........coevmriernririierineienirereeissesseesissiesssessssesesenes 02/09/2018........ CS FIRST BOSTON......oriuiuiiriireiiiirerisisesesisesssisee e sisssesss s ssssesessssssssessessassessens | svens 999,994 | .o 1,000,000
411707  AB 8 |HNGRY 2018-1A A2l ABS 4.25 06/20/2048........... 05/23/2018........ BARCLAYS CAPITAL......vvrriiirireierissieisesissssssssssssse s ssessssssssessssssssssssssssssssssessssens | oeves ...1,000,000 1,000,000
411707 AD 4 |HNGRY 2018-1A A2Il ABS 4.959 06/20/2048...........cocorirmrmiermrirernrireierisserernennes 05/23/2018 BARCLAYS CAPITAL ,000,000 1,000,000
423452  AB 7 |HELMERICH INTL 4.65 03/15/2025..........ccvvvvereririsirnnieisnieiersssesensnsnes 12/20/2018........ EXCRANGEA. ...t | e 510,820 500,000
46185  AA 6 |IHSFR 2018-SFR1 A ABS SNR FLT 03/17/2037........ccorvrerirrireriniiieinsieiseiesiesisiseeesisessenieneesees 01/26/2018........ JP MORGAN SECURITIES INC.......oevuiiiieinnierieiinriesiesisesesiserssssesessssisessessssssssssssessenes. | aeenes 2,000,000 . 2,000,000
48669R  AA 9 |KCAP 2017-1A A CLO SSNR FLT 12/20/2029... 12/11/2018........ CANTOR FITZGERALD & CO.....ovuuiriiriiiierississisesssisssssie s s ssssssssssssssessessssssesses | sesssssessssssssesssssssssssessssssssesssssassons | srmssosssesssssossssessasssessnes 1,000,313 | e 1,000,000
55280H AL 1 |MCFCL 2014-1A AR CLO SSNR FLT 10/20/2029..........ccccrurmriniirmriirinireisiineensierinsiesssesessesenenes 12/11/2018........ CANTOR FITZGERALD & CO......coouriiiiirriirsiistiesississeesisesssssiesessssessessssssessesssssesssenns | aeenes 2,574,813 . 2,600,000
55819B  AM 2 |MDPK 2015-18A A2R CLO SNR FLT 10/21/2030........c0ruurmrerereriernereireissesssssssesesssssessssenensnes 12/20/2018........ WELLS FARGO BROKERAGE SERVICES.........covviiiieiniierniisiesisssssssesssseesssesssenes | seees 978,100 | oo 1,000,000
55953P  AE 5 |MAGNE 2015-16A SUB 0 01/18/28........ccocvvieienrieicrirerseiesneiseeenienes 02/02/2018........ EXChANGEA. ... | e 275,781 312,500
56577D  AJ 5 | MRNON 2018-1A A2 CLO SSNR 4.363 04/15/30.........0cermiurermririrniierinsiessssssessssessesssssessessssenes 04/20/2018........ WELLS FARGO BROKERAGE SERVICES.........cooviimiieiiiernnissiesissssssesssseessssesssenes | seenes 999,628 1,000,000
62848F AC 6 [MYERS 2018-1A A2 CLO SNR FLT 10/20/2030........c0eueureereerreimeereineeesieesessessseessiesssssessesssessesnns 12/20/2018........ WELLS FARGO BROKERAGE SERVICES........c.cooiimiiiiiireierintiesiseiesiesesssseessssisssenes | seenes 978,125 ....1,000,000
629400 AA 0 |ERL 2015-1A A1 ABS SNR 2.707 2/19/2045..........cocovvirrrirneirerinsissensisssssessesss s issnsssssses 12/242018........ Exchanged 2,245,002 2,263,245
629400 AB 8 |ERL 2015-1A A2 ABS SNR 3.585 02/19/204..........ccooiviriririniireriniiseinsieissiesiesis e ssesiseseesees 12/24/2018........ Exchanged . 557,788 565,000
62946U AL 4 |NRART 2017-T1 AT1 ABS SSNR 3.2143 02/51... 03/12/2018........ CS FIRST BOSTON......cuuiiuuiimiiiiiississississssisse ittt | sbesbssessesssetes bbb s niiens | sesssnsbssessessi st 1,985,938 . 2,000,000
62947Q  AZ 1 |NXP BVINXP FUNDING 4.875 03/01/2024..........covvmiieriririreiniirerinniees 12/03/2018........ CS FIRST BOSTON.......oriuiuiiniiriiiieeisieisssiersnssee s ess s ssasinessens | seenes . 999,710 | oo 1,000,000
64829T  AB 7 [NZES 2018-FNT1 B ABS SNR 3.91 05/25/2023..........ccrvvemremrimcriereineeiseseessssisesisessessssessniens 05/14/2018........ CS FIRST BOSTON......ccouiiuuiimrismesiseressessessssssesssessseesss s sssess st ssss e ssssessses | sessesssesssesssaesssssssessesssessssessesssssssanns | sesssssssssssesssnesssenssnsssnsesens 1,999,839 2,000,000
649604  AD 7 |NY MORTGAGE TRUST 6.25 01/15/2022.........corurrerieeireireinsensieinreseinsiesiesseeesse s sssssssesssesssssenens 12/19/2018........ STIFEL NICOLAUS bbb | e ....1,030,000
65252D AC 3 |NWSTR 2015-1RA BR CLO MEZ FLT 01/20/2027. 07/17/2018........ WELLS FARGO BROKERAGE SERVICES........c.cocioiiiniriieriniieissiesisnsessniessniees | cevsriesissseneesssesonsssssensnssesssensnnsens | evonnsneressssssnsesesssnesseess 1,000,000 | oo, 1,000,000
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67108L  BE 2 | OZLM 2014-6A A2BS CLO MEZ 4.49 04/17/31.......cvvumiirrinirierieseiesissesseieeniesssessesissssnsiens 04/11/2018........ BANC OF AMERICA SECURITIES.......c.covoieieeieieieceisieissieseiesssesiesssssssssssesssssssssssssins | ossessesesssssssessssisssssssssssssssssesiessessnss | avvessesessssssssessessesssssssessense 1,000,000 | coeviiriisisiieeeiecesesecienae 1,000,000
68267B  AA 8 |OMFIT 2018-1A A ABS SSNR 3.3 03/14/2029......... 02/21/2018........ SOCIETE GENERALE SEC........coiieintieriiieitieresistiesiissise et nen 2,000,000
68267B  AB 6 |OMFIT 2018-1A B ABS MEZ 3.61 03/14/2029 02/21/2018........ SOCIETE GENERALE SEC.........ooiimiiiirierisstiiiisssiesieses s sssessesssssssessesssiens 2,000,000
68269C  AA 4 | OMFIT 2018-2A A ABS SSNR 3.57 03/14/2033.........oovvevmiereriiiieiieissisesis e 03/12/2018........ CITIGROUP......ooteeiiit b 2,000,000
71424#  AA 3 |PERMIAN HOLDCO 2 14.00 10/15/2021 03/31/2018........ Capitalized INEIESE.......... vt seesenienes | crees 2,882
71424#  AA 3 | PERMIAN HOLDCO 2 14.00 10/15/2021 06/30/2018 Capitalized Interest...... 2,983
71424#  AA 3 |PERMIAN HOLDCO 2 14.00 10/15/2021 09/30/2018........ Capitalized INTEreSt..........coieireie e | e 3,088
71424#  AA 3 | PERMIAN HOLDCO 2 14.00 10/15/2021 12/31/2018........ Capitalized INEEES. ... | areres 3,196
714244 ZZ 6 | PERMIAN DD 14.00 10/15/2021.......cvmovereriirrirriirernsiseesiseiseiesesessisessesnenes 02/15/2018........ Private PIaCEMENL...........coviiiiciceee s | s ..14,025
714244 77 6 |PERMIAN DD 14.00 10/15/2021.... 03/31/2018........ Capitalized INTEESt. ...t | areres 1,266
714244 ZZ 6 |PERMIAN DD 14.00 10/15/2021 06/30/2018, Capitalized Interest...... 1,536
714244 7Z 6 |PERMIAN DD 14.00 10/15/2021........... 09/30/2018........ Capitalized INErESt..........c.oiviirriici s | s 1,590
714244 ZZ 6 | PERMIAN DD 14.00 10/15/2021.......ccvoorerriirrerriiernsiseesiseiseisesesissisesiesienes 12/31/2018........ Capitalized INTEreSt..........coicire e | e . 1,645
72703P  AA 1 |PLNT 2018-1A A2l ABS SNR 4.262 09/05/48......... 07/19/2018........ GUGGENHEIM CAPITAL MARKET .......cootiiiiiiiiieriiieiesississsisssssssssessessss st sssssessssnes | oesssssessssssesessssssssssssessssssssesssssassns | srsmsssssesssssossssessssssessnes 1,000,000 | coooeorreriinieeeis 1,000,000
74334A  AA 7 |PROG 2018-SFR1 A ABS SSNR 3.255 03/17/35......ccevuiieiiirririierinsieeesises e 02/08/2018........ GOLDMAN SACHS.......cooiieieitiiieieeeisssei et essensenas | aeees ...1,999,990 2,000,000
75574W  AC 1 |RCMT 2018-FL2 B CLO MEZ FLT 06/25/2035 06/15/2018 JP MORGAN SECURITIES INC.....c.oovvevrriiiiernnrcirneinns ,000,000 1,000,000
77587A  AS 5 |RMRK 2018-1A B2 CLO MEZ 4.27 04/20/2031 03/29/2018........ CITIGROUP......ooitiiieisie ettt | areies ...1,750,000 1,750,000
78403D AM 2 | SBA TOWER TRUST 18-1 C 3.448 03/15/2023....... 02/16/2018........ BARCLAYS CAPITAL. ..ottt ssesss st ssssssssssssesssssssssnns | eneas 2,000,000 2,000,000
78449P  AB 5 | SMB 2018-A A2A ABS SNR 3.50 02/15/2036. 03/14/2018........ BARCLAYS CAPITAL. ..ot ssesseesessssessessesesesssssesssssssessssesnssens | sreene 2,999,452 3,000,000
803169  AQ 4 | SRANC 2014-3A AFR CLO SSNR 4.088 06/30............cccomrrurrirririiiiiisiissiesisisssississsissiiens 04/30/2018........ JEFFERIES & CO.....iiiiiiiiiiiisiiei s sssesssssssssenns | svies 2,000,000 2,000,000
80349B AP 2 | SARAT 2013-1A A2R2 CLO SNR FLT 01/20/30. 12/03/2018 GOLDMAN SACHS ...1,000,000 1,000,000
828730  AB 7 | SIMMONS FIRST NTL CORP 5.00 04/01/2028.........ccceocermivreriieriirieriesiniseesisesssssesessssesensees 03/21/2018........ SANDLER & O'NEIL PARTNERS.........cooiiiiiririineiiesesiesesississssssenssssessssssssensessnnns | avenes 2,000,000 2,000,000
83404R  AB 4 |SOFI2018-B A2FX ABS SNR 3.34 08/26/2047.........cocvvmrierniiiierineienirerssiseesseesisseesssessssssesenes 03/13/2018........ BANC OF AMERICA SECURITIES.......ccocovernrirernnnns 2,497,403 2,500,000
83405R  AA 5 |SCLP 2018-1 A1 ABS SSNR 2.55 02/25/2027. 01/30/2018........ DEUTSCHE BANK ...ttt | £hetbebies sttt en st | eessbsesses b st b s s 1,999,870 2,000,000
85208N  AD 2 | SPRINT SPECTRUM 4.738 03/20/2025...........ocovveeemrierieirereriseienineines 03/14/2018........ GOLDMAN SACHS........ooooiieeecteeette ettt bbb nannns | onvens 3,000,000 ....3,000,000
85572R  AA 7 |STARR 2018-1 A ABS SSNR 4.089 05/15/2043 06/15/2018 DEUTSCHE BANK......ovtiiiiiiierieiniessesesieins 990,760 1,000,000
871829 BG 1 |SYSCO CORP 3.55 03/15/2025...........ccovverernrinianes 03/08/2018........ JP MORGAN SECURITIES INC.......oovuiiiiiiiiiireriiicisesierssissiesissisesesssessssssssessssesessesssses. | oesssssessesisssesssessssssssessssssessessssssessnes | ersesssesesssssessessessnsssessnes 1,989,600 . 2,000,000
87266X AA 1 |TRTX 2018-FL1 A CLO SSNR FLT 04/15/2035. 02/05/2018........ WELLS FARGO BROKERAGE SERVICES.........coiiiiiiiiiiiisisessiesissiesisssssssssessssssess | sesssssessssssssessssssssssssesssssssssessssssassns | srmsssssesssssisssssesssssessnes 1,000,000 | cooooorrvninriereenis 1,000,000
87267  AA 1 |TFINS 2018-2A A1 CDO SSNR FLT 09/30/2039 11/20/2018........ BANC OF AMERICA SECURITIES........coooiiieiireinrirererisciesissisesesisessesisesessssisensessssssenes | reres 2,000,000 2,000,000
87271L AU 6 | TIA 2016-1A B2R CLO MEZ 4.597 07/20/2031... 07/18/2018........ WELLS FARGO BROKERAGE SERVICES.........coiiieiiiiiiiesisiseisiesinsiessssssssssesssssees | sesssssessssssssessssssssssssessssssssessssssassns | srmsssssesssssossssesssssessnes 1,499,601
874060 AR 7 | TAKEDA PHARMACEUTICAL 4.40 11/26/2023... 11/19/2018 JP MORGAN SECURITIES INC......c.ovoevmrrierirerciinrirnee 2,998,800
89175M  AE 3 | TPMT 2018-3 M1 MEZ 3.875 05/25/2058 11/27/2018........ SANDLER & O'NEIL PARTNERS........otiiiiiiimiieisisiesiseissssie s s sssssssessssssessesss | sesssssessssssssesssssssssssessssssssessssssnssns | srmssosssesssssossssessasssessnes 1,909,375 2,000,000
89656F  AA 4 |TRL 2012-1A A1 ABS 2.266 01/15/43 02/22/2018........ SG AMERICAS SECURITIES........oviieiiieirerireiesisriesissisesesise s ssessssssesssseens | avenes 1,964,550
90352W  AA 2 | STEAM 2018-1 A1 ABS 3.783 04/25/48........... 05/02/2018........ DEUTSCHE BANK ...ttt ssssssessessans | eenes ...1,999,998 . 2,000,000
904764 BB 2 |UNILEVER CAPITAL CORP 3.375 03/22/2025............cocrirmrinienrireririreierinsins 03/19/2018........ CITIGROUP.....ooteiietiti et 2,971,020 | oo 3,000,000
92343V ER 1 |VERIZON COMM INC 4.329 09/21/28.........ccovrvrrnrrnes 06/21/2018........ EXCRANGEA. ... 2,577,532 . 2,610,000
96033W  AA 6 | WESTR 2018-1A A ABS SSNR 3.38 12/20/2031.........ccevriuriiiiciinricieriseeesissierssise e seseesesienenns 04/19/2018........ AMHERST SECURITIES CORP........ccoiviiiciriirererisrierssiseesieissiesesssseessessssisessssssssenes. | soeees 998,242 | ....cvoeen 1,000,000
96033W  AB 4 |WESTR 2018-1A B ABS SNR 3.58 12/20/2031.... 04/19/2018........ AMHERST SECURITIES CORP.......ceoiiiiiniieierisisisesie s ssanes 2,000,000
96524V A* 7 | WHITEHORSE FINANCE 6.00 08/07/2023....... 08/07/2018........ DEUTSCHE BANK ...ttt 1,000,000
979888  AC 8 |WDMNT 2018-4A A2 CLO SNR FLT 04/20/2030.... 03/29/2018........ WELLS FARGO BROKERAGE SERVICES.........covviimiieiiiernninsiesisssssssesssseessssesssenes | svenes 2,500,000 . 2,500,000
98875N  AJ 4 | ZAIS9 2018-2A B2 CLO MEZ 4.834 07/20/31.......coevuiereriniireinrireisrieeiesisesesiesiesesi e ssseiessenees 06/19/2018........ JP MORGAN SECURITIES INC.......ouvuiiiiiiiireriiicisesieresiseeesisi s sessssssesse s seensessees. | oesssessessesssesesssessessssssesss s essesssssesses | ersesssesesssssesssssessnsssessnses 1,000,000 | ooooorreirieeeeeis 1,000,000
98878C  AA 4 |ZCCP 2018-1A A1 CLO SSNR FLT 01/16/2031..... 11/29/2018........ AMHERST SECURITIES CORP.........couuiiiiiiiiinistisssiississiisenssesssssssssisssssssssssensesssssssnns | coenes 2,000,000 2,000,000
3899999. Total - BONAS - INAUSHAI BNA MISCEIANEOUS..............c.cveeiveieiecieteicieeictetetcetete ettt ete et eteteseeaetesees tevasuesassesesesssesesesseaesessesesesseaesessesetesessssesassesetesassesessesesesessetetessesetes e setes s sesesaesesetessssetesssesetssssesassssetessasetesansssessesesetesasassesansese  esesessssetesssssessssssetassssesasassesesessnsesanns | tesesseteressssessnsesesasessasans 165,090,975 165,209,237
8399997, TOtal - BONMS - PaI 3. .ottt 8 et E o0 E o0+ oHEEEEeEE R EE e EEf R LR SR E e EE LR R f R E R EE L8 eEE LA f L E R e EE LR R LR E SRR e eh R f e eEienE e en ettt | enterient e 185,808,755 185,004,237
8399998. Total - Bonds - SUMMANY HEM fTOM P 5.........cu ettt ettt et ste st es s essesensesseesesee | feesessessssessesneaeseeseesessetaeseeseeseeaeseeseeseeeeeeteeseEseeseteeseeseeaeEeeseeseE et aeEeeseEseEseteesee et eEaeEeEAeEeEoeEeeEeEseEeEeeseeseE et eeEeeseeseEoeteebee s et et antesses  oedeesessessstassessetsnsastessessetntantensessntansas 9,781,341 9,806,351 ....56,035
8399999, TOAI - BONMMAS. ...tttk f 80800 eh o0 EeEEe0E e eeEeEfeEE SR e E e eEf e R LR SRR oLE £ E LR e f R R E R EE L8 SRR f LR EE e EE LR E R E LR R e Rt en b fehient e sttt | enterieni e e 195,590,096 | ...ovooiiiiieiniiis 194,810,588 260,843
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Annual Statement for the year 2018 ofthe National Interstate Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Preferred Stocks - Industrial and Mit
59156R BT 4 |METLIFE INC D 5.875......ccoomiierirircieincienineiceseninenes 03/20/2018........ BANC OF AMERICA SECURITIES.......cccocvvvnrirerninnns 2,000,000 2,000,000.00 [ ..oveureeerricrinieeerieeeniereeeeeniees
743315 AU 7 | PROGRESSIVE CORP B 5.375......ccouiiutiiuiisiiensisensssesssssssssess s sesssssssssssess s ssnssssssssssnns 03/09/2018........ CS FIRST BOSTON......cuuiiueuieserssrsssenssssesstesssssssessenss st senssssssessssess s sssssssssessessssensses | shsessssesssensosessissssssssesssenssenssensssssssnns | stsssssssssssssssnmnsenssssssssnsens 1,000,000 | ..o 1,000,000.00
8499999. Total - Preferred StOCkS - INAUSEIAI @GN MISCEIANEOUS..................c.ovieiuiieiieeieieeteeeceee ettt cete eveeteteteetetesesaeteseseseetesssaetes s ssaessssesetesesaseesesesesessssesanseeesessssetesessesesessesetesesseseeesetesesassesasseee st s set et s sseesessesetesessseessesetetasessssasnse  ansssessssssetasessssesssetesasassesansneesesanaetanas 3,000,000 XXX
8999997, Ttal = PrefErmed STOCKS = PAIM 3. ... ittt €848 8L E LR E L E LRt 3,000,000 XXX
8999999, TOtal = PrEfEITEA SHOCKS. ...ttt sttt ettt etttk E L8 E S8 £EESEEe eEEoEE£EfEEE L oL E R e E oL Ef L £EE £ E L E L E £ E b E 8L 3,000,000 XXX
Common Stocks - Industrial and Mi
172967 42 4 | CITIGROUP INC......couiiiiiiiiriisiieiesesicesi et 05/03/2018........ SANDLER & O'NEIL PARTNERS.........cccocovinienee 250.000 .16,741 XXX
172967 42 4 | CITIGROUP INC........oviiiiiirieieiniesneresese et 05/04/2018........ SANDLER & O'NEIL PARTNERS..........ccccovvnienee 360.000 .24,410 XXX
29250N 10 5 [|ENBRIDGE INC.....cooiviiiieiiiciitiieissiesi sttt 12/20/2018........ Exchanged ....51,992 XXX
29273V 10 0 |ENERGY TRANSFER EQUITY LP... 10/19/2018 Exchanged ,316,940 XXX
90187B 40 8 | TWO HARBORS INVESTMENT CORP. 08/01/2018........ Legacy Merger. 539,927 XXX
9099999. Total - CommOn StoCkS - INAUSHIAI BNA IMISCEIIANEOUS..........cveiiiiieiistieis ittt ess e edseee et s E e f 8o E 8880880880 £EE 8 f 0881 £0 8 E 0 E 80808100 E Lo Ef 08 e E o8 e b see eebeee s eh bbbttt en bt ent s | nssnesenssns st snsnns et enisnse 1,950,009 XXX
Common Stocks - Parent, Subsidiaries and Affiliates
92206@ 10 7 |VANLINERINS CO.... 08/31/2018........ Stock OptioNS.......cvvvvverirnrrrriniinnines 1,287 XXX
92206@ 10 7 |VANLINERINS CO.... 08/31/2018 Stock Options ..14,208 XXX
92206@ 10 7 |VANLINERINS CO.... 09/30/2018........ Stock OptioNS.......cvuvevverinrrrriniinnines 1,245 XXX
92206@ 10 7 |VANLINER INS CO....cooivririiririiiieriesesiessi s 10/31/2018........ SHOCK OPHIONS.....oovveiriiirceiiie bbb 1,287 XXX
92206@ 10 7 | VANLINER INS CO....coovrriirirereiieereeeieeeeeisesiseeseesceseneenes 11/30/2018........ SEOCK OPHIONS.....eovvriiriaireiiie e 1,245 XXX
92206@ 10 7 | VANLINER INS CO.... 12/31/2018........ SHOCK OPHIONS...vevttisi ettt b 1,301 XXX .
9199999. Total - Common Stocks - Parent, SUDSIAIANES NG AFfIIIEEES. ...ttt eds st ee s8Rk ..20,574 XXX 0
9799997, TOtal - COMMON SIOCKS = PAIt 3...........ovoiieveiiiiiteiieiei ettt ettt ettt see st et eeeesesessessesesssssessessesansess  etsssssessessessssessessesansessesssssesassessesssssesessessesesassessessessssessessesansessesseesesessessessessesesssesessesassessessssssessessetassessessessesessessebnsaesesssssesans | ebssssssossessesssessessessessssensessesnsessessnsns | stessessessssssssssessessessssssassns 1,970,583 XXX .0
9799999, TOAl = COMMON SEOCKS...........cucvieiveiieeteteicectetct ettt et etet et st etetaceetesesaetesessseesessetesesasssaessssesesasssaesans  4assssesssssessssssesessssesesssesesassssssessssesesassssesasesesessssesesssseeesessssetesasseeesessesetasaesesassesesetssesesassetesssssetesseseeesessesetssssetessssetebsessesasnte  aesesessssesetassssssassssetessastesassstesasaneetasan ...1,970,583 XXX .0
9899999.  Total - Preferred NG COMIMON SHOCKS............coeiiiiiiieiiieiseieiieiiessiesete sttt essssssessessseseessessessssessessesssssssesses | fessesssssssassessesssssssessessesassessessessesessessesssssssessessessesessessesssssssessessesassessessessesassessesssssssessessessesansessesssssssessessesansessessessesessessessssnsessns  aesessesssssesssessesssssnsessessessnsansessessnsnsan .. ...4,970,583 XXX 0
9999999. Total - Bonds, Preferred and COMMON STOCKS..............c.iviiuiiriiireiieiisieieii sttt ss e essssiete | ettessees et et et e s s e st ee b e et e s et s oL b et s eL e e bt L b et b L s e b LRt e e et e bt e bbb en et tiettes | Cebaessntesesses bt eses et en et esaeniessensses | erieriesinteesinsaenieereseee 200,560,679 XXX 3

Total - Bonds, Preferred and Common Stocks




vi3

Annual Statement for the year 2018 ofthe National Interstate Insurance Company

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
Bonds - U.S. Government
36241L S7 2 |GNJO PL 783242 PT 3.00 02/15/2026................... .| 12/15/2018. | MBS Paydown 79,192 | covveeeeeeeeerees | v (T3 | p— 02/15/2026.
38373A D9 4 | GNR2009-69 PV PAC 4.00 08/20/2039 .| 12/20/2018. | MBS Paydown [T Tl J ST IS X 08/20/2039.
38375C 6N 5 |GNR 2012-116 PG PAC 2.00 10/20/2040.... .| 12/20/2018. | MBS Paydown 38,837 266 10/20/2040.
38375G 2G5 |GNR 2012-102 DN SEQ 1.50 09/20/2040.... .. | 12/120/2018. | MBS Paydown (200 T I 8 | 09/20/2040.
38376E  VJ 1 |GNR2009-110 AB SEQ 4.00 04/16/2039.... .| 12/16/2018. | MBS Paydown KL R S I AT | o 04/16/2039.
38376X L5 0 |GNR2010-31 AP PAC 4.00 08/20/38.................... .| 12/20/2018. | MBS Paydown . (68) 08/20/2038.
38377E NN 0 |GNR 2010-42 NH PAC 4.00 04/20/39 .| 12/20/2018. | MBS Paydown T2 | e TAIT8 | i 73272 | e | e LT3 04/20/2039.
38377K  FN 5 |GNR 2010-115 NW PAC 3.50 01/20/38... .| 07/20/2018. | MBS Paydown 443,051 443,051 01/20/2038.
38377L  ZD 3 |GNR 2010-127 NH PAC 3.00 02/20/39.... .. [ 12/120/2018. | MBS Paydown............coocvvmevvvmscvisscrieans | 490987 | 129987 | 133909 | 131662 | o 383 [ oo 129,987 02/20/2039.
38378T AF 7 |GNR2013-71 GA PAC 2.50 07/20/2041.. .. | 12/120/2018. | MBS Paydown o o 91936 91936 | 92206 | 92,067 o TGR4 ) PSSO ISV Uk 4 § ISSSRROOTN OO 07/20/2041.
38379X KD 1 |GNR2016-83 AP 3.00 10/20/2045..........coconvverncc. .| 12/20/2018. | MBS Paydown...........ccvververerererererinnens 237,371 237,371 | oo 247571 | i 245,783 3,207 237,371 10/20/2045.
0599999. Total - Bonds - U.S. GOVEMMENL......coviviisimnicisssmnsssssisssssnisnisns s | 1,347,509 | ... 1,347,509 | ....... 1,406,303 | ........... G I I— o — 4,059 | oo (O O X < | (O 1,347,509 XXX
Bonds - U.S. States, Territories and Possessions
68609T DM 7 |OREGON STV 4.00 12/01/2048......c.coccsvsv [ [ 1200172018 [Partial Call....o | o | 15,000 | oo 15,000 | oo 16,150 16,446 | o | e (1,146) | o | (1,146) | o | e 15,000 12/01/2048.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS...........couvvvuuimiriis crviiiinnsiiisssssssssisssssssssssssssssssssssssssssssssssssssssss | 15,000 | coovoceo.... 15,000 | oovooone. 16,150 | vovvvrvvrr 16,146 | covvveoerrd 0 ... (1,146) | coovvvvvvrnnn () [(RLIO) — (] 15,000 XXX
Bonds - U.S. Political Subdivisions of States
447025 GT 8 |HUNTSVILLE AL REF SR B 5.00 09/01/2020.. .| 09/01/2018. 750,000 | .........850,553 | vovvvovoo. 758,132 | oo 750,000 09/01/2020.
604280 CD 7 |MINOCQUAWISD 1TXB 5.40 03/01/2025.... .| 03/01/2018. | Sinking Fund Redemption 55,000 55,659 .55,000 |. 03/01/2025.
800722 FR 6 |SANGAMON SD #3-UNR 5.00 12/15/2018 . | 08/02/2018. | Call... 1,065,000 | ......1,083,793 | .......... 1,065,000 o 1,065,000 |. 12/15/2018.
2499999 Total - Bonds - U.S. Political SubdiviSIons of STates..............ccccevciiies oo | 1,870,000 | ....... 1,870,000 | ......1,990,446 | .......... 1,878,791 | oo 0] o879 | oo [ (8,791) |0 | o 1,870,000 XXX
Bonds - U.S. Special R and Special A t
027650 GR 9 [AMER MUNIPWR OH PREREF 5.00 02/15/2018. | .. | 02/15/2018. | Maturity. 925 000 925000 | ... 042378 | oo, 925,733 | oo, 925,000 [ .o | e | ceeveeeeieenen0 [ e 23,125 | 02/15/2018.
027650 HP 2 | AMER MUNI PWR OH REF 5.00 02/15/2018........ .| 02/15/2018. | Maturity. 75,059 02/15/2018.
18610R AD 6 |CLEVE-CUYAHOGA 6.625 2/15/2021 .| 02/1412018. | DISHIDULON....ccvvvvevvvvvvssscevercsscieeees | L o007 | 400.000 | oo 400400 | o 400,130 | oo 02/15/2021.
196479 TZ 2 |COHSG SF PR IAA5.00 11/01/2028 ..| 11/01/2018. | Sinking Fund Redemption. 51,997 11/01/2028.
19647P BA 0 |CO ST HSG FIN AUTH MF | 3.20 02/01/2044....... .. | 12/01/2018. | MBS Paydown.. 215964 | .........215,964 | .............. 215,964 02/01/2044.
20774W  G9 6 |CT HSG FIN 4.00 11/15/2040.. .. | 12/11/2018. | Partial Call ...70,000 71,097 11/15/2040.
207758 N8 5 |CT ST HSG FIN AUTH B-2 4.00 11/15/2032 .| 12111/2018. | Partial Call.... 130,000 11/15/2032.
3128M1 CK 3 |FGCI G11974 PT 5.50 05/01/2021.. .| 12/15/2018. | MBS Paydown 05/01/2021.
3128MB DN 4 [FGCI G12609 PT 5.50 04/01/2022.. .. | 12/15/2018. | MBS Paydown 04/01/2022.
3128MM UM 3 |FG G18587 PT 3.00 02/01/2031 .| 12/15/2018. | MBS Paydown 254,195 252,253 241,587 02/01/2031.
3128P7 5B 5 |FG C91742 PT 3.50 01/01/2034.. . [ 12/15/2018. | MBS Paydown........cccocouvvvvscrmssisesi | | 240,620 B 257,989 257,402 240,620 01/01/2034.
3128P7 7L 1 |FG C91799 3.50 11/01/2034 .| 12/15/2018. | MBS Paydown 241673 241,673 252,775 252,346 241,673 11/01/2034.
3128P7 Q6 3 |FG C91377 4.50 06/01/2031.... .. | 12/15/2018. | MBS Paydown 242,063 242,063 261,731 260,297 242,063 06/01/2031.
3128P7 QN 6 |FGTW PL C91361 4 03/01/31.. .| 12/15/2018. | MBS Paydown 200,312 200,312 | 100000 213,959 | vovovv213,335 | oo, 200,312 03/01/2031.
3128P7 W5 8 |FG C91568 PT 3.00 10/01/2032.. .| 12/15/2018. | MBS Paydown............cccoowwseesvvvmncvsssssnc | 174,251 | .......... 174,251 174,251 10/01/2032.
3128P7 XX 6 |FG C91594 3.00 01/01/2033.... .| 12/15/2018. | MBS Paydown.. 205,225 | .... 204,723 195,162 01/01/2033.
3128PV  BS 8 |FG J15449 PT 4.00 05/01/2026... .. [ 12/15/2018. | MBS Paydown..........ccoocvvvevvemmcvvcvmsncencenns | k143492 | 143492 | LT 0T — LI — 143,492 05/01/2026.
31294L 6V 0 |FGCI E02684 PT 4.50 03/01/25 .| 12/15/2018. | MBS Paydown.........cccovvvvvvvvvvvvvvvvnvnvnnnnnnne | ok 40 ABT | ADABT | 44,532 43,182 03/01/2025.
3130A7 CX 1 |FED HOME LN BANK 0001 0.875 03/19/2018....... | .. | 03/19/2018. | Maturity.........cccocooormmmmmrvvmsmemriismssrriienns | 2,000,000 | ....... 2,000,000 | ....... 1,999,380 ..1,999,935 | oo, 03/19/2018.
3130A7 H7 3 |FED HOME LN BANK 0001 1.00 03/29/2018......... -+ | 03/29/2018. | MatUIiY.......crvvvvveeevnrsissssesnnervceissssssssns [ 1,325,000 | ....... 1,325,000 | ....... 1,325,000 1,325,000 | oo | eeeereeeeerierseens | oo | oo [ 03/29/2018.
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

SCHEDULE D - PART 4

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

F Current Bond

0 Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
3132J4 H3 6 |FG G30949 PT 3.50 08/01/2036...........cccveorrrernene .. [ 12/15/2018. | MBS Paydown...........ccoovvvevmsvvvvossmsnninsa | 275523 | oo 275,523 290,332 288,238 275,523 | oo | e | 0 | s 4,346 | 08/01/2036.
31331) 7G 2 |FED FARM CREDIT 3.15 01/12/18.........cccovvvnnnns o | 011212018 | MAUIRY....oovevecesieesseeennee | 2,910,000 ,910,000 | ....... 2,923,793 | ..ccoooe.. 2,910,103 01/12/2018.
31331Q X3 6 |FED FARM CREDIT 4.25 06/18/2018 .| 06/18/2018. | Maturity. ..58,000 | .. 66,595 58,643 06/18/2018.
31331X RF 1 |FED FARM CREDIT 5.12502/05/2018... .. | 02/05/2018. | Maturity. 1,300,000 ,300,000 | .......1,527,435 ...1,303,132 02/05/2018.
31331Y 4S 6 |FED FARM CREDIT 5.05 08/01/18 .| 08/01/2018. | MAtUIItY......oooovvvvvevvvvvvvvvvvvvnenevnvivsvsnsnsvsrnnnn | 2,480,000 | ...... 2,480,000 | ...... 2,809,270 2,509,156 08/01/2018.
3133X0 PF 0 |FED HOME LN BANK 5.375 08/15/2018 .. | .. 08/15/2018. | Maturity. 250,000 250,000 298,010 254,153 .250,000 08/15/2018.
3133XP CT 9 |FED HOME LN BANK 4.25 03/09/2018................ .. [ 03/09/2018. | Maturity..........cocvvvermeeerivssnvsissssisiisssns | 1,809,000 | .. 1,809,000 | ....... 1,965,283 | voooo... 1,814,198 | eoovvoveeevevcciies | oreeed(5,198) | oo | v n(5,198) [ oo | v 1,809,000 03/09/2018.
31350A BR 8 |FHLMC VAR M034 CL A 4.15 04/15/2025... .. 1 10/15/2018. | Partial Call............ccooovvevvrmecrivscrivaniieans | 20,000 120,550 20,323 04/15/2025.
313590M SD 6 |FANNIE MAE 4.60 06/05/2018 .. | 06/05/2018. | Maturity 200,000 211,143 200,833 06/05/2018.
3136A1 N8 4 |FNR2011-114 VA SEQ 3.50 07/25/26. .. | 12/25/2018. | MBS Paydown.............coevvvevvomscvivsniisans | 1,235,040 1,318,791 | .......... 1,251,732 07/25/2026.
3136A4 VH 9 |FNR 2012-14 HA PAC 2.00 07/25/40... ..|.. | 12/25/2018. | MBS Paydown 37,345 . 36,938 07/25/2040.
3136A5 BB 1 |FNR2012-40 PAC 2.00 09/25/40.............ccoceunneen. .. | 12/25/2018. | MBS Paydown 59,195 . ..59,472 59,339 09/25/2040.
3136A5 P6 7 |FNR 2012-53 PB PAC 2.25 02/25/41 .. [ 12/25/2018. | MBS Paydown..........cccccoovvvemsvvvcvssecniinsns |k 155368 | . 155368 | oo, 159,544 | oo 158,089 155,368 02/25/2041.
3136A6 4N 1 |FNR2012-72 QE SEQ 3.00 01/25/38, .. | 12/25/2018. | MBS Paydown 260,893 255,406 248,618 01/25/2038.
3136A7 5E 8 |FNR 2012-96 PD PAC 2.00 07/25/2041... .. | 12/25/2018. | MBS Paydown 78,077 07/25/2041.
3136A8 XC 9 |FNR2012-99 AB SEQ 1.75 05/25/2039... ..| . | 12/25/2018. | MBS Paydown 95918 96,120 05/25/2039.
3136AA  MJ 1 |FNR 2012-139 BH PAC 2.00 02/25/2042............... .. [ 12/25/2018. | MBS Paydown..........cccccooovmmevvvvisssvvniiiens | k109616 | 109616 | o A1TTA 111,276 109,616 02/25/2042.
3136AA Y7 4 |FNR2012-145 TA PAC 1.25 11/25/2042 .. | 12/25/2018. | MBS Paydown..........c.ooecvvmemvimscvissceean | 409.365 | ... 109.365 | 108997 | 109,077 109,365 11/25/2042.
3136AA YL 3 |FNR 2012-133 GE PAC 1.50 08/25/2041 .. | 12/25/2018. | MBS Paydown 20135 20,165 |. 08/25/2041.
3136AB  H7 1 |FNR2013-5BD SEQ 2.00 03/25/2040 .. | 12/25/2018. | MBS Paydown 76,644 03/25/2040.
3136AC A5 0 |FNR2013-18 PA PAC 2.00 11/25/2041... .. | .. | 12/25/2018. | MBS Paydown 83.356 11/25/2041.
3136AC EK 3 |FNR2013-10 NE PAC 2.00 01/25/42..................... .. | 12125/2018. | MBS Paydown.........cc.ooevvvmecvvmecriveceean | 473367 | 73367 | o AT53TA | 174,836 01/25/2042.
3136AC  JY 8 |FNR2013-17 PC SEQ 2.00 03/25/2039... .. | 12/25/2018. | MBS Paydown 39712 03/25/2039.
3136AD 2H 1 |FNR2013-43 XP PAC 1.50 08/25/2041... .. | .. | 12/25/2018. | MBS Paydown 86,909 08/25/2041.
3136AD P9 4 |FNR 2013-41 AE SEQ SSUP 2.00 07/25/2037...... - [ 12125/2018. | MBS Paydown.......oooccovvsvvvnsvnssvcessc | A8TA06 | e 187,106 | e 182441 | o 184,079 07/25/2037.
3136AE 6N 2 |FNR2013-74 HA SEQ 3.00 10/25/2037................. .. | 12/25/2018. | MBS Paydown 10/25/2037.
3136AE  EZ 6 |FNR 2013-53 WG PAC 2.00 06/25/2042.. .. | 12/25/2018. | MBS Paydown 06/25/2042.
3136AE  S7 3 |FNR2013-53 WL PAC 1.50 01/25/2042.. .. | 12/25/2018. | MBS Paydown.. 170,612 01/25/2042.
3136AE  Z4 2 |FNR 2013-70 VA PAC 3.00 08/25/2026 .. | 12/25/2018. | MBS Paydown 132,229 08/25/2026.
3136AF NE 0 |FNR 2013-75 VG PAC AD 3.25 08/25/2026. .. | 12/25/2018. | MBS Paydown 08/25/2026.
3136AG LA 8 |FNR2013-93 VA SEQ 3.00 01/25/25 .. | 12/25/2018. | MBS Paydown 01/25/2025.
3136AK  MN 0 |FNR 2014-39 VA SEQ 3.00 08/25/2027.... .. | 12/25/2018. | MBS Paydown 123274 | 126702 | o 125,103 123,274 08/25/2027.
3136AL  YX 3 |FNR 2014-81 CA 3.00 03/25/2041 .| 12/25/2018. | MBS Paydown.. 281,798 281,798 294,083 292531 281,798 03/25/2041.
3136AR R4 2 |FNR2016-25 A 3.00 11/25/2042 .. | 12/25/2018. | MBS Paydown 203488 203,488 212,264 ..210,826 203,488 11/25/2042.
3136AT CK 8 |FNR 2016-50 BN 3.00 02/25/2046 .. | 12/25/2018. | MBS Paydown 298231 228231 238,359 236,641 228,231 02/25/2046.
3136AT JR 6 |FNR 2016-49 PA PAC 3.00 09/25/45... .| 12/25/2018. | MBS Paydown...........ccvevvvvvevvvvvvvsvvvsvsvnnnnnn | 181,959 .181,959 09/25/2045.
3136AT U8 5 |FNR2016-77 BA PAC 2.50 01/25/2045.. .| 12/25/2018. | MBS Paydown..........cccvvvvvvvevevevvvsvsvsvsvsninnn | 119,764 119,764 01/25/2045.
3136AU RZ 6 |FNR2016-92 DA 3.00 02/25/2034... .. | 12125/2018. | MBS Paydown..............ccoooummmsevvvvvecesismnsns | 124,960 124,960 02/25/2034.
3136AV V9 7 |FNR2017-22 BE SEQ AD 3.50 08/25/40 .| 12/25/2018. | MBS Paydown...........ccvvvvvevevevevvvsvvvsnsnnnnnne | 160,214 .160,214 08/25/2040.
3136AW JZ 1 |FNR2017-31 QA PAC 3.50 11/25/45.. .| 12/25/2018. | MBS Paydown..........c.cvevvvevevvvvvvvsvvvsvnvnnnnns | 127,870 127,870 11/25/2045.
3137A2 PF 2 |FHR 3766 HE PT 3.00 11/15/20 .. |..| 12/15/2018. | MBS Paydown 165,660 11/15/2020.
3137A2 W9 8 |FHR 3752 PD PAC 2.75 09/15/2040............ccoococcc. .. | 12/15/2018. | MBS Paydown 46,403 09/15/2040.




Annual Statement for the year 2018 ofthe National Interstate Insurance Company

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

cvid

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

F Current Bond

0 Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
3137A6 DT 6 |FHR 3815 GD SEQ4.00 09/15/2025..................... .. [ 12/15/2018. | MBS Paydown..........cccocvveermmmmvvvsssmcnnissns | ok 494277 | 421277 | [PERE I — 121,819 . 121,277 09/15/2025.
3137A6 FB 3 |FHR 3809 GA PAC 4.50 10/15/39.........ccccoorvrnrenn. .. | 12/15/2018. | MBS Paydown . 260,647 | .... 253,594 . . . 249,321 10/15/2039.
3137A9  J7 2 |FHR 3843 GJ PAC 3.50 10/15/39 .. | 12/15/2018. | MBS Paydown ..37,361 10/15/2039.
3137A9 VR 4 |FHR 3835 BA SEQ 4.00 08/15/2038.... .. | 12/15/2018. | MBS Paydown 140,724 08/15/2038.
3137AE LS 2 |FHR 3910 JC SEQ 2.00 12/15/2037 .| 12/15/2018. | MBS Paydown 12/15/2037.
3137AJ  6F 6 |FHR 3955 BG 2.50 02/15/2041 o |- [ 12/15/2018. | MBS Paydown..........c..oovvvvmecvsscvissniieans | 101,058 | .ccovneee . . .101,058 02/15/2041.
3137AJ  HW 7 |FHR 3960 YH SEQ 2.00 08/15/2040...................... .. [ 12/15/2018. | MBS Paydown...........ccoccovvvmsevvvissmsvrcnsa | 128,040 | ..........128, . 841 | v, 128,040 08/15/2040.
3137AK KD 2 |FHLMC K705 X110 CSTR 09/25/18.... .. | 09/25/2018. | MBS Paydown . 09/25/2018.
3137AP  BF 6 |FHR 4033 ED SEQ 2.50 10/15/36 .| 12/15/2018. | MBS Paydown 45,023 45110 10/15/2036.
3137AP  GN 4 |FHR 4029 NE PAC 2.50 03/15/2041.... .| 12/15/2018. | MBS Paydown 56,668 03/15/2041.
3137AQ ZE 1 |FHR 4059 BC SEQ 2.50 04/15/39 o [ [ 1211512018, | MBS PaydOowN......oveeevesveensvvessveessn | 281,622 | e 281,622 | e 289475 | 247,061 04/15/2039.
3137AR  RT 5 |FHR 4080 DA PAC 2.00 03/15/2041............cccc.....c .| 12/15/2018. | MBS Paydown 59,099 03/15/2041.
3137AR  Z6 6 |FHR 4083 CA SEQ 2.00 12/15/2038 .| 12/15/2018. | MBS Paydown 74,615 12/15/2038.
3137AS BZ 6 |FHR 4077 MA 2.00 08/15/2040. .. | 12/15/2018. | MBS Paydown 250,262 250,262 253,546 | .... 253,087 08/15/2040.
3137AS Q8 0 |FHR 4088 PA PAC 3.00 12/15/40.... .| 12/15/2018. | MBS Paydown 44,808 . 12/15/2040.
3137AT KB 7 |FHR 4097 GJ 2.50 10/15/2031 .. | 12/15/2018. | MBS Paydown 67,535 87,748 10/15/2031.
3137AT Q5 4 [FHR 4097 TG SEQ 2.00 05/15/2039.........ccccvvrrrnnee .. [ 12/15/2018. | MBS Paydown..........cccccooovmsevvvvisssvvniisens | b 133229 | 133229 | 129357 | o 130,439 133,229 , 05/15/2039.
3137AT W5 7 |FHR 4106 EC PAC 1.75 04/15/41.... .. | 12/15/2018. | MBS Paydown..........c.cooevvvvemvivsciivscieean | 166,806 | ... 166.806 | o 167431 | 167,197 . 166,806 X 04/15/2041.
3137AU ML 0 |FHR 4102 LA PAC 1.75 01/15/2040 .| 12/15/2018. | MBS Paydown 25719 . | 0. 01/15/2040.
3137AU VJ 5 |FHR4119PAPAC 1.50 09/15/41 .. | 12/15/2018. | MBS Paydown.........cc.ooevvememvimscriseceean | 415553 | 115553 | 115986 | 115,834 . 115,553 09/15/2041.
3137AU X8 7 |FHR 4123 AE SEQ 2.00 09/15/2039.... .. [ 12/15/2018. | MBS Paydown..........cccccovvvmmeevvvesssevniisens | b 459129 | 151129 | o A51.648 | 151,471 151,129 X 09/15/2039.
3137AW VA 0 |FHR 4145 UC PT 1.50 12/15/2027.........ccooovuvveenee .| 12/15/2018. | MBS Paydown 29,327 12/15/2027.
3137AY NZ 0 |FHR 4161 TB PAC 2.50 11/15/2039.... - [ 121512018, MBS Paydown.......oooccovsevvensvmsscense | A12,448 | e 112,148 | e 112,455 | 112,281 11/15/2039.
3137AY UE 9 |FHR 4163 YA PAC 2.50 10/15/2041.... .. | 12/15/2018. | MBS Paydown 73,200 10/15/2041.
3137B0 DW 1 |FHR 4183 ME 2.00 02/15/2042 .| 12/15/2018. | MBS Paydown 57,261 02/15/2042.
3137B0 TR 5 |FHR 4186 MC PT 1.50 03/15/2028.. .. | 12/15/2018. | MBS Paydown.........cc.cooevvvmecvvmscriveceean | 405736 | 105736 | o 401275 | 102,538 03/15/2028.
3137B4 4F 0 |FHR 4236 WC PAC EXCH 3.00 05/15/42 .| 12/15/2018. | MBS Paydown 37,544 05/15/2042.
3137B7 3L 1 |FHR 4289 WE SEQ 3.00 08/15/2031 .. | 12/15/2018. | MBS Paydown.. 54,876 08/15/2031.
3137B7 WH 8 |FHR 4311 EA PAC 2.00 09/15/43.... .| 12/15/2018. | MBS Paydown 57,887 09/15/2043.
3137BA  HX 3 |FHR 4345 AB SEQ 3.00 02/15/40.... .. | 12/15/2018. | MBS Paydown........ccooovvvvmmmvvmncrivecceean | 13375 | 413375 | o 116067 | 115,375 02/15/2040.
3137BA XY 3 |FHR 4342 BD PAC 2.50 12/15/2043 .| 12/15/2018. | MBS Paydown 50,753 12/15/2043.
3137BA  ZV 7 |FHR 4336 WV SEQ 3.00 10/15/2025... .. | 12/15/2018. | MBS Paydown 52 962 10/15/2025.
3137BB FW 5 |FHR 4349 CD PAC 2.50 03/15/2044. .| 12/15/2018. | MBS Paydown.. 21,956 . 03/15/2044.
3137BC  GX 0 |FHR 4360 KA 3.00 05/15/2040 .. | 12/15/2018. | MBS Paydown 323960 323 960 337,121 | ... 335,181 . .4, ! 1323,960 . 0. , 05/15/2040.
3137BD 4U 7 |FHR 4378 AC PAC 2.00 02/15/2044.... .. [ 12/15/2018. | MBS Paydown...........ccccooveeeesvvvvvssmeercinns | 43743 | oo 43743 | . 42841 | ... 42,816 . 43,743 02/15/2044.
3137BH FN 2 |FHR 4463 CA 3.00 08/15/2039 .. | 12/15/2018. | MBS Paydown 267,851 267,851 267,851 , 08/15/2039.
3137BN 78 0 |FHR 4569 A 2.50 11/15/2040 .. [ 12/15/2018. | MBS Paydown...........ccoceevvvmsvvvvivsmscnreena | 214,061 | ... 214,061 214,061 11/15/2040.
3137BR 6T 7 |FHR 4608 HA 2.50 06/15/2041 .. | 12/15/2018. | MBS Paydown.. 191,607 . 06/15/2041.
3137BS GS 6 |FHR 4621 KA 2.50 04/15/2046.... .. | 12/15/2018. | MBS Paydown 139,171 04/15/2046.
3137BS YX 5 |FHR4631AC 3.50 08/15/2043.... .. | 12/15/2018. | MBS Paydown 08/15/2043.
3138EQ 6P 2 |FN AL8077 PT 3.50 12/01/2029... || 12/25/2018. | MBS Paydown.........cccovvvevvvvvevevevsvsvsssnninnnn | 171,705 171,705 12/01/2029.
3138ER VP 2 |FNCT PL AL9621 PT 4.00 01/01/37......cooocvrri .| 12/25/2018. | MBS Paydown...........ccvevvvvvevvvvvvvsvvvsvnvnnnnns | 112,420 112,420 , 01/01/2037.
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3138ES B8 0 |FNCT PLAL9962 PT 3.50 01/01/36..........cccvveeunee .. [ 12/25/2018. | MBS Paydown..........ccoocvveemmmvvvvsssssnniisans | L 127954 | 127,254 132783 | | e, (2,352) | .. 27,254 | oo | oo | e | e, 2,215 | 01/01/2036.
3138W9 DC 1 |FNAS0098 3.50 08/01/2033............cccoovorrvrirnnenns .. | 12/25/2018. | MBS Paydown 230,394 ..239,677 230,394 08/01/2033.
31393W W8 8 |FHR 2641 WE PAC 4.50 01/15/2033... .| 09/15/2018. | MBS Paydown 9,064 | oo | o190 | oo 190 | e | e 9,254 |. 01/15/2033.
31394N 5L 8 |FHR 2713 H SEQ 4.00 12/15/2018 .. | 12/15/2018. | MBS Paydown 24,118 23,827 |. 12/15/2018.
31395A 4M 4 |FHR 2809 DC SEQ 4.50 06/15/2019... .| 12/15/2018. | MBS Paydown 18,163 06/15/2019.
31395) MW 3 |FHR 2892 DB SEQ4.50 11/15/2019.... w| . [ 12/15/2018. | MBS Paydown...........c.ooevvmecvvmscrisenens |k AADTR | 44,333 11/15/2019.
31397S XM 1 |FNR 2011-40 KA SEQ 3.50 03/25/2026................. .. [ 12/25/2018. | MBS Paydown...........ccccovvvvmmmvvvcvssnnnniiens | ko835 85 36 35 03/25/2026.
313970 RJ 0 |FNR2011-63 MV SEQ 3.50 07/25/24. .. | 12/25/2018. | MBS Paydown..........c.cooevvvmecvvmscrissciiean | L 480162 | oo 480162 | o 495602 | 480,215 | .voooorrerreriens 480,162 07/25/2024.
31398N  BS 2 |FNR2010-102 DE NAS 3.00 06/25/29 .. | 12/25/2018. | MBS Paydown 14,081 135,940 |. 06/25/2029.
31402D 7J 3 |FNCI 726397 PT 4.00 07/01/2018... .. | 07/25/2018. | MBS Paydown .15,639 17,168 07/01/2018.
314030 JE 0 |FNCI 745561 PT 5.00 08/01/2020... .. | .| 12/25/2018. | MBS Paydown 133,011 32,860 08/01/2020.
31403D KD 0 |FNCI 745592 PT 5.00 01/01/2021.........cccoovuvvvvnnne .. | 12/25/2018. | MBS Paydown .21,586 21,683 01/01/2021.
31412Q SE 0 |FNCIPL 932117 PT 4.00 11/01/2024 .. | 12/25/2018. | MBS Paydown 83,529 11/01/2024.
31416W ZA 3 |FNCT PL AB1636 PT 3.50 10/01/2030.... .. | 12/25/2018. | MBS Paydown 62.508 10/01/2030.
31417Y GK 7 |FNCIPL MA0201 PT 4.00 10/01/24. .. [ 12/25/2018. | MBS Paydown..........cccccovvvmmevvvvisssnvniiiens | b 112204 | 412294 | 115,976 | R 112,294 10/01/2024.
31417y SD 0 |FNCIPT 3.50 09/01/2025. o |- | 12/25/2018. | MBS Paydown..............ooevvemecvmecnivecens |k 441160 | o 411160 | o 415,097 | 113,959 111,160 09/01/2025.
31417Y SK 4 |FNCN MA0521 PT 3.50 09/01/2020...........cccceuveeee. .. | 12/25/2018. | MBS Paydown 13,150 | ovveeeeeeeeeeerees | eevereereeeeea(82) | oo | vereereeieencena82) | oo | v 13,006 09/01/2020.
31418A  AJ 7 |FN MA0908 4.00 11/01/2031... .. | 12/25/2018. | MBS Paydown..........c.ooevvvmemvivscrivsciiean | 446762 | 146762 | 155201 | T N — 146,762 11/01/2031.
31418A F2 9 |FN MA1084 3.50 06/01/2032... .. | 12/25/2018. | MBS Paydown 285,096 279,044 06/01/2032.
31418A HQ 4 |FN MA1138 3.50 08/01/2032... .. [ 12/25/2018. | MBS Paydown...........ccocoeeememsvvevsssnenninssa | ok 18768 | 48768 | 20,035 | ii19.967 | o o480 i 280 i 18,768 08/01/2032.
31418A SN 9 |FN MA1424 3.50 04/01/2033... .. | 12/25/2018. | MBS Paydown 135,018 135,018 04/01/2033.
314188 7E 0 |FN MA2692 PT 3.50 07/01/2036............coovvvernnccnn .. | 12/25/2018. | MBS Paydown 114,150 114,150 07/01/2036.
31418V T5 1 |FNCIAD7771 PT 4.00 07/01/2025.. .| 12/25/2018. | MBS Paydown 44530 07/01/2025.
314190 MQ 1 |FNCIAE3066 PT 3.50 09/01/2025... .. | 12/25/2018. | MBS Paydown...... 84,755 09/01/2025.
31419D NW 7 |FNCI AE3104 PT 3.50 09/01/2025 .. | 12/25/2018. | MBS Paydown.. 35,876 | ............35,876 .37, 36,407 09/01/2025.
373539 5F 8 |GAHSG & FIN AUTH B-2 3.50 06/01/2039........... | .. | 12/01/2018. | Partial Call 145,000 | ......... 145,000 | .......... 154,525 | voovoee. 152,091 | covvccrvverrnns 145,000 1933 | 06/01/2039.
396321 CT 6 |GREENVILLE NC UTIL TX B 5.78 11/01/2018...... .. | 11/01/2018. | Maturity. 225,000 225 000 239,659 226.498 .225,000 (VN — 13,005 | 11/01/2018.
45129W MB 3 [ID ST HSG 7 FIN HOME A G2 3.50 5/21/2044, .. | 12/121/2018. | MBS Paydown.. 106,584 ..106,584 .106,584 05/21/2044.
45129 F4 3 |ID HSG SFM A-214.00 07/01/2034............ccoeecc.. ..| 07/01/2018. | Partial Call........ 145,000 145,000 07/01/2034.
45201L WF 8 |IL ST HSG DEV AUTH C 3.875 12/01/2043. .. | 12/01/2018. | MBS Paydown 12/01/2043.
45201Y N2 9 |IL HSG DEV AUTH A 3.125 02/01/2047 .. | 12/01/2018. | MBS Paydown 02/01/2047.
45201Y S5 7 |ILHSG DEV A14.00 8/01/2048 .. | 11/01/2018. | Partial Call ) 08/01/2048.
45201Y YK 7 [ILHSG DEV AUTH A 2.45 06/01/2043.... .| 12/01/2018. | MBS Paydown...........cevvvevevevvvevvvvvvvsvnnnnnnne |k 486 AT | 486417 | oo 478,960 | oo 179,725 06/01/2043.
45506A BL 4 |IN ST HSG & CMNTY DEV 4.50 06/01/2028......... .. 1 12/01/2018. | Sinking Fund Redemption 82374 06/01/2028.
462467 MP 3 |IOWA FIN SFH 4.50 01/01/2029. .. | 11/26/2018. | Partial Call.... 41,236 01/01/2029.
49130T NP 7 |KYHSG CORP SER B 4.25 7/01/2027 .. |..| 08/22/2018. | Partial Call.... 54,979 07/01/2027.
54627D BX 8 |LOUISIANA ST HSG CORP 2.875 11/01/2038...... .. | 12/01/2018. | MBS Paydown.. 1829 | 0000...320,829 | oo 320,829 | .voooorerreriinn .320,829 11/01/2038.
56052F BR 5 |MAINE ST HSG AUTH MTG D 4.00 11/15/2045.... | .. | 12/10/2018. | Partial Call 250,000 250,000 269,175 264,660 .250,000 11/15/2045.
56052F CE 3 |ME HSG AUTH E-13.50 11/15/2035..................... .. | 12/10/2018. | Partial Call.... 195,000 | .......... 195,000 204,627 202,480 195,000 11/15/2035.
57419R  YB 5 |MD CMNTY DEV ADMIN A 3.50 09/01/2045......... .. | 06/18/2018. | Partial Call.... 40,000 | oo 40,000 | oo 42,345 1,648 | oo | e (1,648) | oo | evveeeeee(1,648) | oo | oo, 40,000 [ oo | eeererereeeeeene | ceereeerirereren [ e, 741 | 09/01/2045.
57586P 8H 2 |MAHSG FIN AGY 167 4.00 12/01/2043................ .| 07/18/2018. | Partial Call.... 190,000 | .......... 190,000 | ......... 203,606 | ............. 198,199 | coooovoocccerne 190,000 | oo | eerereeseeseens | eeeeereererei0 | e 3,403 | 12/01/2043.
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57587A  HY 7 |MAHSG FIN AGY REF 177 4.00 06/01/2039........ .. | 07/18/2018. | Partial Call...........co.ovooeeeieseseeeecvevvviciiiiana | 140,000 | ......... 140,000 144,410 140,000 | covvereeeereeeees | oo | eeeeriesnreesn0 | e 2,426 | 06/01/2039.
594653 6J 1 |MICHIGAN ST HSG DEV A 4.00 06/01/2046......... .. [ 12/01/2018. | Partial Call............ccccowemrreiiriiiariieniii 285,000 285 000 ..299,498 285,000 | covveoeeereerees | oo | eenerernnriesnn0 | e 8,700 | 06/01/2046.
594654 CM 5 |MIHSG DEV A 4.00 12/01/2048 .. | 12/01/2018. | Paydown .30,000 12/01/2048.
60416Q CD 4 |MN HFA-NON AMT-MTG 4.50 01/01/2031. .. [ 12/01/2018. | Partial Call............ccccowemrrririiarirariii 55,000 56,211 01/01/2031.
60416Q DL 5 |MNHSGFIN MTG SRS D 4.50 07/01/2034 .| 12/01/2018. | Partial Call.... 51,560 07/01/2034.
60416Q FT 6 |MNHSGFIN AGY-A 2.60 09/01/2042 .. | .1 12/01/2018. | Partial Call.... 83,421 09/01/2042.
60416Q FY 5 |MNHSGFIN AGY A 3.00 07/01/2044................... .. [ 12/01/2018. | MBS Paydown..........cccccooovmmevvvvcisssmvniisens |l 110443 | 110443 | 110,443 | 110,443 110,443 07/01/2044.
60416Q GB 4 |MNHSGFINAGY D 2.875 11/01/2044................. .. | 12/01/2018. | MBS Paydown ..130,294 130,294 11/01/2044.
60416Q GC 2 |MINNESOTA ST HSG FIN A 2.80 02/01/2045....... .| 12/01/2018. | MBS Paydown 120,246 02/01/2045.
60416Q GQ 1 |MNHSG FIN AGY A 2.93 03/01/2047 .. [ 12/01/2018. | MBS Paydown...........ccccoecvmumsvveisssevnnnsna | ook 34537 | o 34537 | o 34537 | 38538 | o e i 0 i 34,537 03/01/2047.
60416S HX 1 |MNHSGFIN AGY C AMT 4.00 1/1/2045. o[- 12/01/2018. | Partial Call............ccooovvvevervriisssnvviiisennnn | 120,000 .120,000 01/01/2045.
60416S TC 4 |MINNESOTAHSG FIN E 4.00 01/01/2047........... .. [ 12/01/2018. | Partial Call..........ocoveevereeevevsscvvviissnsena | 140,000 .140,000 01/01/2047.
60416S WD 8 |MN HSG FIN AGY E 4.00 01/01/2048................... .| 12/01/2018. | Partial Call.... 50,000 01/01/2048.
60535G  AX 0 |MS STHOME CORP SR A4.50 12/01/2031........ ..| 11/01/2018. | Partial Call.... .60,000 12/01/2031.
605356 AX 0 |MS ST HOME CORP SR A4.50 12/01/2031........ .| 12/01/2018. | Sinking Fund Redemption 35,000 . 12/01/2031.
60535Q LY 4 |MSSTHOME CORP SF MTGE 2.75 12/01/2032.. | .. | 12/01/2018. | MBS Paydown 73,505 73,505 12/01/2032.
60535Q ND 8 |MISSISSIPPI HOME CORP C 3.50 12/01/2038..... | .. | 12/01/2018. | Partial Call..........cccooocovevvvvvivvmsvvviisemnn | 435000 | oo 135,000 | oo 143.355 | o 141,497 | oo, 1135,000 12/01/2038.
60636X 8E 6 |MO ST HSG SFH SRE-2 4.50 11/01/2027........... .. | 12/01/2018. | Partial Call............ccoovvvvervrverriscrivevreean | L 420.000 | 120,000 | 129246 | 122,975 | oo, 120,000 11/01/2027.
60637B BD 1 |MISSOURI ST 4.625 05/01/2028............ccoovvvenece. ..| 11/01/2018. | Partial Call.... 61,408 160,000 |. 05/01/2028.
60637B CK 4 |MO SF HSG DEV SFM E4 4.25 11/01/2030.......... .. | 12/01/2018. | Partial Call.... 180,000 ..80,000 82.281 11/01/2030.
60637B GM 6 |MO HSG DEV B-14.00 11/01/2045....................... .| 12/01/2018. | Partial Call.... 260,000 260.000 | oo 279471 | oo 271,106 | vvvvveereeerr 11/01/2045.
60637B PZ 7 |MOHSG DEV COMM D 4.00 05/01/2047.............. .. | 11/01/2018. | Partial Call............ccoovveveemrvecrveciivecceans | 300000 | 30,000 | .. 32,135 32116 | oo L oo 2118) | i o118 | i o, 05/01/2047.
61212R 4G 8 |MT ST BRD OF HSG B-13.50 12/01/44.. - | 1210172018, | Partial Call....ooovesvesovsovsvesveseee | 130,000 | . 130,000 | ..oooo.. KX (I I— 132,491 | oo, 130,000 12/01/2044.
61212R  8H 2 |MT BRD OF HSG A 4.00 06/01/2049....... ...| .. | 12/01/2018. | Paydown 5.000 5.308 |. ..5,000 |. 06/01/2049.
63968M NY 1 |NEBRASKA ST INVESTMENT C 3.50 09/01/2046 |.. | 12/01/2018. | Partial Call.........cccoccrevmmsrmsssmsscmecc | | qoeq00 | 105,000 | oo 12724 | o 111,100 | o 105,000 09/01/2046.
63968M RD 3 |NEINVESTMENT FIN A 3.75 09/01/2035............. .| 09/01/2018. | Partial Call.... 120,000 09/01/2035.
63968M RE 1 |NEINVESTMENT FIN A 4.00 09/01/2048... .| 09/01/2018. | Paydown 09/01/2048.
63968M RE 1 |NE INVESTMENT FIN A 4.00 09/01/2048... .. | 12/01/2018. | Partial Call.... 09/01/2048.
64613A AC 6 |NJ STHSG & MTGE SF A 4.50 10/01/2048.......... .| 10/01/2018. | Paydown . 10/01/2048.
647200 5T 7 |NMMTGE FIN AUTH | C-2 3.50 03/01/2045......... .. | 12/01/2018. | Partial Call | 155, L IE T LT T — 155,000 03/01/2045.
647200 5U 4 |NEW MEXICO MTGE A-2 2.98 08/01/2038........... .. 12/01/2018. | MBS Paydown.. 285,213 285,213 285,213 285,213 .285,213 08/01/2038.
647200 M8 4 |NM MTGE FIN AUTH SFM 4.625 09/01/2025........ .1 09/01/2018. | Sinking Fund Redemption 50,735 09/01/2025.
647200 N5 9 |NMMTG FIN SFM 5.00 09/01/2030.... .| 09/01/2018. | Sinking Fund Redemption. 51,419 09/01/2030.
647200 V3 5 |NEW MEXICO SF MTGE B-13.75 03/01/2043...... .. | 12/01/2018. | Partial Call 82 275 03/01/2043.
647200 X6 6 |NM MTGE FIN SFM C |4.50 10/01/2043 .| 12/01/2018. | MBS Paydown 63,948 10/01/2043.
64972C BD 4 |NYC HSG DEV A TXBL 3.05 06/15/2036. .. | 12/15/2018. | MBS Paydown 3529 06/15/2036.
658207 MZ 5 |NC ST HSG FIN SRS 2 4.25 01/01/2028 .. 1 07/01/2018. | Sinking Fund Redemption 71,389 01/01/2028.
658207 MZ 5 |NC ST HSG FIN SRS 2 4.25 01/01/2028. .. | 12/01/2018. | Partial Call.... 50,992 01/01/2028.
658207 SL 0 |NCHSGFINAGY 37-A 3.50 07/01/2039, | O7101/2018. | PaYAOWN. .o | 0200,000 | 200,000 | ononi211,388 | o 208,912 | .o 07/01/2039.
658207 TZ 8 |NCHSG FIN 38-B4.00 07/01/2047. .| 07/01/2018. | PaydOWN......coovvvevevvvvvvvvvvvvsvsvsvevsnsvsvsvsssnnns | 43,073 07/01/2047.
658877 DZ 5 |NDAKOTA ST HSG 4.50 01/01/2028.. .. | 11/01/2018. | Partial Call 87,021 01/01/2028.
658909 CL 8 |NORTH DAKOTA ST HSG F 4.50 01/01/2035....... .1 07/01/2018. | Sinking Fund Redemption 95 985 01/01/2035.
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658909 CL 8 |NORTH DAKOTA ST HSG F 4.50 01/01/2035....... .. | 11/01/2018. | Partial Call.........cooovvveeenssssnnnnevvcvcisssana [ 495000 | 425,000 | 29439 | 126296 | oo L 1.336) | o 1336) i) 125,000 | i i 0 4,871 | 01/01/2035.
658909 HW 9 |NDHSGFIN AGY B 4.00 01/01/2036.................... .. | 11/01/2018. | Partial Call 01/01/2036.
658909 MA 1 |ND HSGFIN AGY A 4.00 07/01/2047.. ..| 07/01/2018. | Paydown 07/01/2047.
658909 PF 7 |NDHSGFINAGY F 4.00 07/01/2048.. .1 07/01/2018. | Paydown 10,728 07/01/2048.
658909 PF 7 |NDHSGFINAGY F 4.00 07/01/2048.. .| 11/01/2018. | Partial Call.... 26819 07/01/2048.
677377 U9 2 |OHIO HSG 4.80 11/01/2028 ..| 11/01/2018. | Partial Call.... 51,559 11/01/2028.
677555 Q4 9 |OH ST ECON DEV REV 4.215 06/01/2027............ .| 03/01/2018. | Sinking Fund Redemption 5.004 06/01/2027.
67756Q NQ 6 |OH HSG FIN AGY A 2.80 03/01/2046 .. | 12/01/2018. | MBS Paydown..........c.cooevvemecvimscriseciiean | o A1367 | 411367 | o 411367 | 111,367 03/01/2046.
67756Q TQ 0 |OHIO ST HSG FIN AGY K 2.80 09/01/2031 .| 09/01/2018. | Partial Call 29,999 09/01/2031.
67756Q UZ 8 |OH HSG FIN AGY B 4.50 03/01/2047.. .. | 09/01/2018. | Paydown 75,205 03/01/2047.
67756Q UZ 8 |OH HSG FIN AGY B 4.50 03/01/2047.. ..|.. | 12/01/2018. | Partial Call 32,231 03/01/2047.
686087 NS 2 |ORHSG & CMNTY SVCS B 2.50 07/01/2034....... .. | 10/01/2018. | Partial Call 07/01/2034.
686087 PG 6 |ORHSG & CMNTY SVC 4.00 07/01/2043............. .| 10/01/2018. | Partial Call.... 07/01/2043.
686087 SU 2 |OREGON HSG & CMNTY A 3.50 07/01/2036........ .. | 10/01/2018. | Partial Call.... 07/01/2036.
686087 VE 4 |ORHSG & CMNTY A4.00 07/01/2047.... .| 10/01/2018. | Partial Call.... 07/01/2047.
708796 4R 5 |PAHSGFINAGY 1224.00 10/01/2046... ..| . | 12/31/2018. | Partial Call.... 10/01/2046.
708796 T8 0 |PASTHSG FIN 2015-117A 3.50 04/01/2040........ .. | 12/31/2018. | Partial Call 04/01/2040.
708796 YR 2 |PAHSGFINAG 5.00 04/01/2028..........c.ccrvvernnn. .| 10/01/2018. | Partial Call.... 291,332 276,325 04/01/2028.
71323M  CE 0 |PEORIAIL BLDG CABS SD 0.00% 12/01/2023..... |.. [ 12/01/2018. | Call..cccocovvvrsoesreessensveessvesssenns | 3,198,048 | ......4,300,000 | ....... 2,416,901 ....3,081,515 .1 12/01/2023.
721770 AN 9 |PIMACNTY ARIZ INDL DEV 5.00 09/01/2019...... .. | 12/20/2018. 587,692 308,284 09/01/2019.
76221R  RB 1 |RIHSG & MTG 63A 4.00 10/01/2040.................... .| 10/01/2018. | Partial Call.... 97,581 | oo | e (2581) [ oo | ovreeeceeenn(2,581) | oo 10/01/2040.
83712D UH 7 |SOUTH CAROLINA HSG A-2 4.00 07/01/2037...... .. 1 10/01/2018. | Partial Call............ccooovverrriemriecriiececean | 420.000 | 120,000 | 124528 | 122,797 | oo 07/01/2037.
83712T BZ 3 |SC ST HSGFIN/DEV SR 2 5.00 07/01/2027 .| 09/01/2018. | Partial Call.... 20482 | oo o (482 | i o (A8 | 07/01/2027.
83755N EZ 1 |SDHSGDEV TXBL 13.50 11/01/2041 .. | 12/19/2018. | Partial Call.... 207,442 205,518 11/01/2041.
880461 BP 2 | TN HSG DEV AGY 2A 4.00 07/01/2043... .. [ 11/01/2018. | Partial Call..............ccooovvvvvienscviciisececeens | L 130000 | oonn.130.000 | oo 138,308 | v VR — 07/01/2043.
880461 ER 5 | TNHSG DEV AGY 2C 3.55 07/01/2039.. ...|.. | 12/01/2018. | Partial Call.... 62,381 | oo L 2619 | i oo 2619 | 07/01/2039.
880461 EU 8 | TN HSGDEV AGY 1A AMT 4.00 07/01/2045........ .. [ 11/01/2018. | Partial Call..............ccooevvvvvvieevvvviissvveiens | L 150000 | oo 150.000 | o 161,439 | LTSIV T — 07/01/2045.
880461 KB 3 | TN HSG DEV AGY 2A 3.50 01/01/2047 .. | 12/01/2018. | Partial Call 228,318 01/01/2047.
880461 NL 8 | TN HSGFIN AGY 4.00 07/01/2042 ..| 11/01/2018. | Partial Call.... 85310 07/01/2042.
880461 NP 9 | TN HSGFIN AGY 2A 4.00 01/01/2042.... ..| 01/01/2018. | Paydown 10,757 01/01/2042.
880461 NP 9 | TN HSG FIN AGY 2A 4.00 01/01/2042.... .| 11/01/2018. | Partial Call 69.920 01/01/2042.
880461 PS 1 | TN HSG FIN AGY B2 3.70 07/01/2036.................. .| 12/01/2018. | Partial Call 60,000 07/01/2036.
88271H EP 0 |TEXAS ST HSG MTGE REV B 4.45 09/01/2028.... | .. | 09/01/2018. | Sinking Fund Redemption. 30924 09/01/2028.
88271H EP 0 |TEXAS ST HSG MTGE REV B 4.45 09/01/2028.... | .. | 12/01/2018. | Partial Call 61,847 09/01/2028.
88275F PA 1 | TX ST DEPT OF HSG & CMNTY C 3.10 9/1/47.... | .. | 12/01/2018. | MBS Paydown 28 543 09/01/2047.
917436 X7 7 |UTAH ST HSG CORP SF 4.00 07/01/2024........... .. 07/01/2018. | Sinking Fund Redemption 30,014 07/01/2024.
91743P AH 8 |UTAHHSG CORP D G2 4.00 06/21/2044............. - [ 1212172018, | MBS PaydowN.......oooccvvvsvvensvvnssvvessin | A36773 | 136,773 | e AATTAD | 146,103 | oovvoercveens 06/21/2044.
924190 HG 9 |VERMONT ST HSG FIN B 3.75 11/01/2045 .. | 05/01/2018. | Partial Call.... 68.345 11/01/2045.
924190 HG 9 |VERMONT ST HSG FIN B 3.75 11/01/2045 .. | 11/01/2018. | Paydown 73,602 11/01/2045.
924190 MD 0 |VTHSG FIN AGY A 4.00 11/01/2047 .| 11/01/2018. | Paydown 79,207 11/01/2047.
92812V MA 1 |VAHSG DEV AUTH A 3.125 11/25/2039. | | 12/25/2018. | MBS PaYdOWN.....oovsvessvensvnsscensc | DTAAB6 | e 271,156 | e 271456 | e 271,146 | oo, 11/25/2039.
93978T MA 4 |WA ST HSG FIN SF 4.50 06/01/2032.................... .1 12/01/2018. | Partial Call............coocvveerrreicriieriireriis 71,812 06/01/2032.
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93978T VD 8 |WAHSG FIN COMM 2A-R 3.50 12/01/2046.......... .. [ 09/01/2018. | Partial Call...........coocooverrvvveissnriiisisnnina | 105,000 | ... 105,000 | vooooors 111,043 | oo 109,821 | oo | v (4,909) | .. (4,909) 105,000 | cvvoeeeeeeeerees | oo | eeeerienrieneend0 | s 1,018 | 12/01/2046.
93978T VD 8 |WAHSG FIN COMM 2A-R 3.50 12/01/2046.......... .| 12/01/2018. | Paydown S T B 105,000 ...(999) 105,000 12/01/2046.
98322Q HV 2 |WYOMING ST CMNTY DEV 3 3.00 12/01/2044.... | .. | 09/01/2018. | Partial Call............ccccoomsrmrrmrrmrvveiiiisirsmmnen | ] 155,000 | ..........155,000 | ... 162,071 | coovoiires 458,073 | oo | oo (3,073) N (3,073) 155,000 12/01/2044.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS............ w.cvvvrviiriiineineisss s | 42,729,271 | .....43,806,316 | .....45748,545 | ........42,683,768 | .........c......0 | ......498383 | e 0 | oo 498,383 XXX
Bonds - Industrial and Miscellaneous
000366 AA 2 |AASET 2017-1A A ABS SNR 3.967 05/16/2042..... | .. | 12/16/2018. | MBS Paydown 190,485 90,485 05/16/2042.
00100F AC 9 |ACIS 2014-3A A1F CLO 3.7 02/01/2026................ .. | 11/01/2018. | MBS Paydown 48,170 48,076 02/01/2026.
00102D AC 2 |ACIS 2014-5A A2 CLO SSNR 3.5346 11/01/26..... .| 08/01/2018. | MBS Paydown 316 11/01/2026.
001406 AA 5 |DCAL 2015-1A A1 ABS SEQ SNR 4.213 02/40..... .| 12/15/2018. | MBS Paydown 69,940 02/15/2040.
00179 AB 9 |AMSR 2016-SFR1 B ABS MEZ FLT 11/17/2033.... | .. | 12/17/2018. | MBS Paydown +..1,000,000 | .......1,000,000 | ........... 1,000,004 |...ccoovvirmrrirn 11/17/2033.
00179 AC 7 |AMSR 2016-SFR1 C ABS MEZ FLT 11/17/2033.... | .. | 12/17/2018. | MBS Paydown.........ccccooevrvvvvvevvveivivssmsnnenn | | 500,000 | ......... 500,000 500,002 11/17/2033.
00191L  AS 1 |ARES 2013-3A B2R CLO MEZ 3.65 10/17/2024.... | .. | 09/14/2018. | Distribution..............cccoovvvvvevemrvrvciimmmmcens | | 1,000,000 ,000,000 | .......1,000,000 | ........... 1,000,005 | .oooorerirrrn. 10/17/2024.
00436M AA 3 |AALLC 2018-1 A ABS SSNR 3.87 12/02/2033....... .. | 12/02/2018. | MBS Paydown 168,696 12/02/2033.
007036 GS 9 |ARMT 2005-2 2A1 SEQ CSTR 06/25/2035............ .. | 12/25/2018. | MBS Paydown...... 132,303 30,162 06/25/2035.
009088 AB 1 | AIR CANADA 2015-2A 4.125 12/15/2027.............. .. | 12/15/2018. | Sinking Fund Redemption 24111 |. 24,111 24 111 . 12/15/2027.
009503 AB 9 |AIRSP 2007-1A G2 ABS SNR FLT 06/15/2032...... C | 12/15/2018. | MBS Paydown B I D 335,009 | .......... 335,009 289,783 | ... 302,900 29,609 .335,009 06/15/2032.
01448Q AA 8 |ALESC 4A A1 CDO SSNR FLT 07/30/2034........... .. [ 10/30/2018. | MBS Paydown.............ourveumrvermrreennrirs 258.153 258153 | o 219,188 | coooovoo.. 212,375 | oo | o 54,625 | oo, 258,153 07/30/2034.
01749P AN 8 |ALLEG 2015-1A COMB CLO 07/25/2027............... .| 01/19/2018. | Exchanged 903,718 | ....... 1,000,000 | ......... 974,375 953,781 07/25/2027.
02014P BS 2 |ALM2015-17A A1F CLO SEQ SSNR 3.419 1/28... | .. | 07/15/2018. | MBS Paydown.. ..500,000 500,000 | .... 500,000 .500,000 01/15/2028.
02149M AB 5 | CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037.......... .| 12125/2018. | MBS Paydown 163,510 | .........163,510 | .......... 141,987 | coovvvenne, 129,785 | oooocvcvcvvverens | v L[0X: T4 2 I 163,510 03/25/2037.
02149M AB 5 |CWALT 2007-J1 1A2 SEQ 5.75 03/25/2037........... .. | 12/25/2018. | Pass-Through Loss... 2026 oo i i il 0 il i 1,822 03/25/2037.
02377U AB 0 |AMER AIRLINES 2013-2 4.95 01/15/2023............. .. | 07/15/2018. | Sinking Fund Redemption........c..cccoowuwen | 63,083 01/15/2023.
02666B AA 4 | AH4R 2015-SFR2 A ABS SSNR 3.732 10/17/45.... | .. | 12/17/2018. | MBS Paydown L2721 A I I 2 10/17/2045.
03235T AA 5 |ACEF 2014-1A A ABS 8.00 12/20/24............coucueu. .| 12/20/2018. | MBS Paydown 17,810 12/20/2024.
03329K AC 7 |ANCHC 2016-8A A2 CLO SSNR 2.88 07/28/28..... | .. | 07/28/2018. | MBS Paydown 145000 | 145000 | 145000 | 145,006 | oo | oo 6) 145,000 07/28/2028.
03329P AQ 5 |ANCHC 2014-3A A2BR CLO MEZ 3.23 04/28/26.. | .. | 01/28/2018. | MBS Paydown...........ccooovvvevmmmmvvvivmmmncens | ) 500,000 500,000 500,000 X 04/28/2026.
037411 AX 3 |APACHE CORP 3.62502/01/2021..............cccvvee. | 08/2412018. | Cash Tender.......covvvvovemsivesssvensens | 385,065 | -.........381,000 | ..........385,698 | .....ovoovc. 382,987 | oo | reerennsns(837) | e, 382,550 [ oo | e (1,550) | woveee. (1,550) | ...... 18,209 | 02/01/2021.
03765Y AJ 3 |APID 2015-23A A2B CLO MEZ SEQ 4.059 1/27.... | .. | 01/30/2018. | Distribution.............cccovvveweremmevvvcevvsmmmsceenns | 750,000 .750,073 (73)| .. (73) 8,879 | 01/14/2027.
03766K AA 1 |AASET 2016-1A A ABS SNR 4.875 03/17/2036..... | .. | 12/15/2018. | MBS Paydown.. 184733 184,733 03/17/2036.
038779 AA 2 |ARBYS 2015-1A A2 ABS SEQ SNR 4.969 10/45... | .. | 10/30/2018. | MBS Paydown cervrneen8,000 | 5,000 [ 5,000 | 5,000 | s [ e | 0 [ | 5,000 10/30/2045.
04544N  AD 6 |ABSHE 2006-HES A4 SEQ SNR FLT 11/25/2036.. | .. | 12/25/2018. | MBS Paydown................ccooevevveevmsvcvriiseans | | 113,913 113,913 11/25/2036.
05352N  AA 0 |AVNT 2017-A A ABS SSNR 2.41 03/15/2021........ .. | 07/15/2018. | MBS Paydown...........ccoovvvemsvvvvosamseninsa | 709,393 | ... 709,393 | o0 709,358 | coovrrveres 709,377 | oo | e .709,393 03/15/2021.
05352P AA 5 |AVNT 2018-A A ABS SSNR 3.09 06/15/2021.. . | 12/15/2018. | MBS Paydown.. 503,799 06/15/2021.
05549N AC 0 |BDS 2018-FL1B CLO MEZ FLT 01/15/2035......... .| 12/15/2018. | MBS Paydown...... . 01/15/2035.
05584A AA 8 |HGVGI2017-1A A ABS SNR 2.94 05/25/2029....... .. | 12/25/2018. | MBS Paydown 107,407 | ... 107,080 | oo 107,081 | oo | e8| e 107,107 05/25/2029.
056056 AA 0 |B2R 2015-2 A ABS SEQ SSNR 3.336 11/48.......... .| 12/15/2018. | MBS Paydown 395,818 395,816 395,600 .395,818 11/15/2048.
059475 AG 8 |BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37........ .. [ 12/25/2018. | MBS Paydown..........cccccvvvvmmmvvvvivmsnvniinens | L 102516 | 102,516 | covvvveennns 84,984 67,386 102,516 06/25/2037.
059475 AG 8 |BOAA 2007-2 2A2 NAS SSNR 6.00 06/25/37.. . | 12/25/2018. | Pass-Through Los . 21,272 i i i i 0 i e, (175) 06/25/2037.
05950M AJ 9 |BAFC 2006-G 3A3 PT SSUP FLT 07/20/2036....... .| 12120/2018. | MBS Paydown............cccccwwseesvvvvmmvvssssenc | 174522 | ......... 174522 | ..o 167,323 | vovvvore. 168,124 | cooovovorereer. 174,522 07/20/2036.
059522 AA 0 |BAFC 2007-C 6A1 SEQ SSNR FLT 05/20/2047.... | .. | 12/20/2018. | MBS Paydown........ccccoomwevrmvvvvvvorvssssmsenenns | | 106,695 | .......... 106,695 | vvvoooven. 91,758 94,012 106,695 05/20/2047.
059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036....... .. [ 12/20/2018. | MBS Paydown...........ccoccvvvevmsevvvivismscrcena | 162,829 | .......... 162,829 | .oooooonn 149,491 | oo, 146,430 162,829 05/20/2036.
059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036....... .| 12/20/2018. | Pass-Through LOSS...........cocevrreunereerernens 8581 | oo o i i i 0 i i i i 0 i, 05/20/2036.
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07384M S7 8 | BSARM 2004-5 2A SEQ SNR FLT 07/25/2034...... .| 12/25/2018. | MBS Paydown...........ccvevvvevevvvvvvvsvvvsvsvnnnnns | 142,665 J42,665 | .o | e |0 | s 2,401 | 07/25/2034.
07386H QZ 7 |BALTA2005-22A3 SEQPT SNR FLT 04/25/35.... | .. | 12/25/2018. | MBS Paydown.................cccomwevvevmmmmmreisennc | | 143,680 A43,680 | covoeeeeeeeees | oo | eeericeniiennn0 | 2,732 | 04/25/2035.
07386H Qz 7 |BALTA2005-22A3 SEQPT SNR FLT 04/25/35.... | .. | 12/25/2018. | Pass-Through Loss.......ccccocvuvevevcvcvcviscsenes | o f 0322 o i i i i 0 i i i il 0 o 04/25/2035.
073879 M5 4 |BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020... | .. | 12/25/2018. | MBS Paydown 64,587 09/25/2020.
08180K AR 1 |BSP 2014-VAB1R CLO MEZ FLT 10/20/2026....... .| 05/17/2018. | Distribution.... o o 840000 | o 840000 | 438,267 | oo 438,457 10/20/2026.
08180X AL 6 |BSP 2015-8A A1C CLO SEQ SSNR 3.234 01/28... .. | 02/09/2018. | Distribution.............cccoevvveeeemsvvvvvvsmmmrccenns | ) 815,000 | .......... 815,000 817,344 817,254 01/20/2028.
095560 AW 8 |BHILL 2013-1A C1R CLO MEZ FLT 01/15/2026.... | .. | 04/15/2018. | MBS Paydown...........cccoeovvvemmsmvvvvssmscrns | 1,000,000 1000,000 | .......1,000,000 | .o 1,000,244 | oo | eeeeereeees(288) | oo | oo (284 | e | oo 1,000,000 01/15/2026.
09626Q AQ 0 |BLUEM 2014-2A B2R CLO MEZ 3.14 07/20/26..... .. [ 10/20/2018. | MBS Paydown..........ccoocveeevememvvevmsnenrieens | L 1,000,000 ,000,000 11,000,000 | oo | eeereeeeerereeens | eererecerneeenins | eveeeeneesseireen0 e | eeeveeeen 1,000,000 07/20/2026.
10112R  AQ 7 |BOSTON PROPERTIES LP 5.875 10/15/2019...... .| 12/13/2018. | Make Whole Call... ..489,582 482,238 10/15/2019.
11042B AA 0 |BRITISH AIRWAYS 5.625 06/20/2020. . | 12/20/2018. | Sinking Fund Redemption ..87,608 87,611 | covveeeeereecieeees | eveeereevessesseiens | evemeerreerneees | evveereersnserreenD | eoveeereeresessso | seeesseessnenns 87,608 06/20/2020.
12479 AA 8 |CAI2012-1A A ABS 3.47 10/25/2027.. ...| C| 12/25/2018. | MBS Paydown 250,000 250.000 250,000 10/25/2027.
12479L  AC 4 |CAI2013-1A A ABS 3.35 03/27/2028....o.ooco.. C| 12125/2018. | MBS Paydown.......co.covsvcvmscicos| [ 150,000 | ... 150,000 150,000 03/27/2028.
12479R  AD 9 |CAUTO 2017-1A A1 ABS SNR 3.87 04/15/2047.... | .. | 12/15/2018. | MBS Paydown 1,400 1,400 | vovvveerer 1,800 | v 1,800 | e | oo oo | o0 | oo | v 1,400 04/15/2047.
1248ME AG 4 |CBASS 2007-CB4 A2D SEQ STEP 04/37.............. .. | 12/25/2018. | MBS Paydown 14,284 ..314,284 259,294 314,284 04/25/2037.
125634 AG 0 |CLIF 2013-1A ABS 2.83 03/18/2028.... ..| 06/21/2018. | Consent Fee 971 oo i e i e O e L e 971 03/18/2028.
125634 AG 0 |CLIF 2013-1A ABS 2.83 03/18/2028.... - | 121812018 | MBS Paydown....oocccovvesevveesssveeses | 121,667 | ..ooooo 121,667 | oo 121,649 | coovv.n 121,657 | oo 121,667 03/18/2028.
125634 AL 9 |CLIF 2013-3A A ABS 3.67 11/18/2028................... .. | 08/21/2018. | Consent Fee..........cccoocvvvvvemevrvisssscncinens | ok BT o o i i i 0 i 497 11/18/2028.
125634 AL 9 |CLIF 2013-3A A ABS 3.67 11/18/2028, .. [ 12/18/2018. | MBS Paydown...........ccoceveemvmsvvvceissmnnnisna | o 85825 | 85,825 | ..ovvvvnne 85,818 85,820 | .ovovvvvevnriiens | rrvenieeenn 102 | | o102 [ | i 85,825 11/18/2028.
125634 AN 5 |CLIF 2014-1A A ABS PT SNR 3.29 06/18/2 .| .. | 06/21/2018. | Consent Fee............ccouwvrvvcvmsevvrvvismscrerns | o822 o i i i 0 622 .| 06/18/2029.
125634 AN 5 |CLIF 2014-1A A ABS PT SNR 3.29 06/18/29......... .. [ 12/18/2018. | MBS Paydown...........ccocvveemmmsvvvveissmsnninsa | ok 5951 | 59,511 | oo 59,486 BIATE | ovovvvvvrrinns | e 1T L | T [ [ i 59,511 06/18/2029.
125634 AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029.......... ..| 06/21/2018. | Consent Fee oo e i i e O e e, 1,287 10/18/2029.
125634 AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029.......... .. | 12/18/2018. | MBS Paydown.........cc.ooevvvmecrimmcrivecneean | 410.054 | 110,054 | 105480 | 106,227 | coovverveverrerrinns 110,054 10/18/2029.
12563L  AA 5 |CLIF 2016-1A A ABS SNR 4.21 02/18/41.............. | 12/18/2018.| MBS Paydown.........ccccoveccvvvmsscivvenscenc | L 127459 | o 427,459 | o 427,446 | . 127,448 | oo 02/18/2041.
12667F 5E 1 | CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35... | .. | 12/25/2018. | MBS Paydown 04/25/2035.
12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35... | .. | 12/25/2018. | Pass-Through Loss... o e 9836 | e | e Lo | e Leereerereeeerenee | eereeeeeeeeereed0 e L 04/25/2035.
12669F V8 3 [CWHL 2004-HYB4 3A SEQ SNR FLT 09/20/2034. | .. | 12/20/2018. | MBS Paydown.................cooemvvvecvmmmmmvcisnnne | | 215,878 215,878 09/20/2034.
136385 AN 1 |CAN NATURAL RES 5.90 02/01/2018................... | 02001/2018. | MHUTIY ...ccovvveesvvvevnneessssssssiisirsensss | 395,000 | . 395,000 02/01/2018.
13645R  AH 7 | CANADIAN PACIFIC RR CO 6.50 05/15/2018...... | .. | 05/15/2018. | Maturity.........cccccovrvrverevmeerimmscrvcvimmncniceens | 500,000 | ......... 500,000 .500,000 05/15/2018.
15032D AB 7 |CEDF 2016-6A AF CLO SSNR 2.796 10/20/28...... | .. | 10/20/2018. | MBS Paydown.. 1,000,000 ,000,000 | .. 10/20/2028.
156136W AX 2 |CECLO 2013-20A B2R CLO MEZ FLT 01/25/26.... | .. | 10/25/2018. | MBS Paydown...........ccccoooumvvmmmvimecnciman | 1,000,000 | ....... 1,000,000 | ....... 1,000,000 01/25/2026.
15137D  AQ 8 |CECLO 2014-22A A2BR CLO MEZ 3.4 11/07/26... | .. | 11/07/2018. | MBS Paydown..........cccccooommevevvivmsmmniiinns | 2,000,000 | ...... 2,000,000 | ....... 2,000,000 11/07/2026.
15672Y AC 4 |CERB2016-2A A1F CLO SSNR 3.39 11/17/27...... . [ 11/20/2018. | DistribUtioN.......vvvovveeeveeeevssssiiisanns | 1,000,000 | ....... 1,000,000 | ...... 1,000,000 11/15/2027.
17181C  AA 6 |CIMLT 2018-1A A ABS SNR FLT 03/20/2043.. .. | 12/20/2018. | MBS Paydown.. 81,193 03/20/2043.
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36.............. .. | 12/25/2018. | MBS Paydown...... 138,050 04/25/2036.
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36.............. .. [ 12/25/2018. | Pass-Through Loss............ccoouwevvevmemnces | ki 8192 i b b0 04/25/2036.
194230 AB 6 |CASL 2018-A A2 ABS SSNR 4.13 12/26/2047....... .. | 12/25/2018. | MBS Paydown i i i i 9 i i, ! 12/26/2047.
20267U AA 7 |CBSLT 2016-B A1 ABS SNR 2.73 10/25/2040....... .. [ 12/25/2018. | MBS Paydown..........cccccooovmmevvvvevssvvniinens | b 913609 | 213609 | o 213551 | 213,555 | vvoooerrerrerienns 213,609 10/25/2040.
212015 AH 4 |CONTINENTAL RESOURCES 5.00 09/15/2022.... | .. | 08/16/2018. | Partial Call 90,891 | vvvvvererecrreens | errereessnB 109 | oo ovieeese109 | o | s 95,000 09/15/2022.
22547R AA 2 |CREDITCORP 12.00 07/15/2018.........cccccvvrurrirnnne .. [ 07/15/2018. | Maturity.........coocovoevvevvrveisseneviissnsssiiienns | L 500000 | oonnnn..500.000 | oo 495.400 | o 190,000 | oveeevrrrrereenns 500,000 07/15/2018.
22549U AA 3 |CSABS 2018-LD1 A ABS SSNR 3.42 07/25/24...... .. | 12/25/2018. | MBS Paydown . 796,606 07/25/2024.
22822R AR 1 |CROWN CASTLE TOWERS 6.113 01/15/20......... .. | 01/15/2018. | Make Whole Call.............ccooowvvvcevmmvvceean | L 597066 | . 500.000 | oo 553370 | oo 515,300 515,021 01/15/2020.
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23341B AC 9 |DRB 2016-B A2 ABS SNR 2.89 06/25/2040........... .. | 12/25/2018. | MBS Paydown 89,797 89,773 06/25/2040.
24736X AA 6 |DELTA AIR LINES 15-1AA 3.625 07/30/2027........ .. | 07/30/2018. | Sinking Fund Redemption 43,831 43,830 07/30/2027.
24736Y AA 4 |DELTA AIRLINES 15-1A 3.875 07/30/2027.......... .| 07/30/2018. | Sinking Fund Redemption 21,916 21,915 07/30/2027.
251510 DP 5 |DBALT 2005-2 1A7 NAS SNR CSTR 04/25/35...... .. | 12/25/2018. | MBS Paydown 61,418 59,983 04/25/2035.
25755T AD 2 |DPABS 2015-1A A2l ABS SNR 3.484 10/25/45..... .. | 04/25/2018. | MBS Paydown.. .10,000 . .10,000 | ... 10,000 10/25/2045.
25755T AD 2 |DPABS 2015-1A A2l ABS SNR 3.484 10/25/45..... .. | 04/27/2018. | Distribution...........cccooeevveevvveescrisscniean | L 4960.000 | .......1.960.000 | ....... 1,960,000 | vooo..... 1,960,006 | ..ooooevrrrrvreeens 10/25/2045.
25755T AG 5 |DPABS 2017-1A A2ll ABS SNR 3.082 07/47......... .. [ 10/25/2018. | MBS Paydown...........ccccoocvmeevvvvisssevviiiens | L 90000 | 20,000 | oo 20,000 20,000 07/25/2047.
25755T AJ 9 |DPABS 2018-1A A2I ABS SSNR 4.116 07/48........ .. | 10/25/2018. | MBS Paydown 5.000 |. 07/25/2048.
26208L AC 2 |HONK 2018-1A A2 ABS SNR 4.739 04/20/2048.... | .. | 10/20/2018. | MBS Paydown 5.000 5,000 |. 04/20/2048.
26827E AA 3 |ECAF 2015-1A A1 ABS SSNR 3.473 06/15/40...... C| 12/15/2018. | MBS Paydown...........ccccovevvvvmscvisscrisan | o 66466 | 66,466 06/15/2040.
26827E  AC 9 |ECAF 2015-1A A2 ABS SNR 4.947 06/15/2040..... | C | 04/15/2018. | MBS Paydown 12,779 12,779 06/15/2040.
26829B AJ 8 |ECP 2014-6A A1B CLO 3.488 07/15/2026............. .. | 10/15/2018. | MBS Paydown . ...35,887 35,887 07/15/2026.
26829B AJ 8 |ECP2014-6A A1B CLO 3.488 07/15/2026............. .. [ 110712018, | Distribution...........oeevvvvevescvvvieescriiiienns | L ABAA3 | 464113 | oo 464,113 | oo VT OO U DU 0 464,113 07/15/2026.
26829C AZ 0 |ECP2015-7A AX CLO SSNR FLT 04/22/2030....... .. | 10/20/2018. | MBS Paydown.. 200,000 .200,000 04/22/2030.
26845%# AA 8 |EDX SUPPLY CHA SEN SEC NT 3.50 1/15/2019. | .. | 10/15/2018. | Paydown..........cccccvvvvmsevvvvvissssvvvsvssnsnnens | k96100 | o 96,100 96,100 | vvvveveereeeeeeens | eeeereeeeereereeees | eevereeeeseeienns | eereeeesessseens (V1 I IS 96,100 01/15/2019.
26971H AB 8 |EGLE 2014-1A A2 ABS SNR SEQ 4.31 12/39....... C| 12/15/2018. | MBS Paydown...............commmevvemmmsmvviissnnns | ol 41,899 | 41,899 41,898 | oo | oo 1 e | e i | e 41,899 12/15/2039.
28618W AA 2 |ERL 2014-1A A1 ABS SNR 2.299 04/19/2044....... .| 10/18/2018. | Consent Fee..........cccocvrvecriniiircrienirens (VN Y R 124 04/19/2044.
28618W AA 2 |ERL 2014-1A A1 ABS SNR 2.299 04/19/2044....... .. | 12/19/2018. | MBS Paydown.. ...54,239 RRH17 T R [ 310 | s o310 s | s 54,239 04/19/2044.
28618X AB 8 |ERL 2015-1A A2 ABS SNR 3.585 02/19/2045....... .. | 12/24/2018. | Exchanged 565,000 550,071 3,307 553,378 02/19/2045.
28851Q AA 1 |ECLO2017-1A A CLO SSNR FLT 07/15/27 .| 08/28/2018. | DIStDULION....occeoceeevceeenns | L 9.000,000 | .......2,000,000 | .......2,000,000 | ........... 1,999,643 | .coooeccccvcciiies | eorerrrrr. 127 | oo | o127 | vvvveverernenns | covseiiie 1,999,770 07/15/2027.
291011 AX 2 |EMERSON ELECTRIC 5.25 10/15/2018 o || 10/115/2018. | Maturity..........cooevvvvvivescrvvisesscsviissssncnns | | 1580000 | .......1.580.000 | ......1.868.508 | . 1,614,383 | oo 10/15/2018.
294450 AB 1 |EQLS 2007-1 A2B SEQ SNR FLT 04/25/2037....... .. | 12/25/2018. | MBS Paydown 78,085 04/25/2037.
30605X AA 1 |FWAY 2012-1 A2 ABS 4.21 10/15/2042... .| 12/15/2018.| MBS Paydown.. 43,373 43,373 10/15/2042.
30605X AA 1 |FWAY 2012-1 A2 ABS 4.21 10/15/2042... ..| .1 12/121/2018. | Distribution........ ,236,145 ....1,236,145 10/15/2042.
30605X AC 7 |FWAY 2015-1A A2 ABS PT SNR 4.213 11/42....... .| 12/15/2018. | MBS Paydown.. ...30,000 30,000 11/15/2042.
30605X AC 7 |FWAY 2015-1A A2 ABS PT SNR 4.213 11/42....... .. | 12/121/2018. | Distribution 882 500 882,500 11/15/2042.
317579  AA 8 |FINS 2015-1A A CLO SEQ SSNR 5.00 07/26........ .. | 10/30/2018. | MBS Paydown 07/30/2026.
32027L AE 5 |FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036... |.. | 12/25/2018. | MBS Paydown.. . 114,545 10/25/2036.
32028H AD 5 |FFML 2006-FF10 A4 SEQ FLT 07/25/2036............ .. | 12/25/2018. | MBS Paydown 131,983 131,983 07/25/2036.
32051G EZ 4 |FHAMS 2004-AA7 1A1 SEQ SSNR FLT 02/25/35. | .. | 12/25/2018. | MBS Paydown . 65,438 | .. 155,623 | vvvvereren54,030 | oo | eeereern2,995 [ oo | eeeerieerssn 2915 e | e 65,438 02/25/2035.
32051G  SD 8 | FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35... | .. | 11/25/2018. | MBS Paydown............cccocvvvvevmsvvvcisemncnc | ol 496227 | 126,227 | oo 108,587 126,227 08/25/2035.
32051G  SD 8 |FHAMS 2005-FA5 3A1 SEQ SSNR 5.50 8/25/35... | .. | 12/25/2018. | Pass-Through Loss. L0710 2 ST FOUSOORRON BUPPRURRTROURY ISVRPRRORT I 4 T IUURRRROORY IUOPROOOTE I 1) I INORTRTIT DR (22) 08/25/2035.
32052K AB 1 |FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36..... | .. | 03/31/2018. | Book Value Adjustment. i i i i i i i 0 L i 79,226 07/25/2036.
32052K AB 1 |FHASI2006-AR2 2A1 SEQ SSNR CSTR 07/36..... .. | 12/25/2018. | MBS Paydown............coc..oeocevmmmmmsmecmnrr | 490,270 490,270 | .. 396,057 23,120 490,270 07/25/2036.
32052K AB 1 |FHASI 2006-AR2 2A1 SEQ SSNR CSTR 07/36..... .. | 12/25/2018. | Pass-Through Loss... . (21,463) | 11rrrre0052,902 [ oo | eeveeceeneesiieens | coeeeneveeenneenienn | vevenneesieinenns | cenneesreiisnnneeind0 | ceeeeeeeiieseensien | eeeeseeiiseen (79,226) 07/25/2036.
362257 AB 3 | GSAA2006-17 A2 SEQFLT 11/25/2036............... .. | 12/25/2018. | MBS Paydown 209,136 209.136 84,408 209,136 11/25/2036.
3622EA AA 8 | GSAA 2007-3 1A1A SEQ SSNR FLT 03/25/2047.. | .. | 12/25/2018. | MBS Paydown..............cccoeevvvememvcvvcvssnnnn | | 248164 | .......... 248,164 | ......... 164,805 | coovvvoooo...s 128,323 248,164 03/25/2047.
362341 7S 2 |GSR 2006-1F 4A1 SEQ SNR 5.50 02/25/2036...... | .. | 12/25/2018. | MBS Paydown. .....ooccoccovvveivveemssicene | 218,070 | ... 218,070 | .0c0..... 226,475 | oo, 193,696 | covoorvverrrrcns | o (LT p— 218,070 02/25/2036.
362341 7S 2 | GSR 2006-1F 4A1 SEQ SNR 5.50 02/25/2036...... .. | 12/25/2018. | Pass-Through Loss... . 33,038 | oo | oo Lo ] e Lo | o0 oo ) oo e e L o0 e 02/25/2036.
362341 XC 8 | GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035.. | .. | 12/25/2018. | MBS Paydown.........cooevvevvvvvvvversssssmneeennnn | 36,149 | oo 36,149 | cooovvov.n. 31,031 30,346 | oo | e 426 | oo 11/25/2035.
362341 XC 8 |GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035.. | .. | 12/25/2018. | Pass-Through Loss... . 2139 11/25/2035.
362341  XG 9 |GSR 2005-AR7 6A1 SEQ SNR FLT 11/25/2035.... | .. | 12/25/2018. | MBS Paydown........ccoevvevvvvvvvvevississmsenennn | 51,637 | oo 51637 | oo 49,152 49135 | oo | e, 1,249 | oo, 11/25/2035.
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362381 AA 3 | GSAA2006-12 A1 SEQ FLT 08/25/2036............... .. [ 12/25/2018. | MBS Paydown 25,768 | coveeveeereeeeeens | eeeereeeeereresnees | eeverereeeeeiesns | eereeeesenssses 0 [ eovvereereneees | everiieeneenn 89,404 | e | e 08/25/2036.
36242D FS 7 |GSR 2004-11 2A1 SEQ SNR FLT 09/25/2034....... .| 12/25/2018. | MBS Paydown...........cccevvvvvevvvvvvvvvvvvvnnenenn | L 473086 | o 473035 | oo 473,951 | 174,051 (279) (279) 09/25/2034.
36298Y AA 8 |GSAA2006-14 A1 SEQFLT 09/25/2036............... .. | 12/25/2018. | MBS Paydown 29512 09/25/2036.
36828Q QH 2 |GECMC 2005-C4 AJ MEZ SEQ CSTR 11/2045..... | .. | 12/10/2018. | MBS Paydown...... 99,739 |- 11/10/2045.
372470 AP 1 |GENWORTH FINL 7.625 09/24/2021 .. 03/23/2018. | DEUTSCHE BANK... 202,562 | coooeveeeeeerriens | e, (9,062) 09/24/2021.
37247D AP 1 | GENWORTH FINL 7.625 09/24/2021 .| 03/23/2018. | GOLDMAN SACHS.. 203,544 | covvoveecs | e, (10,544) 09/24/2021.
372470 AP 1 |GENWORTH FINL 7.625 09/24/2021 .1 03/28/2018. | BARCLAYS CAPITAL......coooovrvvrrrriiannns 101,276 | covveeeeeeeeers | e, (5,276) | .......... (5,276) 09/24/2021.
37247D AP 1 |GENWORTH FINL 7.625 09/24/2021 .| 04/03/2018. | BANC OF AMERICA SECURITIES 191,000 KXY N (12,524)] ........ (12,524) 09/24/2021.
372470 AP 1 | GENWORTH FINL 7.625 09/24/2021 .. | 04/24/2018.| GOLDMAN SACHS.........c.cccccouue. 187,500 P22 I (15,763) ] ........ (15,763) | . 09/24/2021.
379520 AB 9 |SEACO 2013-1A A ABS 2.98 04/17/2028.... C| 01/17/2018.| CS FIRST BOSTON. 519,803 525,000 516,422 3,381 3,381 04/17/2028.
379520 AB 9 |SEACO 2013-1A A ABS 2.98 04/17/2028.... C|01/17/2018. | MBS Paydown ..8,333 8,333 8,333 04/17/2028.
379520 AC 7 |SEACO 2013-2A A ABS 3.67 11/17/2028.............. C| 05/17/2018. | MBS Paydown 20,833 | e 20,833 | ..o 20,832 20,832 11/17/2028.
379520 AC 7 |SEACO 2013-2A A ABS 3.67 11/17/2028.............. C| 05/24/2018. | Distribution.............ccovvvevsvevvveiensvrviiisennnn | 270,667 | .......... 270,666 | ......... 270,645 270,653 11/17/2028.
379520 AD 5 |SEACO 2014-1A A1 ABS SNR3.1907/17/24........ C| 01/17/2018. | CANTOR FITZGERALD & CO.. 1,027,000 040,000 | .......1,024,362 ...1,026,501 07/17/2029.
379520 AD 5 |SEACO 2014-1A A1 ABS SNR 3.19 07/17/24........ C|01/17/2018. | MBS Paydown 213,333 [ o 13,133 13,160 07/17/2029.
40052T AA 7 |GRYPHON FUNDING 0.00 8/05/2050................... C| 11/05/2018. | Paydown............o.ccvemmrvveernmmessisssncnsiiissnne || eagag [ 63,621 | ovvieeren31,265 | covoveeeeeeeiecesiens | eereseienrienns | eeveesreeerersninne | everiessisesiens | eeenressrieeriren0 [ roverreresssesses | ceveesesessessseesssesenes | eveeereresesnseens | avveend 63,621 08/05/2050.
40052T AA 7 |GRYPHON FUNDING 0.00 8/05/2050................... C | 12/06/2018. | Paydown L4, 4,297 [SSTTURRPUOTE URRURRIRRTRION IR 4297 | e 4,297 08/05/2050.
40066N AA 4 | GUANAY FILTD 6.00 12/15/2020... C | 09/15/2018. | Sinking Fund Redemption. 102,290 ..102,290 .102,290 12/15/2020.
40066N AA 4 | GUANAY FILTD 6.00 12/15/2020... C[09/28/2018. | RW PRESSPRICH ..347,567 342,431 343533 | oo | e 4,034 12/15/2020.
40420X AA 3 |HKCG FINANCE LTD 6.25 08/07/2018.................. C| 08/07/2018. | Maturity 750,000 ..750,000 .750,000 08/07/2018.
40423X AF 9 |NZES 2018-PLS2 A ABS SSNR 3.265 02/25/23.... | .. | 12/25/2018. | MBS Paydown.. 391,204 391,204 391,198 .391,204 02/25/2023.
40423X AG 7 |NZES 2018-PLS2 B ABS MEZ 3.709 02/25/23...... .. [ 12/25/2018. | MBS Paydown...........cccoevvveevmsmvvevivmnnncens | 195,602 | ......... 195,602 | ......... 195,601 195,602 02/25/2023.
40442l AB 1 |H22015-1A AFX CDO SEQ SSNR 3.3526 06/49.. | .. | 09/24/2018. | MBS Paydown..........ccccccvvevmsevvvvvvsmsvncens | 364,212 1364212 364,211 364,209 1) .364,212 06/24/2049.
40442L  AB 1 |H22015-1A AFX CDO SEQ SSNR 3.3526 06/49.. | .. | 10/03/2018. | Distribution........ 153,225 153,225 153,225 153,224 (0) 153,221 06/24/2049.
41161P  EZ 2 |HVMLT 2004-5 3A SEQ SNR FLT 06/19/2034....... .| 12/19/2018.| MBS Paydown 127719 | o 127719 | oo 427458 | 127002 | o e 8 o 64 127,719 06/19/2034.
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46.... | .. | 11/19/2018. | Pass-Through Loss... . 09/19/2046.
41161V AC 4 [HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46.... | .. | 12/19/2018. | MBS Paydown 136, 107,242 | 105,809 | ovvvveeeeeereees | e 3,882 | oo, 09/19/2046.
411707  AA 0 |HNGRY 2013-1A A2 ABS 4.474 03/20/2043 .. 1 06/20/2018. | MBS Paydown............ccoevvememrvmmcriiscneeans | L 4772483 | 1,772,483 | ...... 1,772,483 | oo, 1,772,483 03/20/2043.
411707 AB 8 |HNGRY 2018-1A A2l ABS 4.25 06/20/2048 .. | .. | 12/20/2018. | MBS Paydown...... 2500 2500 06/20/2048.
411707 AD 4 |HNGRY 2018-1A A2Il ABS 4.959 06/20/2048........ .. | 12/120/2018. | MBS Paydown.. 2,500 2.500 06/20/2048.
423457 AB 6 |HELMERICH INTL 4.65 03/15/2025.............cvvvnev. .| 12/20/2018. | Consent Fee . 03/15/2025.
423457 AB 6 |HELMERICH INTL 4.65 03/15/2025 .. | 12/120/2018. | Exchanged.... 510,820 | oo 500,000 | ......... 497,125 257 03/15/2025.
428236 BV 4 |HEWLETT-PACKARD CO 4.65 12/09/2021. - | 03/26/2018. | CaSh T@NMEN......oooovvovssvvesvvssvsssnsne | 1,058,200 | ....... 1,000,000 | ....... 1,092,910 071410 [ | (22,342) | oo 12/09/2021.
43132W  AJ 9 |HLDN 2015-4A A1B CLO SEQ SSNR 3.41 07/27.. | .. | 07/23/2018. | MBS Paydown.. 1,000,000 ,000,000 1,000,000 07/23/2027.
43283A  AA 3 |HGVT 2017-AA A ABS SNR 2.66 12/27/2028........ .| 12125/2018. | MBS Paydown.............ccoowwecvvvvcvvcvsvssenc | 248,927 | ... 248,927 248,927 12/26/2028.
43739H AA 8 |HMBT 2006-2 A1 SEQ SNR FLT 12/25/2036......... .. [ 12/25/2018. | MBS Paydown...........ccoovvvevmsvvvvossmsnninsa | 183,036 | .......... 183,036 183,036 12/25/2036.
44929F AQ 5 |ICG 2014-3A A1BR CLO SSNR 2.97 01/25/27...... .| 04125/2018. | MBS Paydown.............cccowwwsescvvnvvvsssssnc | 1,000,000 | ....... 1,000,000 | .......1,000,000 | .....c..ec..999,994 | .ooooovonvoiriies | coveeeieeienca® | e | e e | e 1,000,000 |...ccovvorrrrennne 01/25/2027.
44931C AS 4 |ICG 2015-2A A2 CLO SSNR SEQ 3.00 01/28.. .. | 04/16/2018. | MBS Paydown............coevvvvvevvvvvvvsvvvsvsvnnnnns | 500,000 500,000 .500,000 01/16/2028.
451102 BB 2 |ICAHN ENTERPRISES/FIN 4.875 03/15/2019....... .. | 01/15/2018. /450,000 03/15/2019.
45112A  AA 5 |ICONX 2012-1A A ABS 4.229 01/25/2043............. .. | 10/25/2018. | MBS Paydown i A8,791 | oo | evvrceereneeeeineees | eoveerrereessene | eevvveesensenneess0 [ ooveereeeserecirens | coveeereeerenn 48,791 [ oo 01/25/2043.
45257TE  AB 0 [IMSA 2006-5 1A1B SEQ SSNR FLT 02/25/2037... | .. | 12/25/2018. | MBS Paydown................cooowwevveevmsmvmriisenns | | 690,495 | .......... 690,495 | .......... 593,470 | oo 600,549 690,495 02/25/2037.
45660K AA 9 |INDX 2006-AR39 A1 SEQ SSNR FLT 2/25/2037... | .. | 10/25/2018. | Pass-Through LOSS............cccccoerrrenenneens 4,971 V00 ': 3 TSN ENRSTSTON YOOI FOSSROROURl ISTNROROPON o N SUSSOTSTTRTSTN OSSO 4971 | oo 02/25/2037.
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45660K AA 9 |INDX2006-AR39 A1 SEQ SSNR FLT 2/25/2037... | .. | 12/25/2018. | MBS Paydown...............cccooummemeevvvvvccimenens |l 496710 | oo 426,710 | 102081 | oo 102,717 2,995 2,995 A26,710 | oo e | o0 | s 1,446 | 02/25/2037.
45660L CK 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35..... | .. | 12/25/2018. | MBS Paydown 50,592 3673 | oo | eereeneeenn 3,673 [ e | e 68,971 02/25/2035.
45660L CK 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35..... | .. | 12/25/2018. | Pass-Through LosS............ccoouvvvvcvmemnnrns | i o 788 il i i i 0 i i (2,849) 02/25/2035.
46185) AA 6 |IHSFR 2018-SFR1 A ABS SNR FLT 03/17/2037... |.. | 12/17/2018. | MBS Paydown 19,758 |. 03/17/2037.
46618G AE 1 |JFINR 2015-4A BF CLO MEZ 3.6 04/22/2020........ .| 01/22/2018. | MBS Paydown.. 276,637 276,637 04/22/2020.
46618G AE 1 |JFINR 2015-4A BF CLO MEZ 3.6 04/22/2020........ .. | 02/26/2018. | Distribution 73428 | oo | eveeeveeeressesrecens | evemeersecerneees | ovveeeeirsnsenseen0 | eoveeereeresessr | seeevseeesnenns 73,428 04/22/2020.
46619T AC 6 |JFIN 2016-1A AF CLO SSNR 2.737 07/27/28........ o | 11/27/2018. | DiStrbUtON. ..o 250,000 | .........250,000 | vovvvvoooo. 248 545 248,543 07/27/2028.
466247 SE 4 | JPMMT 2005-A5 1A2 SEQ CSTR 08/25/35........... .. | 12/25/2018. | MBS Paydown 540,441 A54.477 540,441 08/25/2035.
46626L FL 9 | JPMAC 2006-FRE1 A3 SEQ FLT 05/25/2035........ .| 01/25/2018. | MBS Paydown 373,731 ..368,847 373,731 05/25/2035.
46627M CY 1 |JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36.. | .. | 12/25/2018. | MBS Paydown ...88,999 77,020 | oo | eeeeeen(1,243) | s | eeieieeenn(1,243) | i [ s 88,999 03/25/2036.
46627TM  FA 0 [JPALT 2006-S1 3A2 SEQ FLT 03/25/36................ .. | 08/30/2018. | Recovery of Prior Pass Through Loss...... .. 1 03/25/2036.
46627M FA 0 |JPALT 2006-S1 3A2 SEQ FLT 03/25/36................ .. | 12/05/2018. | Recovery of Prior Pass Through Loss...... 3 .| 03/25/2036.
46629E  AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036.... .. | 05/31/2018. | Book Value Adjustment s 09/25/2036.
46629E  AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036.... .. | 12/25/2018. | MBS Paydown..........c..oovvemecvemecrivsciisans | 350,121 350,121 | .. ..314,629 .350,121 09/25/2036.
46629E  AC 7 |JPALT 2006-A4 A3 SEQ FLT 09/25/2036.... .. | 12/25/2018. | Pass-Through Loss... . .(65,662) 2,160 | oo | eeeneiesiinsiiens | versessieeniienis | eevesnieniienis | evsnsieniesneen [ | e (52,246) 09/25/2036.
46631B  AJ 4 |JPMCC 2007-LD11 AM MEZ 5.7428 06/49.. .. |.. |1 10/15/2018. | MBS Paydown S T 160,073 | w.oovoo. 160,073 160,473 160,073 06/15/2049.
47421M  AE 3 |JEFFM 2015-1A A2 CLO SEQ SSNR 3.62 07/27... | ... | 09/27/2018. | DISIHDULON...vcc.cevveverscvevesevnsssmsisienns | | 2,000,000 | ... 2,000,000 | ... 2,000,000 | oo e i 0 i 2,000,000 07/20/2027.
48250V AL 1 |KKR 13 B2 CLO MEZ 4.105 01/16/2028 .| 03/12/2018. | Distribution.... 350,000 350,000 350000 | ... 350,006 .350,006 01/16/2028.
48250W AB 1 |KKR 14 A1B CLO SSNR 3.06 07/15/2028... .| 08/23/2018. | Distribution.... ..375,000 375,000 | .. 375,000 | ... ..375,022 .375,019 07/15/2028.
48274L  AG 6 |KVK2014-1A A2R CLO SSNR 3.00 05/15/2026.... | .. | 11/15/2018. | MBS Paydown.. 593,49 | ..........593,496 593,496 | .... 592,958 .593,496 05/15/2026.
48274L  AG 6 |KVK2014-1A A2R CLO SSNR 3.00 05/15/2026.... | .. | 11/21/2018. | Distribution.............cccoevvvvrveeeservvcvssmnvriissns | 406,504 | oo 406,504 ...406,504 406,262 05/15/2026.
482747  AK 0 |KVK2015-1A BR CLO MEZ FLT 05/20/2027......... - 05/21/2018.| MBS Paydown......cccccvvvecveemsssvvense | 1,000,000 | ....... 1,000,000 | .......1,000,000 | ..vvvrrrsrri999,938 | covovoocccccccs | o2 | oo | eeeeeeeiiiiinnB2 [ oo | e 1,000,000 05/20/2027.
500472 AF 2 |PHILIPS ELECTRONICS 3.75 03/15/2022.. 04/26/2018. | Make Whole Call............cco.coomvvvvvvvemmnra | | 1,025,150 | ....... 1,000,000 | ......... 995,450 | ovrvovvvenn. 997,882 [ oo | o218 [ L2118 [ e | e 1,000,000 03/15/2022.
52107Q AF 2 |LAZARD GROUP LLC 4.25 11/14/2020 .. | 09/28/2018. | Cash Tender. 924,000 920,960 | ... 922 644 922,979 11/14/2020.
525ESC  1C 3 |LEHMAN ESCROW 12/23/2010. .. | 04/05/2018. | Recovery of Prior Pass Through Loss..... | 2402 | o i i 0 i 12/23/2099.
525ESC 1C 3 [LEHMAN ESCROW 12/23/2010 .. | 10/04/2018. | Recovery of Prior Pass Through Loss .. | 12/23/2099.
525ESC  5A 3 |LEHMAN ESCROW BROS 12/23/2099... .. | 04/05/2018. | Recovery of Prior Pass Through Loss .. | 12/23/2099.
525ESC 5A 3 |LEHMAN ESCROW BROS 12/23/2099... .. | 10/04/2018. | Recovery of Prior Pass Through Loss .. | 12/23/2099.
543190 AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045..... .. | 04/19/2018. [ ConsSent FEe........cvvvvvemrireirierierrirneienns . . .1 01/15/2045.
543190 AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045..... | .. | 12/15/2018. | MBS Paydown............cccoevvwevemmmmvcvmmmnnnc | | 402350 | . 102,359 | ccovrvene 99,177 | ... 99,685 01/15/2045.
543190 AB 8 |LTRAN 2015-1A A2 ABS SSNR 4.06 01/15/45...... .. |1 04/19/2018. | Consent Fee . . 01/15/2045.
55819T AE 1 |MDPK2016-20A B2 CLO MEZ 3.72 04/27/2027.... | .. | 06/29/2018. | Distribution...............vcooevevmmemmsceevvvvvccceeans | 200,000 | oo, 700,000 | .........700,000 | vovvvoooo.. 700,000 700,000 04/27/2027.
55953P AC 9 |MAGNE 2015-16A COMB CLO 01/18/2028. .. | 02/02/2018. | Distribution 687,500 ..657,392 687,500 01/18/2028.
55953P AC 9 |MAGNE 2015-16A COMB CLO 01/18/2028........... .| 02/02/2018. | Exchanged.... 312,500 LT XL O R 7,075 275,781 01/18/2028.
56576L AN 9 | MCLO 2015-8A A1C CLO SEQ SSNR 3.48 07/27. | .. | 09/18/2018. | Distribution e 1.500,000 [ oo | eeeereeerseeneriees | ereeeenrierneens | eeeerrecerseeneieen0 | oo | coeeeereens 1,500,000 07/18/2027.
57643L LC 8 |MABS 2005-AB1 A4 SEQ SNR 5.648 11/2035...... .. [ 12/25/2018. | MBS Paydown..........cccccovevmmmmvvvisssnnniisens | b 472,067 | 472,067 | o AT1.852 | 168,468 172,067 11/25/2035.
590200 TC 9 |MLCC 2005-A A2 SEQ SNR FLT 03/25/2030........ .. | 12/25/2018. | MBS Paydown . 91,548 | oo | ereeernn 1,905 | o 03/25/2030.
61748H AW 1 |MSM 2004-5AR 4A SEQ SNR FLT 07/25/2034 .| 12/25/2018. | MBS Paydown.. ...76,896 77,879 07/25/2034.
62405Q AG 8 |MHAWK 2013-1AB2 CLO 3.61201/20/2024........ .| 07/20/2018. | MBS Paydown ......1,000,000 | .......1,000,000 | ..........999,000 | .............. 999,651 | ..ovverrrerrrnns 01/20/2024.
62432C AL 5 |MVW 2015-10A B2 CLO MEZ SEQ 4.11 10/27...... .. [ 01/30/2018. | DiStrbUtION........vvvovvvesesevisssisiiissns [ 750,000 | ......... 750,000 | ..........750,000 | cooooo... 750,000 10/13/2027.
629400 AA 0 |ERL2015-1A A1 ABS SNR 2.707 2/19/2045......... .| 12/24/2018. | Book Value Adjustment. s . 02/19/2045.
62946A AA 2 |NPRL 2016-1A A1 ABS SNR 4.164 04/20/2046..... | .. | 12/20/2018. | MBS Paydown.......ccoovvvvvvvvveemvssssmseeenen | 91,285 | v 91,285 | oo 91,285 | ... 91,285 04/20/2046.
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63939E  AB 9 |NAVSL 2015-AA A2A ABS 2.65 12/15/2028.......... .. [ 12/15/2018. | MBS Paydown...........ccoovvvevmsvvvvossmsnninsa | 211,227 | oo 211,227 | oo 211,149 | v 211,188 | oo | oo, LT3 I IO 15 211,227 | oo | conevienerinenin | eenerriienieenns0 | v 3,079 | 12/15/2028.
640270 AS 3 |NGCLO 2014-1A AFR CLO SSNR 3.00 08/28/26.. | .. | 05/28/2018. | MBS Paydown.........cccooeeevvvevvrvvvvvssssssinac| 2,000,000 ,000,000 | .......2,000,000 | ...........2,000,000 | .oovorrerrirneen | errrerierirneiins [ eoverirneinnninns | everenenienennen0 e | e 2,000,000 { ..o | e | 0 [ e 30,000 |08/28/2026.
640270 AW 4 |NGCLO 2014-1A BR CLO MEZ FLT 08/28/26....... - | 06/28/2018.| MBS PaydowN......oovsevesvvessvvessseessne | 1,000,000 ,000,000 | .......1,000,000 | .vrocc0.c.. 999,892 | ooovrrcverrrce | v 108 | covvrevvreere [ evvrrrrerennss 108 [ | i 1,000,000 | cvvverrvrreeens | corrmvernsssnnees | cornerrressrens0 [ o 17,811 | 08/28/2026.
641423 BS 6 |NEVADA POWER CO 6.50 05/15/2018................. .. | 05/15/2018. | Maturity............. ...500,000 500,000 .500,000 ......16,250 | 05/15/2018.
64829T AB 7 |NZES 2018-FNT1 B ABS SNR 3.91 05/25/2023.... | .. | 12/25/2018. | MBS Paydown.. 316,192 | oo | oo | ceeerreiinieesn0 | e 3,913 | 05/25/2023.
65504L AC 1 |NOBLE HLDG INTL 4.90 08/01/2020..................... C|02/01/2018. | Cash Tender.............coowwvervemsvvvvsssevniisss | ool 82823 | 81,000 | o 75330 | oo 78413 i 85 i i85 il 78,198 2,802 2,802 | ... 3,807 | 08/01/2020.
66859Q AF 2 |WOODS 2014-12A BR CLO MEZ FLT 09/15/2025 | .. | 06/15/2018. | MBS Paydown 500,000 | 500,000 | oo 500,000 500,000 09/15/2025.
67059T AA 3 |NUSTARLOGISTICS 7.65 04/15/18.............c........ .. | 04/15/2018. | Maturity..........cooevvvevemsmvveerismncvsissnensrccesns | 500,000 | ......... 500,000 502,377 500,000 04/15/2018.
67089N AU 6 |OCP 2012-2A BR CLO MEZ FLT 11/22/2025........ .. | 11/22/2018. | MBS Paydown.. 1,000,000 ,000,000 1,001,108 1,000,000 |. 11/22/2025.
67091C AS 1 |NXTC 2014-1A B1R CLO MEZ FLT 04/23/2026.... | .. | 04/23/2018. | MBS Paydown 1,000,000 | ....... 1,000,000 999,847 ....1,000,000 |. 04/23/2026.
67103Q AY 3 |OFSBS 2013-5A A2FR CLO MEZ 3.415 04/25...... .. [ 10/17/2018. | MBS Paydown...........ccoccvvvvvmsvvvvissmsercnna | 800,042 800,042 ..798,464 800,042 04/17/2025.
67104C AB 3 |OAKC 2013-8A B CLO MEZ FLT 04/20/2025........ .. | 07/20/2018. | MBS Paydown...........ccoccvveevmsmvvvoivmncnrcena | 500,000 | .........500,000 | .. 500,000 04/20/2025.
67107F  AQ 0 |OZLM 2014-8A A1BR CLO SSNR 2.74 10/17/26... | .. | 11/15/2018. | Distribution............cccooevveevevcrvvevvmscriiiianns | 1,000,000 | ... 1,000,000 | ....... 1,000,000 999,995 .999,997 10/17/2026.
67107K AR 7 |OCP 2014-7A A1BR CLO SSNR 2.66 10/20/26..... | .. | 09/06/2018. | Distribution.... 1,000,000 ,000,000 | ....... 1,000,000 ...1,000,315 ...1,000,123 |. 10/20/2026.
67107K AT 3 |OCP 2014-7A A2BR CLO MEZ 3.29 10/20/2026... | .. | 09/06/2018. | Distribution...................cccemmmmmmmrervvvrvciceena | 500,000 | .......... 500,000 500,000 500,253 499,797 10/20/2026.
671088 AU 9 | OZLMF 2012-2A A2BR CLO MEZ 3.24 10/30/27... | .. | 08/29/2018. | Distribution.............ccoovvvveevemrervvvvsmmmrccisns | ) 500,000 | ......... 500,000 500,021 500,066 10/30/2027.
67108L AQ 6 |OZLM 2014-6A A2BR CLO MEZ 3.61 04/17/26..... | .. | 04/17/2018. | MBS Paydown............cccoevvvvemmservvisemncrns | | 1,000,000 | ....... 1,000,000 121,000,000 | oo | eeeereeeeerecereeens | oo | e (0 Y I 1,000,000 04/17/2026.
67551Y AA 5 |OCH-ZIFF FINANCE 4.50 11/20/2019.........ccouvunue .. | 05/05/2018. | Make Whole Call...........c.ocooevrvvevriveveean | 1,023,578 | ....... 1,000,000 967,500 11/20/2019.
67590 AS 2 |OCT182013-1A A2BR CLO MEZ 3.45 12/16/24.... | .. | 04/19/2018. | Distribution 2,000,000 ,000,000 1,999,990 12/16/2024.
67591E AE 3 |OCT282016-1A B2 CLO MEZ 3.1 10/24/2027....... .. [ 11/29/2018. | Distribution.............cevvvvveevvemvvevssecniceisns | 965,000 | .......... 965,000 . 964,570 964,627 10/24/2027.
68268E AA 1 |OMFIT 2015-1A A ABS SEQ SNR 3.19 03/26....... .. [ 12/18/2018. | MBS Paydown...........ccocevvvvvmsevvvissmscrienna | 805,615 805,615 805,359 805,571 805,615 03/18/2026.
69915V AC 4 | PARL 2015-1A A CLO SSNR FLT 07/20/2027....... - 01/20/2018. | MBS Paydown......cccccevvecveemsssivvenses | 1,300,000 | ....... 1,300,000 | ....... 1,258,969 | ........... 1,273,515 | oo | e 26,485 | ..o | o 26,485 | ..o | o 1,300,000 07/20/2027.
70109H AH 8 |[PARKER-HANNIFIN MTN 5.50 05/15/2018........... .. [ 06/15/2018. | Maturity..........ccocoovevveervvvvssneersisssscvscisens | L 4075000 | ..o 1,075,000 | ....... 1,206,752 | vovvvono.n. 1,082,785 | vovvveeeeereevceies | eoreeee7,785) oo | oo (7,785) | e | e 1,075,000 |. 05/15/2018.
72703P  AA 1 |PLNT 2018-1A A2l ABS SNR 4.262 09/05/48........ .. | 12/05/2018. | MBS Paydown.. 2,500 2,500 |. 2,500 |. 09/05/2048.
74040Y AA 0 |PRETSL 10A A1 CDO FLT 07/03/2033 .| 07/03/2018. | MBS Paydown.......cc.cooovocccvvvvssccvvensccca | | 482,960 | 482,960 | .......... 461,755 | oooovvrns 467,529 | ..o 482,960 07/03/2033.
74041W AA 3 |PRETSL 11A A1 CDO SSNR FLT 09/24/2033. .. | 06/24/2018. | MBS Paydown..........cccocvvvevvemmmvvcvimmnceens | | qeonppa | 1,622,643 | ....... 1,429,954 A A42.870 | | 179,773 | .. 09/24/2033.
743487 AN 2 |PROSPECT CAPITAL 5.00 07/15/2019... .. | 09/26/2018. | Make Whole Call.............cccooevvvvevmmccvceens | L 4016450 | ....... 1,000,000 | ...... 1,030,000 | ..o ,009,449 | oooovvoooces | e (4,021)] .. 07/15/2019.
74836H AC 1 |QUESTAR PIPELINE 5.83 02/01/2018.... .| 02/01/2018. | Maturity. ,000 | oo 711,162 | e 601,773 | oo 02/01/2018.
749239 AD 1 |RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046.. .. | 04/25/2018. | MBS Paydown.. 84,267 83,669 08/25/2046.
749788 AA 6 |RAAC 2007-RP3 A SEQ SNR FLT 10/25/2046...... .. | 12/25/2018. | MBS Paydown 70,115 10/25/2046.
751158 AC 3 |RALI 2006-QA5 2A1 SEQ SSNR FLT 07/25/36..... | .. | 12/25/2018. | MBS Paydown........ccccevvvsvvcsmmssiinns | | ypqoag | 100,239 81,201 100,239 07/25/2036.
751158 AC 3 |RALI2006-QA5 2A1 SEQ SSNR FLT 07/25/36..... .. | 12/25/2018. | Pass-Through Loss... . 7,518 i i 8D il 58D i (1,420) 07/25/2036.
760985 UR 0 |RAMP 2003-RS4 Al5 SEQ STP 05/25/2033 .. | 06/25/2018. | MBS Paydown...............ccccoowmrrevvevvvciicenens | 2,506,851 | ....... 2,506,851 | ...... 1,817,467 1935530 | oL 571320 i o B71320 i, 2,506,851 05/25/2033.
76110W SZ 0 |RASC 2003-KS7 Al5 SEQ STP 09/25/2033 .. | .. | 12/25/2018. | MBS Paydown 233898 233 898 203,492 211,737 233,898 09/25/2033.
761118 FM 5 | RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/35..... | .. | 12/25/2018. | MBS Paydown.............cccoevvvevmsmvvvvcismsnn | | 61,154 | oo 61,154 | v 54,642 51,793 | coveeveeerecreeees | evvecerneesB32 | oo | evrrccernenneB32 | oo | eeersseesrninns 61,154 08/25/2035.
761118 FM 5 |RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/35..... | .. | 12/25/2018. | Pass-Through Loss... . 0L ST EUPUOOT INRTRRRTO IOy A IR ISPy I ORI BT 08/25/2035.
76111X TE 3 |RFMSI 2005-SA1 2A SEQ 2.9425 03/25/2035....... .. [ 12/25/2018. | MBS Paydown...........cccocovvevemscvvvvssneeniinns | L 43,042 | oo 43,042 B0,617 | oo | eeveereierer B2 | | oovereeseeeeeB82 | oo | oo 43,042 03/25/2035.
76112B NM 8 | GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035. | .. | 12/18/2018. | MBS Paydown.. 230,040 230,040 | ..........210,536 | vovvvvvoo. 209,522 | vooovovoreverriinnns 230,040 05/18/2035.
76112B NM 8 | GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035. | .. | 12/18/2018. | Pass-Through Loss... . 9,829 0 i e, 10,059 05/18/2035.
76720A  AF 3 |RIO TINTO FINANCE 2.875 08/21/2022.. 04/19/2018. | Make WHOl@ Call......ooccoovcsoscsen | 25,029 | oo 25,000 24,836 | oo | oo L1 I D L7 N I 25,000 08/21/2022.
775109  AK 7 |ROGERS COMM INC 6.8 08/15/18 - | 04113/2018. | Make Whole Call.......ccoocoesvesscm | 507,705 | .......... 500,000 | .........561,695 | .ccccccccc.. 505,449 | .oooovereeereerer | e XV 2] I I (2,174) 503,276 08/15/2018.
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78410T AA 4 |SCFET 2017-1A A ABS SSNR 3.77 01/20/2023.... | .. | 12/20/2018. | MBS PaydOwN...........cc.oveereermeerereneennnns 334,362 334,362 334,201 | ... 334,303 334,362 | oo | e |0 | s 6,097 | 01/20/2023.
78448Q AB 4 |SMB2015-B A2A ABS SNR 2.98 07/15/2027........ | 12/15/2018. | MBS Paydown........c.ccoceveovvvvsesvvvennnnnen | 147,744 | .......... 147,744 | .......... 147,063 | coovverneene 147,353 | oo | 331 | 147,744 07/15/2027.
81788Y AA 1 |767-3-25285 & 25392 TRUST 5.25 10/05/22......... .. | 12/05/2018. | Paydown 129,388 .129,388 .129,388 10/05/2022.
81881L AN 7 |SHACK 2014-6A B2R CLO MEZ 3.46 07/17/26..... ..| 07/17/2018. | MBS Paydown ...500,000 500,000 .500,000 ......12,975 | 07/17/2026.
81881V AU 9 | SHACK 2014-5A B2R3 CLO MEZ 3.50 05/07/26... | .. | 05/07/2018. | MBS Paydown 500,000 | ..........500,000 | .. 500,000 | oo O 500,000 | evvoeeeeereeerens | evereererieereens | eeeeriesrineeni0 | s 8,750 | 05/07/2026.
82321U AA 1 |SHNTN 2015-1A A ABS SNR 4.75 10/15/2042...... | .. | 12/15/2018. | MBS Paydown [0S R BN 127,032 | oo 127,032 | oo 125,813 | oo, 126,038 | .oooooeeeeeeeeeeeens | eeveeeeeeennn538 | 127,032 10/15/2042.
82652K AA 2 |SRFC 2017-1A A ABS SNR 2.91 03/20/34............ .| 12/20/2018. | MBS Paydown............ccocuviiecriniincniens 253,610 253610 253502 | ... 253,593 253,610 03/20/2034.
83405A AA 2 |SCLP 2017-1 A ABS SSNR 3.28 01/26/2026......... .. [ 12/25/2018. | MBS Paydown............ooovvemecvvmscrissniisans | 374,388 | .......... 374,388 | ......... 374,356 | oooovooo.. 374,362 | oo 374,388 01/26/2026.
83405R AA 5 |SCLP 2018-1 A1 ABS SSNR 2.55 02/25/2027....... .. | 12/25/2018. | MBS Paydown 1,146,128 146,128 1,146,128 |. 02/25/2027.
83417F  AA 7 |SOCTY 2014-2 A ABS PT 4.02 07/20/2044........... .| 07/20/2018. | MBS Paydown 22 369 22,369 |. 07/20/2044.
83417P  AA 5 |SOCTY 2015-1 A ABS SEQ SNR 4.18 08/45......... .. | 08/20/2018. | MBS Paydown 39,251 | oo | oo, (3 08/21/2045.
83546D AD 0 [SONIC 2016-1A A2 ABS SEQ SNR 4.472 05/46... | .. | 12/20/2018. | MBS Paydown 56,534 05/20/2046.
83608G AC 0 |SNDPT 2013-1A A2L CLO MEZ FLT 04/26/2025... | .. | 01/26/2018. | MBS Paydown.. (34) .375,000 04/26/2025.
83609 AE 9 |SNDPT 2016-1A B2 CLO MEZ 3.962 07/20/28...... .. | 12/06/2018. | Distribution ..500,000 500,000 07/20/2028.
83609W AE 0 [SNDPT 2015-3A A2 CLO SEQ SSNR 3.35 01/28.. | .. | 06/19/2018. | Distribution............cccoovvesseevvvemvescvvviseennn | 100,000 | ........100,000 | +..o......100,000 | ocverrrrrrr100,001 | oo | v (0) 100,001 01/20/2028.
848580 AA 6 [SPIRIT AIR 2015-1 A4.10 10/01/2029.................. .| 10/01/2018. | Sinking Fund Redemption. 04/01/2028.
84861C AA 3 |SPMF 2014-4A A1 ABS SNR 3.5014 01/20/45...... .| 04/20/2018. | MBS Paydown............ccocuniieeriniicnirens 01/20/2045.
85022W AA 2 |SCFT 2016-AA A ABS SSNR 3.05 04/25/2029...... .. | 12/25/2018. | MBS Paydown 04/25/2029.
85172L AA 4 |SLFT 2015-AA A ABS SEQ SNR 3.16 11/15/24..... .. 12/15/2018. | MBS Paydown 11/15/2024.
85572R AA 7 |STARR 2018-1 A ABS SSNR 4.089 05/15/2043.... | .. | 12/15/2018. | MBS Paydown 05/15/2043.
86212V AA 2 |STR2016-1A A1 ABS SNR 3.96 10/20/2046......... .. | 12/20/2018. | MBS Paydown 18,441 10/20/2046.
863579 C3 0 |SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035.. | .. | 12/25/2018. | MBS Paydown............ccooevvvevevmmmvccivmmmnnc | o h 041530 | o 281531 | 212003 | oo 209,218 11/25/2035.
863579 C3 0 |SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035.. | .. | 12/25/2018. | Pass-Through Loss... 11/25/2035.
863579 UU 0 |SARM 2005-15 4A1 PT SSNR FLT 07/25/2035..... .. | 12/25/2018. | MBS Paydown 82,048 07/25/2035.
863579 UU 0 |SARM 2005-15 4A1 PT SSNR FLT 07/25/2035..... .. | 12/25/2018. | Pass-Through Loss... . 07/25/2035.
863587 AE 1 |SAIL 2006-3 A5 SEQ FLT 06/25/2036................... .. | 12125/2018. | MBS Paydown.........cc.ooevvevmecvivecriieceean | 452571 | 152571 | 431593 | 135,877 06/25/2036.
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31 .. | 12/25/2018. | MBS Paydown 24,877 08/25/2031.
863619 AB 8 | SASC 2007-OSI A2 SEQ FLT 06/25/2037. .| 09/25/2018. | MBS Paydown.. 98.009 06/25/2037.
872225 AD 9 | TBW 2006-5 A3 SEQ STP 11/25/2036 .. | 12/25/2018. | MBS Paydown 56,813 11/25/2036.
8726IN  AG 5 |TMXFIN/TITLEMAX 8.50 09/15/2018. .| 06/15/2018. o 500,000 | 500,000 | oo 457,500 500,000 09/15/2018.
87266H AA 6 |TFINS 2016-1A A CDO SNR FLT 01/20/2038 .| 07/20/2018. | MBS Paydown........ccc.couvvvvecrmssisesi | 192116 | oo 192,116 175,427 192,116 01/20/2038.
87266H AA 6 |TFINS 2016-1A A CDO SNR FLT 01/20/2038........ .. [ 08/31/2018. | DistribUtioN........vvvovveevveverivissssiiisanns | 1,690,850 | ....... 1,690,850 1,543,964 | oo | 148,216 | o | e 148,216 [ e | e, 1,690,850 01/20/2038.
87266X AA 1 |TRTX 2018-FL1 A CLO SSNR FLT 04/15/2035..... | .. | 12/15/2018. | MBS Paydown.. LY 28,058 | orerrrei28,058 | covvveoeeereereeeereecens | eeeereeeemeenseees | eeeereeeseerenn 8 | e, 02/15/2035.
87342R  AA 2 |BELL 2016-1A A2l ABS SNR 3.832 05/25/46......... .. | 05/25/2018. | MBS Paydown 1,250 1,250 05/25/2046.
87342R AA 2 |BELL 2016-1A A2l ABS SNR 3.832 05/25/46......... .| 11/28/2018. | DISHDUON.....ooovvvevevecessrnecssiiieeneces | | agnpag | 492500 | ... 492,500 | oo 492,500 492,500 05/25/2046.
87342R AB 0 |BELL 2016-1A A2ll ABS SNR 4.377 05/25/46........ .| 05/25/2018. | MBS Paydown.. 1,250 L1022 T8 OO OSSO ORI ISV o I SOOI I 1,250 05/25/2046.
87407P AA 8 | TAL2013-1A A ABS SNR 2.83 02/22/2038.. .. | 12120/2018. | MBS Paydown..............ccoossusmevvvvvvvnvsisssnns | 400,000 | o 100,000 99,992 | oo | e, 2 |, .100,000 02/22/2038.
87407P AE 0 |TAL 2013-2A A ABS 3.55 11/20/2038.. .| 12/20/2018. | MBS Paydown.. 98.609 232 100,000 11/20/2038.
87407P AJ 9 |TAL2014-1A A ABS SNR 3.51 02/22/2039............ | .. | 12/20/2018. | MBS Paydown..........ccccco.cvmuemmrvvvmmsmvcenen | L 100.000 | .........100.000 | wo......99.999 | ..o 100,000 100,000 02/22/2039.
881561 VY 7 | TMTS 2005-12AL AF4 MEZ SEQ 5.385 07/36....... .. | 12/25/2018. | MBS Paydown 68.909 | oo AT oo oo AT i 07/25/2036.
88156E AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.. | .. | 10/25/2018. | Pass-Through Loss... i e D e i i i e 0 e e, 01/25/2038.
88156E AB 2 |TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.. | .. | 12/25/2018. | MBS Paydown................ccccvmmmmmmmsmecvcvc | o 65590 | oo 85,590 | oo, 55,987 58,233 | covoereeerieniiins | e (4,249 | oo [ (8,289 [ e | vriiee00085,590 | o [ i 01/25/2038.
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88433B AL 1 |WINDR 2016-2A C3 CLO MEZ 4.04 11/01/2028.... | .. | 11/01/2018. | MBS Paydown............c.c..ooovevmemmmsmmmmcrr | 500,000 500,000 | oo | e | e | s 21,771 | 11/01/2028.
88606W AA 0 |TBOLT 2017-A A ABS SSNR 4.212 05/17/2032.... | .. | 12/15/2018. | MBS Paydown 125,444 A25444 | s | e | cvrriininnnl0 | 3,714 | 05/17/2032.
88732J AL 2 |TIME WARNER CABLE 6.75 07/01/2018.............. .| 07/01/2018. | Maturity. 750,000 . 750,000 | ovvereevrrneennn | cevereneriennees | evverenneennen0 | e 50,625 |07/01/2018.
89352H AF 6 | TRANS-CANADA PIPELINES 6.50 08/15/2018..... | .. | 08/15/2018. | Maturity. 750,000 ..750,000 .750,000 .....48,750 | 08/15/2018.
894126 AB 7 | TRAP 2003-4A A1B CDO SEQ SSNR FLT 05/34.. |.. | 11/24/2018. | MBS Paydown 75,770 59,953 | 1o 58547 | oo | 010,508 [ oo | e 10,508 | oo | e ATV RN USROS INOPROON B IO 2,114 | 05/24/2034.
89656F AA 4 | TRL 2012-1A A1 ABS 2.266 01/15/43.................... .. | 12/15/2018. | MBS Paydown 266,834 261,122 266,834 01/15/2043.
89690E AF 4 | TRMF 2017-1A A1 ABS SNR 2.709 08/15/2047.... | .. | 12/15/2018. | MBS Paydown 194,431 | oo 194,428 194,429 | oo, 194,431 08/15/2047.
902755 AB 3 |UIRC GSA LLC 4.00 08/01/2023 .. | 08/01/2018. | Sinking Fund Redemption 605,000 605,000 605,006 605,000 08/01/2023.
90352W AA 2 |STEAM 2018-1 A1 ABS 3.783 04/25/48... ..| .| 12/25/2018. | MBS Paydown 185,254 185,254 185,254 04/25/2048.
909319 AA 3 |UNITED AIR 2013-1 A 4.30 08/15/2025................. .. | 08/15/2018. | Sinking Fund Redemption 89,836 | oo | eereeererreeieresens | evveerirssssnsees | eveieressnsseenssl0 [ ovvereeerereeiiens | eeveeeeennons 49,836 08/15/2025.
92257L  AB 6 |VCC 2017-1 AFX ABS SSNR 3.00 05/25/2047...... .. | 12/25/2018. | MBS Paydown 313166 | o 313.082 | oo 312525 [ p— 313,166 05/25/2047.
92258N  AB 1 [VCC 2016-1 AFX ABS SSNR 3.5337 04/25/46...... | .. | 12/25/2018. | MBS Paydown............c...ccoomwevvevmmmmvriisenns | | 138,230 | .........138,230 | .. 138,230 04/25/2046.
92276M AW 5 |VENTAS REALTY LP 4.75 06/01/2021.................. .| 08/15/2018. | Cash Tender. 1,045,570 | ...... 1,000,000 | .......... 968,320 2,246 : .989,004 06/01/2021.
92329X AM 0 | VENTR 2014-16A A2RF CLO MEZ 3.403 04/26.... | .. | 01/15/2018. | MBS Paydown.. 1,000,000 ,000,000 | .......1,000,000 389 389 ....1,000,000 |. 04/15/2026.
92331L  AJ 9 |VENTR2015-22A B1F CLO MEZ SEQ 4.25 1/28.. | .. | 02/14/2018. | Distribution.........cccoovvvvevvvveveevivsemsmnneer | | 400,000 400,000 | oo 400,000 400,000 01/15/2028.
92343V BR 4 | VERIZON COMM INC 5.15 09/15/2023................. .. [ 06/21/2018. | EXChanged.............coomvvvvemsnevvvssssnisiisasns | 1,597,872 1,500,000 | ....... 1,495,140 ...1,496,921 222 222 1,497,143 09/15/2023.
92343V DW 1 |VERIZON COMM INC 3.125 03/16/2022............... | 06/21/2018. | EXChaNGEM.......ovveesvvensvvvensssivensse | 979,660 | ....... 1,000,000 | .......... 994,870 995,629 | .ooovvvveeeeeeeees | e 462 | .oovveeererern. 996,091 03/16/2022.
92535V  AA 0 |VBTOW 2016-2A A ABS SNR 5.193 10/15/2046... | .. | 12/15/2018. | MBS Paydown 10,314 10,314 10/15/2046.
92922F 3N 6 |WAMU 2005-AR12 1A8 SEQ SSNR FLT 10/25/35 | .. | 12/25/2018. | MBS Paydown. 195,818 90,113 10/25/2035.
92990G  AJ 2 |WAMU 2007-HY5 3A1 SEQ SSNR FLT 05/25/37.. | .. | 12/25/2018. | MBS Paydown 61,085 54,601 05/25/2037.
92990G AJ 2 |WAMU 2007-HY5 3A1 SEQ SSNR FLT 05/25/37.. | .. | 12/25/2018. | Pass-Through Loss... . 05/25/2037.
933636 AA 0 | WAMU 2007-HY4 1A1 SEQ SSNR FLT 04/25/37.. | .. | 12/25/2018. | MBS Paydown...........ccccocoouvvvmmmvvmmmrciian | 85,342 75,716 04/25/2037.
933636 AA 0 |WAMU 2007-HY4 1A1 SEQ SSNR FLT 04/25/37.. | .. | 12/25/2018. | Pass-Through Loss... . 04/25/2037.
93363P AC 4 |WAMU 2006-AR14 1A3 SEQ SSNR FLT 11/25/36 | .. | 12/25/2018. | MBS Paydown...........cccoevvvevmmmvvvvimmsmncens | ) 145,704 11/25/2036.
93363P AC 4 |WAMU 2006-AR14 1A3 SEQ SSNR FLT 11/25/36 | .. | 12/25/2018. | Pass-Through Loss... . 11/25/2036.
939336 X9 9 |WAMU 2005-AR1 A2B MEZ SEQ FLT 01/25/2045 | .. | 12/25/2018. | MBS Paydown..............cccouvvveeemmmmvicivsnnn | | 146,551 2487 | oo | v, 2,487 146,551 01/25/2045.
94945P  AA 3 |WLKRG 2017-AA A ABS SNR 2.82 06/15/33......... .| 12/15/2018.| MBS Paydown..............cccoocececccvcmeceeeeeee | | 473,708 | ooovoo AT3708 | oo 473592 | oo 473,596 | oo | o LTV I 10 473704 06/15/2033.
94984D AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36 | .. | 12/25/2018. | MBS Paydown..............cccommvvvvivmmvrivienen | | aporg | apo7q | 30841 | ... 33957 || 43 | 09/25/2036.
94984D AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36 |.. | 12/25/2018. | Pass-Through Loss... 09/25/2036.
95058X AA 6 |WEN 2015-1A A2I ABS SNR 3.371 06/15/2045..... | .. | 01/19/2018. | Distribution VY. X N Tl [ — 06/15/2045.
95058X AB 4 |WEN 2015-1A A2ll ABS SEQ SNR 4.08 06/45...... .. | 12/15/2018. | MBS Paydown.. 20.000 06/15/2045.
96033C AA 0 |WESTR 2016-1A A ABS SSNR 3.50 12/20/2028... | .. | 12/20/2018. | MBS Paydown e . . 433,208 434,493 12/20/2028.
96033D AA 8 |WESTR 2017-1A A ABS SSNR 3.05 12/20/2030... | .. | 12/20/2018. | MBS Paydown........c.c.cvevvvccvcmssicmssiinns | [ 109,163 109,163 | vovovoonns 109,031 109,163 12/20/2030.
96033L AA 0 |WESTR 2015-2A A ABS SEQ SSNR 3.207/28..... .. | 12/120/2018. | MBS Paydown 204,239 204,239 203,968 203,925 204,239 07/20/2028.
96033W AA 6 |WESTR 2018-1A A ABS SSNR 3.38 12/20/2031... | . | 12/20/2018. | MBS Paydown..............cccocweeecevcciimmmecene | | 154,666 154,666 | .......... 154,394 154,666 12/20/2031.
96033W AB 4 |WESTR 2018-1A B ABS SNR 3.58 12/20/2031..... .| 12/20/2018. | MBS Paydown...........ccvevvvvvevvvvvvvvvvvsvsvnnnnns | 309,331 309,331 .309,331 12/20/2031.
98886M AC 8 |ZAIS12014-1A A2 CLO MEZ FLT 04/15/2026....... .. [ 10/15/2018. | MBS Paydown..........ccoocovvememevvvvvmsnnnriiens | 1,000,000 1,000,000 999,548 | ...oovrrrrrerienns 1,000,000 04/15/2026.
997575 ZA 6 |REGIONS BK CD .30 09/18/2018.... .| 06/08/2018. | Distribution.... 200,000 200,000 200,000 .200,000 09/18/2018.
G0620B AB 4 |ATLSS 2014-1 A ABS SNR 4.875 12/15/2039. .. [ 12/15/2018. | MBS Paydown...........cccocoeveeemncvvvvvsnncrcenns | 60,966 | ............ 60,966 80,966 | .ovvoovveerecreres | eevvvenrrieneiiens | evveeneriennniies | cennrrivnnniiinnnin0 [ oo | e 60,966 12/15/2039.
G3600K AB 2 |FLOATEL INTL TL B LIBOR+500 06/13/2020........ D| 10/26/2018. | Paydown ettt DTN I 533,241 533,241 227255 | oo | 2000022305,986 | o [ e 305,986 533,241 06/13/2020.
P48877 AD 9 |SEACO 2014-1X A1 ABS SNR 3.19 07/17/2029.... | D| 01/17/2018. | CS FIRST BOSTON.........cccoovvmmmririirrirnne 643,119 650,000 (Y TR RTINSO -.c I SO DO 69 645,131 07/17/2029.
P48877 AD 9 |SEACO 2014-1X A1 ABS SNR 3.19 07/17/2029.... | D| 01/17/2018. | MBS Paydown 8,333 8,271 L34 R ISRy AN O I A OO 8,333 | covverrveneis | cerereneiennins | e (01 07/17/2029.
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3899999. Total - Bonds - Industrial @nd MISCEIANEOUS............crrvvveeermssiiirirriiies areiisssssss s s ...113,521,541 |...113,392,102 |....112,123,503 | ....... 103,795,846 | ...... 104,630 |.....1,836,415 | ............... 0 [ 1,941,044 | .o 0 . 113,246,341 | ..ccooccvnnenn, 0 ... (65,215)] ........ (65,215) | ..3,323,407 XXX
Bonds - Hybrid Securities
590199 20 4 |MERRILL LYNCH CAP TR K 6.45 12/15/2066. . [ 10/18/2018. | EXChanged.............ouvveerveenreeienriiecnionns 631,250 625,000 623,137 623,141 | [ 008,109 | 8,109 30,234 | 12/15/2066.
4899999. Total - Bonds - Hybrid SECUTHIES.............ovvveeess vnn.831,250 | 0 | 625,000 | i 623,137 [ i 0 623,141 0[....8109.....8109 |.... 30,234 XXX
8399997. Total - BONAS - PAIt 4...........oooiieiieecs i ensis s ...160,114,571 |....160,430,927 |....161,909,947 | .......150,361,071 | ...... 104,630 |....2,328,924 | ....c...0 | ... 2,433,554 | .o 0 | oo 159,806,161 | ...ccoooevvnn 0 ..4,545,892 XXX
8399998. Total - Bonds - Summary Item from Part 5............ccccoviriiiriiiiiiciiins s | 9,788,130 | ....... 9,806,351 | ....... 9,781,341 | ovvovveeeveerrecenes | oo | e 8789 | i | e 8789 | i | v, 9,788,130 | ..oovevvvvereres e a(23) [ o (23) | 156,586 XXX
8399999, TORBI = BOMGS....vvvvrvvereriririrerer s ...169,902,701 |...170,237,278 |...171,691,289 | ....... 150,361,071 | ...... 104,630 |.....2,335,713 | o0 | 2,440,343 |0 | 169,594,290 | ...ccooccrrrenn, 0 4,702,477 XXX
Preferred Stocks - Industrial and Miscellaneous
38144X 50 0 |GOLDMAN SACHS GP B 6.20........c.cccocoemrvrrinnns . 102/12/12018. | Partial Call...........coovveverierreireiseiieniies ) 508,125 508,125 | .... 508,125 508,125 1,812 XXX
46625H HA 1 |JPMORGAN CHASE & CO 7.90 4/29/2049........... .| 10/30/2018. | Partial Call...........ocoovooevmrmveveiemncviiiisnnnena | 283,000 | .....283,000.00 | ..........293,966 | .ooooooco.. 286,891 | ........ (3,209) 283,000 XXX
63938C 30 6 [NAVIENT CORP 01/16/2018.......cccovrvviiirnririirnnine .1 01/17/2018. | Distribution.... - 10,000.000 250,000 | vvvovveereerrerererires | 000000 286,500 | oo 187,600 187,600 XXX
998794 4F 5 |CIB STATUTORY SER A...ooooeivvrrrcvcrmssinsrnnis . 08/10/2018. | Cash TeNder..........cccowccveerscevcoerscsiie | 894.770 1 A XXX
998794 4G 3 |CIB STATUTORY SERB......ccoovvummrirriinrrirnrireens .1 08/10/2018. | Cash Tender...............cooewvvvvvmsmevvviisennn | 70.390 0 0 | | 0000 52,867 | .......52,867 | oo XXX
8499999, Total - Preferred Stocks - Industrial and MiSCEllANEOUS..............ccccuciriiies v .....1,765,074 XXX .....1,444,091 .(3,208) ] . .978,726 0]... 786,348 | . 86,348 | ....... 41,849 XXX
8999997. Total - Preferred SIocks - Part v s | 1,765,074 XXX | 1,444,091 (3,208) 978,726 0]...786,348 | ..... 786,348 | ....... 41,849 XXX
8999999. Total - Preferred StOCKS..........ovvimriiiciiecece s s | 1,765,074 XXX |, 1,444,091 (3,208) 978,726 0... 786,348 | ....... 786,348 | ....... 41,849 XXX
Common Stocks - Industrial and Miscellaneous
12673A 10 8 |CYSINVESTMENTSINC.... .| 04/27/2018. | FRIEDMAN BILLINGS RAMSEY o 15,000.000 (7,123) R RET 774 R B (5,123)| .......... (5,123) XXX
126734 10 8 |CYSINVESTMENTSINC.... .. | 04/30/2018. | SANDLER & O'NEIL PARTNERS 15,568,000 (2.232) 122,779 ..(10,101) | .......(10,101) | . XXX
12673A 10 8 |CYSINVESTMENTSINC.... .. | 06/07/2018. | SANDLER & O'NEIL PARTNERS............ | 10,000.000 (800) | ovvvveeverrriens [ evvveneirennins | vneriiennena(800) [ covorriiesciiens | evvrienirreen 79,500 | oo | s (5,662) | .......... (5,662) XXX
12673A 10 8 |CYSINVESTMENTSINC.... .| 05/08/2018. | SANDLER & O'NEIL PARTNERS....ccco. | 10,000,000 1010 PSSRSO NSO SO ') 1) | BSOSO NSRS (Y- 1 )} ESTY B (6,558) | ......... (6,558) XXX
12673A 10 8 |CYSINVESTMENTS INC .. | 05/10/2018. | SANDLER & O'NEIL PARTNERS............ | 2,000.000 (180) [ covvererererererenens | eeeeeeeeeeeeeeeees | eeeeeeereressns(160) | oo | evevereeeneennn 15,900 | oo | e (1,220) | ... (1,220) XXX
12673A 10 8 |CYSINVESTMENTS INC.... .. | 07/18/2018. | CORNERSTONE MACRO.......coocovvvmsvics | 1.700.000 (136) XXX
12673A 10 8 |CYSINVESTMENTSINC.... ..| 07/19/2018. | CORNERSTONE MACRO.... . 16,100.000 (488) (2,325)| . XXX
12673A 10 8 |CYSINVESTMENTS INC.... .. | 07/20/2018. | CORNERSTONE MACRO.......cooormvvmmiics | 5,700,000 | ... 51, (456) XXX
12673A 10 8 |CYSINVESTMENTSINC.... .. | 08/01/2018. [ Mrger..........ovveemreecrierrieniienniienns | 74,432.000 | .......... 547,112 XXX | 753,768 597,689 (5,955) BINT34 | i | (44,622) | ........ (44,622) XXX
17275R 10 2 |CISCO SYSTEMS INC .. | 09/28/2018. | RBC CAPITAL MARKETS.... Ao 10,000,000 | ......... 485,362 XXX 204,760 | ... 383,000 | .....(178,240) 204,760 | ooovoroerr | 280,602 | ...... 280,602 XXX
24703L 10 3 |DELL TECHNOLOGIES-CL V. ..| 07/13/2018.| CORNERSTONE MACRO 94,822 XXX 47200 | 81,280 | (34,080) | .. XXX
24703L 10 3 |DELL TECHNOLOGIES-CL V. .. | 07/16/2018.| CORNERSTONE MACRO.... 28,492 XXX | 14460 | oa384 | (10,224) | . XXX
24703L 10 3 |DELL TECHNOLOGIES-CL V .| 08/30/2018. | I1SI GROUP... .929.000 89,283 XXX | 43849 | 75500 | (31,660) XXX
29250R 10 6 |ENBRIDGE ENERGY PARTNERSLP. .| 12/20/2018. | EXChanged...........cooccccvvvsvssssssivvvnnnenssnns | 5,000.000 XXX
29278N 10 3 |ENERGY TRANSFER PARTNERS LP.... .. | 10/119/2018. | EXChanged...............cccoommmsreremvvvvviiiissnenns | 60,450.000 | .....1,316,940 | XXX | ....1.410,741 | oo 1,083,264 327,477 XXX
48251W 10 4 |KKR & COINC CLASSA.... .. | 06/03/2018. | ISI GROUP........coovvrvirnreriisseriiiisnnen | 5,000.000 105,300 ...(37,598) XXX
55378A 10 5 |MTGE INVESTMENT CORP... .| 05/03/2018. | STRATEGAS RESEARCH.... ) 4,260.000 1,003,810 (204,018) XXX
76150W 10 7 |REVERSE MORTGAGE INVESTMENT.. .| 10/02/2018. | Private Placement..............uecerecsrmsec | | 6,750.000 ..(9,653) XXX
90187B 40 8 |TWO HARBORS INVESTMENT CORP... .. | 08/14/2018. | CORNERSTONE MACRO.......ooommrrmvrer | 3,000.000 ..(6,857) XXX
90187B 40 8 | TWO HARBORS INVESTMENT CORP... .. | 08/15/2018.| CORNERSTONE MACRO...........commmmmmres | 5,000.000 ..(11,428) XXX
90187B 40 8 |TWO HARBORS INVESTMENT COR .. | 08/16/2018. | CORNERSTONE MACRO.......oovvmrvmvrer | 5,000.000 ..(11,428) XXX
90187B 40 8 | TWO HARBORS INVESTMENT CORP... .. | 08/17/2018.| CORNERSTONE MACRO...........coommmmmree | 5,000.000 ..(11,428) XXX
90187B 40 8 |TWO HARBORS INVESTMENT CORP... .. | 08/20/2018. | CORNERSTONE MACRO.......ooommrmmvrer | 5,000.000 | ... 77,909 | XXX | e 74,092 | 81,300 | o (11,828) | o | e | e, (11,428) XXX
90187B 40 8 | TWO HARBORS INVESTMENT CORP... .| 08/21/2018. | CORNERSTONE MACRO.... S 5,000.000 .(11,428) XXX
90187B 40 8 | TWO HARBORS INVESTMENT CORP..........c...... .| 08/22/2018. | CORNERSTONE MACRO........cooommrmmrrrres | 5,000.000 ..(11,428) XXX
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SCHEDULE D - PART 4

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

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

F Current Bond

o} Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
901878 40 8 | TWO HARBORS INVESTMENT CORP.............. - 08/23/2018. | CORNERSTONE MACRO....ccocosvvvrsens | 5,000.000 77,464 XXX | o 76,360 | o 32,520 | ...... [ZN-£) ) P TZN-YZ) ) TR IR /971 DTS DI 3,015 3,015 | o 5078 | XXX
901878 40 8 |TWO HARBORS INVESTMENT CORP................ .| 08/24/2018. | CORNERSTONE MACRO......ooccvrvr | 5,000,000 77,300 XXX XXX
901878 40 8 |TWO HARBORS INVESTMENT CORP... .| 08127/2018. [ 18] GROUP.....ov v | 4,000,000 62,278 XXX XXX
901878 40 8 |TWO HARBORS INVESTMENT CORP... | 08/28/2018. | 1S GROUP... 62,200 XXX XXX
901878 40 8 |TWO HARBORS INVESTMENT CORP .| 08/29/2018. | CORNERSTONE MACRO.... . e 7179 XXX XXX
G5785G 10 7 |MALLINCKRODT PLC | D] 09/28/2018. | STIFEL NICOLAUS....coovsvvsssvsnsssessn | 11,000.000 | ........ 321,930 XXX . 248160 | .oooovoesvccns | 00 T3TT0 | 73,770 | v XXX
9099999. Total - Common Stocks - Industrial and MISCENIANGOUS...........cvvsivrsiis consivvnssisnnsisessssnssssssssssessssesssssssssssssssssssssessnnens | 5,531,207 XXX 5,897,783 | ......... 4,816,635 | ... (276,137) | oo 0 | 0 1o (276,137) | oo 0] 4,859,441 | .0 | . 871,766 | ... 671,766 | ....277,961 | XXX
9799997. Total - CoMMON SOCKS = PaI4....oosovvessvvsssisrsssssssssessssssssssssisins ssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssns || 5,531,207 XXX | 5,897,783 | .........4,816,635 | ... (276,137) | oo | 0 [ (276,137) | o0 | e 8,859441 [0 | .. 671,766 | ... 671,766 | ...277,961 | XXX
9799999, T0tal - COMMON SIOCKS....vvrsvvrrsvsresssss s s sisse s s s s s ... 5,531,207 XXX 5,897,783 | ......... 4,816,635 | ... (276,137)| . 0 (276,137)| .. . 871,766 | ...277.961 | XXX
9899999, Total - Preferred and COMMON StOCKS.......o..ccoessvvessssvrssisssssssssisess el 7,296,281 XXX | 7,341,874 | .........5799,251 | ....(279,345) ;)] Nl (280,027) 1458114 |...1,458,114 | ....319810 | XXX
9999999, Total - Bonds, Preferred and COMMON SIOCKS.........c.ovvvvrssvvmsivnssiiins ot ..177,198,982 XXX 179,033,163 | ...... 156,160,322 | .....(174,715)| ....2,335,031 | oo 0 2,160,316 1,401,179 |...1,401,179 | 5,022,287 | XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
¢} Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | in B/A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | BJ/A.C.V. | Disposal | on Disposal | Disposal Year Dividends
Bonds - Industrial and Miscellaneous
28618X AA 0 |ERL 2015-1A A1 ABS SNR 2.707 02/19/2045........ .. | 02/23/2018 | CS FIRST BOSTON........cccoevrmrerrrinrrenns 12/24/2018 | Exchanged..........c.evvevrvercrernens 905,298 | .......cc... 897,483 | ........... 898,001 | ..ocvvvevee 899,090 | ..o | e 3,178 BAT8 | v [ | s (1,090) | ....... (1,090)
28618X AA 0 |ERL 2015-1A A1 ABS SNR 2.707 02/19/2045........ .. | 02/23/2018 | CS FIRST BOSTON........coomrermrireirriinn 03/19/2018 | MBS Paydown..... 23,496 | ..... 23,293 .23,496 23,496 | ..o | i 6 6 0
28618X AA 0 |ERL 2015-1A A1 ABS SNR 2.707 02/19/2045........ .. | 02/23/2018 | CS FIRST BOSTON .... | 04/19/2018 | MBS Paydown..... 23,389 | ..... 23,187 123,389 23,389 14 14 0
28618X AA 0 |ERL 2015-1A A1 ABS SNR 2.707 02/19/2045........ .| 02/23/2018 | CS FIRST BOSTON .... | 05/19/2018 | MBS Paydown..... 23,298 | ..... 23,097 .23,298 23,298 22 22 0
28618X AA 0 |ERL 2015-1A A1 ABS SNR 2.707 02/19/2045........ .. | 02/23/2018 | CS FIRST BOSTON .... | 06/19/2018 | MBS Paydown..... 23,330 | ..... 23,128 .23,330 23,330 31 31 0
28618X AA 0 |ERL2015-1A A1 ABS SNR 2.707 02/19/2045........ .. | 02/23/2018 | CS FIRST BOSTON .| 07/19/2018 | MBS Paydown..... 23,017 | ..... 22,819 23,017 23,017 38 38 0
28618X AA 0 |ERL 2015-1A A1 ABS SNR 2.707 02/19/2045........ .. | 02/23/2018 | CS FIRST BOSTON.......cccorerrrrererinrrnnns 08/19/2018 | MBS Paydown..... 22,940 | ..... 22,742 22,940 22,940 47 47 0
28618X AA 0 |ERL2015-1A A1 ABS SNR 2.707 02/19/2045........ .. | 02/23/2018 | CS FIRST BOSTON .| 09/19/2018 | MBS Paydown..... 22,901 | ..... 22,703 .22,901 22,901 55 55 0
28618X AA 0 |ERL 2015-1A A1 ABS SNR 2.707 02/19/2045........ .. | 02/23/2018 | CS FIRST BOSTON 10/19/2018 | MBS Paydown..... 22,934 | ... 22,736 22,934 22,934 63 63 0
28618X AA 0 |ERL2015-1A A1 ABS SNR 2.707 02/19/2045........ .. | 02/23/2018 | CS FIRST BOSTON 11/19/2018 | MBS Paydown..... 22,887 | ... 22,690 .22,887 22,887 7 7 0 .
28618X AA 0 |ERL 2015-1A A1 ABS SNR 2.707 02/19/2045........ .. | 02/23/2018 | CS FIRST BOSTON 12/19/2018 | MBS Paydown..... 23,148 | ..... 22,949 23,148 | .... 23,148 80 80 0 ...491
28618X AA 0 |ERL 2015-1A A1 ABS SNR 2.707 02/19/2045........ .. | 03/27/2018 | CS FIRST BOSTON.......ccooovevvririiniiinns 12/24/2018 | Exchanged.........c.ccocuvvvierinnins | covneees 1,357,947 | ........1,343,148 | ......... 1,347,001 | ......... 1,345,911 | | i 5,498 5,498 | e [ | i 1,00 | ....... 1,090 |...... 29,662
28618X AA 0 |ERL 2015-1A A1 ABS SNR 2.707 02/19/2045........ .. | 03/27/2018 | CS FIRST BOSTON .... | 04/19/2018 | MBS Paydown..... 35,083 35,083 35,083 1 11 0 RER
28618X AA 0 |ERL 2015-1A A1 ABS SNR 2.707 02/19/2045........ .. | 03/27/2018 | CS FIRST BOSTON <o | 05/19/2018 | MBS Paydown...........ccccoevveiins | ovviieiinnas 34,948 | .............34567 | ..o 34948 | oo 34,948 27 27 0 .188
28618X AA 0 |ERL 2015-1A A1 ABS SNR 2.707 02/19/2045........ .. | 03/27/2018 | CS FIRST BOSTON .... | 06/19/2018 | MBS Paydown. 43 43
28618X AA 0 |ERL2015-1A A1 ABS SNR 2.707 02/19/2045........ .. | 03/27/2018 | CS FIRST BOSTON .... | 07/19/2018 | MBS Paydown 58 58
28618X AA 0 |ERL 2015-1A A1 ABS SNR 2.707 02/19/2045 .| 03/27/2018 | CS FIRST BOSTON .| 08/19/2018 | MBS Paydown 73 73
28618X AA 0 |ERL 2015-1A A1 ABS SNR 2.707 02/19/2045. .. | 03/27/2018 | CS FIRST BOSTON. 09/19/2018 | MBS Paydown..
28618X AA 0 |ERL 2015-1A A1 ABS SNR 2.707 02/19/2045........ .. | 03/27/2018 | CS FIRST BOSTON 10/19/2018 | MBS Paydown
28618X AA 0 |ERL2015-1A A1 ABS SNR 2.707 02/19/2045........ ..| 03/27/2018 | CS FIRST BOSTON 11/19/2018 | MBS Paydown
28618X AA 0 |ERL 2015-1A A1 ABS SNR 2.707 02/19/2045........ .. | 03/27/2018 | CS FIRST BOSTON 12/19/2018 | MBS Paydown
740410 AE 9 [PRETSL 14A B1 CDO MEZ FLT 06/24/2034.......... ..| 03/06/2018 | GUGGENHEIM CAPITAL MARKET......... 03/24/2018 | MBS Paydown
87246Y AA 4 | TIAA ASSET MGMT 2.95 11/01/2019.. . | 03/23/2018 | Payment on Intercompany Balance.. 11/23/2018 | Make Whole Call.. . (23)] .. ,
3899999. Total - Bonds - Industrial and MISCEIIANEOUS................cccviviveriiiiiiciiie coeeiveeetevereeesieeesesseseeneeeiesesesssnessssesesssassasesasssssssesesassssnsnsnsessssssasssnsesssssssnssnsnnnsssnsnnsenens | cerenrnn 0,800,351 | oo, 9,781,341 ....156,586 |..... 56,035
8399998. TOHBI = BOMAS. et ekt et | e 0,808,301 | i 9,781,341 9,788,130 ....156,586 | ..... 56,035
9999999, Total - Bonds, Preferred @and COMMON SOCKS. ..ot ettt eniens | eevienes 9,781,341 9,788,130 ....156,586 |..... 56,035
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
11 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

63655# 10 2 |NATIONAL INTERSTATE INS CO OF HAWAIL.......cvuuiiiuirirririerieisesiesisessiesssesesessssssse sttt ssesssessssenssessssssenns | sevssessens 11051.......... 99-0345306...... 12,691,530 | ..vvvrereerrrienrnerieniereee | e 500,000.000 | ....ocvorveerreerieriines 100.0

89684# 10 2 | TRIUMPHE CASUALTY CO...ciuiiuuitmeimeeseiesessesssessssesssssiss st s s8££t | sesinsiins 41106.......... 95-3623282...... 18,683,725 | ..o | e 75,000.000 | ..ooucereeicirerieninns 100.0

92206@ 10 7 [VANLINER INS €O, cuuiiuituirteseatestassstsssess st ess s8££ttt | srnissnrsae 21172......... 86-01142%...... . 2 141,849,324 [ | s 3,000.000 100.0
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. L A73,224,580 | 0 XXX XXX
Common Stocks - Other Affiliates

89391# 10 6 [ TRANSPROTECTION SVCS CO.....ouiiuiiuiiiiiasiisiens ettt | 8biii NO [ ..854,376 | ... 854,376 | 300.000 100.0
1799999. Total - COMMON SEOCKS = ONEI AFfIBEES........ ittt 8880 R E 08088 f koo e4EeEE o0 EEeE e fo0E e E o0 oEE 0 EEEE £ E 0oL E o0 E ettt seninns | eesensnssnns st enssns s 0 ...854,376 XXX XXX
1899999, TOAI = COMIMONM SEOCKS. .....vxveeteseteseeess et eeessssees sttt et et o1t L8 E o E 88 E £ 84 EE o8 f 4L 8408 4EE8 148 4L 8 £0E L8484 E 4oL 40E £ L8 1LE 1400 L 1oL EEo0Ee0E1e  44EE1eEEEoeEEoEE oL 8oL E oL 4oLE oLt LA E L oLt 414 E o088 bbbkttt | ernisessenssenstnnes 3,349,330 | oo 174,078,956 XXX XXX
1999999. Total - Preferred and COMMON STOCK............vuuiviiereiiiiieiiietieiie ettt ee | e44ebeeasee s b e s e e s ettt st enienes | coeteesinsiesiensnes 3,349,330 | ..o 174,078,956 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: $.....287,142,642.
2. Total amount of intangible assets nonadmitted §.......... 0.

SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6

Name of Company Listed in Section 1

CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company

Total Amount of Intangible Assets
Included in Amount Shown in
Column 8, Section 1

Number of Shares % of Outstanding

NONE
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Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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



Annual Statement for the year 2018 ofthe N@tional Interstate Insurance Company

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Fifth Third Bank Cincinnati, OH..........ccooriirire s [ e 28,678,435 | XXX
US Bank St. Louis, MO SD.... 765,000 | XXX
The Bank of New York Mellon NEW YOrk, NY ..o | e | cevieead 0.85 998 134,867 | XXX
First Hawaiian HONOIUIU, Hl..ooonrssssnnins [ s 9,874 | XXX
0199999. Total - Open Depositorie! XXX XXX 998 0 29,588,176 | XXX
0399999. Total Cash on Deposit XXX XXX 998 0 29,588,176 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX s 750 | XXX
0599999. Total Cash XXX XXX 998 0 29,588,926 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 12,429,731 | 4. April 9,215,937 | 7. July 12,684,180 | 10. October. 21,576,924
2. February. 9,386,180 |5. May. 16,969,564 | 8. August. 27,526,305 | 11. November 30,096,150
3. March (331,149) | 6. June 3,959,158 | 9. September. 16,535,091 | 12. December. 29,588,926

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 6 7 8 9
CUSIP Description Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
996085 25 Dreyfus Government Cash Management Fund Institutional SRares................cooccuviiiiiiiniiiiiiiissssssssssssssssns s | O0mnnnns | 083020180 [ 2.290 | oo | 50,000 |........ 763
31846V 44 3 |First American Government Obligation INSHIUtONEI CIASS V............coovvvvvvvvmiiiisisirisisisiiisssss s s s | 1200802018 | viiiiinninsrsin22000 | s | 6,707 | ........ .85
31846V 80 7 |First American Treasury Obligation FUNA ClaSS Y.........coccouuimriiiinniiiiisiiiissiissss s s | | 1202020180 i 2.0900 | oo | TAT4 | ... 542
31846V 80 7 |First American Treasury Obligation Fund Class Y... O O T OV POV VEIVIUTOVEVOIVEVOTOIVEIVOIOVTVEIVOTOIVY PUVIPOTPORToverRy [y V- L 1741y 1. VO [Rvopvsvevsevvev. R .\ I IRVOvsRTvons I 26,000 | cvvoeeeeceeeeee e reeenerees | crreereee oo ere e eran 384,378
94975H 29 6 |Wells Fargo Advantage Funds Treasury Plus Money Market Fund Institutional SRares..................ccooueiviiiiniiviiiinsiviissiisiisssissssssnsnns s | 90 [ 12008201810 | o000 2300 | v | 100,500 | covveoeeeeeee e | o 1,584
825252 40 Invesco Advisors Inc.Treasury Portfolio INSttUtional ClaSS...............c..riviiiiiiiciiscicisss s o | | 12320180 |00 2,300 | i | 31,687,535 | ..vooveeveeereeeeeeseereeeeeseseereneeseeene | evereereee s ennae 242,859
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO 0f...
8899999. Total - Cash Equivalents 0...
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama........ccccomiinriincriineniand
2. Alaska .
3. Arizona.. PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 374,485 364,503
4. Arkansas... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 249,928 249,375
5. California... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 87,908,764 88,191,923
6. Colorado
7. Connecticu
8. Delaware PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 113,963 114,684
9. District of Columbi
10.  Florida PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 339,565 351,140
11, GEOgia. e
12.  Hawaii
13.  Idaho. PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 330,724 326,906
14.  lllinois Il
15, Indiana..
16.  lowa
17.  Kansas
18.  Kentucky.
19.  Louisiana...
20. Maine
21.  Maryland
22.  Massachusetts .... | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 808,489 836,048
23.  Michigan.... . | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 499,855 498,750
24.  Minnesota
%, Mi iopi
26.  Missouri .
27.  Montana.... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 117,643 118,234
28. Nebraska. .
29.  Nevada PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 321,014 321,170
30.  New Hampshire.
31, New Jersey....
32. PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 342,554 369,338
33.
34. . | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 350,147 348,438
35.  North Dakota. .
36.  Ohio... PLEDGED FOR THE BENEFIT OF ALL POLICYHOLDERS 2,742,225 2,780,597
37.  Oklahoma.. .
38.  Oregon PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 1,730,198 1,797,960
39.  Pennsylvania.
40.  Rhode Island. .
41.  South Carolina.........cccooouruunenecad SC..
42, South Dakota SD
43, Tennessee...........oomririienns TN |.
44, Texas.
45, Utah..
46.  Vermont.
47.  Virginia . | PLEDGED FOR THE PROTECTION OF POLICYHOLDERS 205,564 223,220
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51. Wyoming... .
52.  American Samoa.........c..ccocveue AS | ..
53.  Guam GU|..
54.  Puerto RiCO......cccomeruenrrircriinns PR|..
55.  US Virgin Islands..........ccccconernne. VI o
56.  Northern Mariana Islands..
57. SR
58.  Aggregate Alien and Other. XXX XXX 0 0 600,879 596,063
59.  Total XXX XXX 2,742,225 2,780,597 94,293,772 94,707,750
DETAILS OF WRITE-INS
5801. U.S.DEPT OF LABOR.....ccccovermervres | e B.... | WORKERS' COMPENSATION 600,879 596,063
5B02. v | s
5803, i | i
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).........c.ccovervvviiennnieenes XXX XXX 0 0 600,879 596,063
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Assets Schedule P-Part 2H-Section 2-Other Liability—Claims-Made 58
Cash Flow 5 Schedule P-Part 21-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 59
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2J-Auto Physical Damage 59
Exhibit of Net Investment Income 12 | Schedule P-Part 2K-Fidelity, Surety 59
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 59
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2M-International 59
Five-Year Historical Data 17 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 60
General Interrogatories 15 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 60
Jurat Page 1 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 60
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 2R-Section 1-Products Liability—-Occurrence 61
Notes To Financial Statements 14 | Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 61
Overflow Page For Write-ins 100 | Schedule P-Part 2S-Financial Guaranty/Mortgage Guaranty 61
Schedule A-Part 1 EO1 | Schedule P-Part 2T-Warranty 61
Schedule A-Part 2 E02 | Schedule P-Part 3A-Homeowners/Farmowners 62
Schedule A-Part 3 E03 | Schedule P-Part 3B—Private Passenger Auto Liability/Medical 62
Schedule A-Verification Between Years SI02 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 62
Schedule B-Part 1 E04 | Schedule P-Part 3D-Workers’ Compensation (Excluding Excess Workers Compensation) 62
Schedule B-Part 2 E05 | Schedule P-Part 3E-Commercial Multiple Peril 62
Schedule B-Part 3 E06 | Schedule P-Part 3F-Section 1 -Medical Professional Liability-Occurrence 63
Schedule B-Verification Between Years SI02 | Schedule P-Part 3F-Section 2-Medical Professional Liability—Claims-Made 63
Schedule BA-Part 1 EO7 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 63
Schedule BA-Part 2 E08 | Schedule P-Part 3H-Section 1-Other Liability-Occurrence 63
Schedule BA-Part 3 E09 | Schedule P-Part 3H-Section 2-Other Liability-Claims-Made 63
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 64
Schedule D-Part 1 E10 | Schedule P-Part 3J-Auto Physical Damage 64
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 3K-Fidelity/Surety 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 64
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3M-International 64
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Schedule P—Part 1B—Private Passenger Auto Liability/Medical 36 | Schedule P-Part 5SR—Products Liability—Claims-Made 82
Schedule P—Part 1C-Commercial Auto/Truck Liability/Medical 37 | Schedule P-Part 5R-Products Liability-Occurrence 81
Schedule P-Part 1D-Workers’ Compensation (Excluding Excess Workers Compensation) 38 | Schedule P-Part 5T-Warranty 83
Schedule P-Part 1E-Commercial Multiple Peril 39 | Schedule P-Part 6C-Commercial Auto/Truck Liability/Medical 84
Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 40 | Schedule P-Part 6D-Workers' Compensation (Excluding Excess Workers Compensation) 84
Schedule P-Part 1F-Section 2-Medical Professional Liability-Claims-Made 41 | Schedule P-Part 6E-Commercial Multiple Peril 85
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 42 | Schedule P-Part 6H-Other Liability—Claims-Made 86
Schedule P-Part 1H-Section 1-Other Liability—Occurrence 43 | Schedule P-Part 6H-Other Liability—-Occurrence 85
Schedule P-Part 1H-Section 2-Other Liability-Claims-Made 44 | Schedule P-Part 6M-International 86
Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 45 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 87
Schedule P-Part 1J-Auto Physical Damage 46 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 87
Schedule P—Part 1K-Fidelity/Surety 47 | Schedule P-Part 6R-Products Liability—Claims-Made 88
Schedule P—Part 1L-Other (Including Credit, Accident and Health) 48 | Schedule P-Part 6R-Products Liability-Occurrence 88
Schedule P-Part 1M-International 49 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 89
Schedule P-Part 1N-Reinsurance — Nonproportional Assumed Property 50 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 91
Schedule P-Part 10-Reinsurance — Nonproportional Assumed Liability 51 | Schedule P Interrogatories 93
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 52 | Schedule T-Exhibit of Premiums Written 94
Schedule P—Part 1R-Section 1-Products Liability-Occurrence 53 | Schedule T-Part 2-Interstate Compact 95
Schedule P-Part 1R-Section 2-Products Liability-Claims-Made 54 | Schedule Y-Information Concerning Activities of Insurer Members of a Holding Company Group 96
Schedule P-Part 1S-Financial Guaranty/Mortgage Guaranty 55 | Schedule Y-Detail of Insurance Holding Company System 97
Schedule P-Part 1T-Warranty 56 | Schedule Y-Part 2-Summary of Insurer’s Transactions With Any Affiliates 98
Schedule P-Part 2, Part 3 and Part 4 - Summary 34 | Statement of Income 4
Schedule P-Part 2A-Homeowners/Farmowners 57 | Summary Investment Schedule SI01
Schedule P-Part 2B—Private Passenger Auto Liability/Medical 57 | Supplemental Exhibits and Schedules Interrogatories 99
Schedule P-Part 2C-Commercial Auto/Truck Liability/Medical 57 | Underwriting and Investment Exhibit Part 1 6
Schedule P-Part 2D-Workers' Compensation (Excluding Excess Workers Compensation) 57 | Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 2E-Commercial Multiple Peril 57 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 2F-Section 1-Medical Professional Liability-Occurrence 58 | Underwriting and Investment Exhibit Part 2 9
Schedule P—Part 2F-Section 2-Medical Professional Liability-Claims—Made 58 | Underwriting and Investment Exhibit Part 2A 10
Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 58 | Underwriting and Investment Exhibit Part 3 11
Schedule P-Part 2H-Section 1-Other Liability-Occurrence 58

INDEX




	JURAT PAGE
	SUMMARY INVESTMENT SCHEDULE
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - SUMMARY BY COUNTRY
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1 FOOTNOTE
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE DA - VERIFICATION
	SCHEDULE DA - VERIFICATION FOOTNOTE
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION FOOTNOTE
	SCHEDULE A - PART 1
	SCHEDULE A - PART 2
	SCHEDULE A - PART 3
	SCHEDULE B - PART 1
	SCHEDULE B - PART 2
	SCHEDULE B - PART 3
	SCHEDULE BA - PART 1
	SCHEDULE BA - PART 2
	SCHEDULE BA - PART 3
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 2 - SECTION 1
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2 FOOTNOTE
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 5
	SCHEDULE D - PART 6 - SECTION 1
	SCHEDULE D - PART 6 - SECTION 1 FOOTNOTE
	SCHEDULE DA - PART 1
	SCHEDULE DB - PART A - SECTION 1
	SCHEDULE DB - PART A - SECTION 2
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART B - SECTION 2
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 2
	SCHEDULE DL - PART 1
	SCHEDULE DL - PART 2
	SCHEDULE E - PART 1
	SCHEDULE E - PART 2
	SCHEDULE E - PART 3
	SCHEDULE E - PART 3 WRITE-INS
	INDEX

